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BNY MELLON GLOBAL FUNDS, PLC

BACKGROUND TO THE COMPANY

The following information is derived from and should be read
in conjunction with the full text and definitions section in the
prospectus.

STRUCTURE

BNY Mellon Global Funds, plc (the “Company”) was
incorporated in the Republic of Ireland as a public limited
company on 27 November 2000 with registration number
335837 under the Companies Act 2014, as amended.
The Company changed its name from Mellon Global Funds,
plc to BNY Mellon Global Funds, plc, effective 3 June 2008.

The Company is an open-ended umbrella type investment

company with variable capital organised under the laws
of Ireland, with segregated liability between sub-funds,
individually referred to as the “Fund” and collectively
the “Funds” The Company qualifies and is authorised in
Ireland by the Central Bank of Ireland (the “Central Bank”)
as an undertaking for collective investment in transferable
securities pursuant to the European Communities
(Undertakings for Collective Investment in Transferable
Securities) Regulations, 2011 (as amended) (the “UCITS
Regulations”). The Company currently comprises of 51 active
Funds as at 30 June 2024 (31 December 2023: 50).

The history of the Funds within the Company as at the date
of approval of this report and accounts is as follows:

Fund

BNY Mellon Absolute Return Bond Fund

BNY Mellon Absolute Return Credit Fund

BNY Mellon Absolute Return Equity Fund™

BNY Mellon Absolute Return Global Convertible Fund
BNY Mellon Asian Income Fund

BNY Mellon Asian Opportunities Fund

BNY Mellon Blockchain Innovation Fund

BNY Mellon Brazil Equity Fund

BNY Mellon Dynamic Factor Premia V10 Fund

BNY Mellon Dynamic U.S. Equity Fund

BNY Mellon Efficient Euro High Yield Beta Fund*

BNY Mellon Efficient EM Debt Hard Currency Beta Fund”*
BNY Mellon Efficient Global High Yield Beta Fund

BNY Mellon Efficient Global IG Corporate Beta Fund
BNY Mellon Efficient U.S. Fallen Angels Beta Fund

BNY Mellon Efficient U.S. High Yield Beta Fund

BNY Mellon Emerging Markets Corporate Debt Fund
BNY Mellon Emerging Markets Debt Fund

BNY Mellon Emerging Markets Debt Local Currency Fund
BNY Mellon Emerging Markets Debt Opportunistic Fund
BNY Mellon Emerging Markets Debt Total Return Fund
BNY Mellon Euroland Bond Fund

BNY Mellon European Credit Fund

BNY Mellon Floating Rate Credit Fund

BNY Mellon Food Innovation Fund®

BNY Mellon Future Earth Fund®

BNY Mellon Future Life Fund®

BNY Mellon Global Aggregate Bond Fund**

BNY Mellon Global Bond Fund

BNY Mellon Global Credit Fund

BNY Mellon Global Dynamic Bond Fund

BNY Mellon Global Emerging Markets Opportunities Fund
BNY Mellon Global Equity Income Fund

BNY Mellon Global High Yield Bond Fund

BNY Mellon Global Infrastructure Income Fund

Investment Manager

Insight Investment Management (Global) Limited
Insight Investment Management (Global) Limited

( ) Limited
Insight Investment Management (Global) Limited

Insight Investment Management (Global

Newton Investment Management Limited
Newton Investment Management Limited
Newton Investment Management North America
ARX Investimentos Ltd

Newton Investment Management North America LLC
Newton Investment Management North America LLC

Insight North America LLC
Insight North America LLC
Insight North America LLC
Insight North America LLC
Insight North America LLC
Insight North America LLC
Limited
Limited
Limited
Limited
Limited
Limited
Limited
Limited

Insight Investment Management (Global
Insight Investment Management (Global
Insight Investment Management (Global

Insight Investment Management (Global

(

(

(

Insight Investment Management (Global

(

Insight Investment Management (Global
(

Insight Investment Management (Global

Insight Investment Management (Global
Newton Investment Management Limited
Newton Investment Management Limited
Newton Investment Management Limited

Insight Investment Management (Global) Limited
Newton Investment Management Limited

Insight Investment Management (Global) Limited
Newton Investment Management Limited
Newton Investment Management Limited
Newton Investment Management Limited
Alcentra NY, LLC

Newton Investment Management North America LLC

Launch Date

9 March 2012

11 December 2023
31January 2011

31 May 2019

9 May 2014

10 December 2001
19 February 2019
31 August 2007

18 November 2021
3 November 2017
24 June 2024

15 September 2020
10 March 2020

21 September 2020
26 September 2017
31January 2012

9 May 2005

28 April 2006

26 September 2013
11 December 2017
28 April 2003

12 February 2013
26 June 2023

12 January 2021

12 January 2021

12 January 2021

16 July 2024

10 December 2001
29 February 2016

5 August 2010

13 November 2012
29 July 2010

11 February 2004
13 August 2018



Fund

BNY Mellon Global Leaders Fund

BNY Mellon Global Multi-Asset Income Fund®

BNY Mellon Global Opportunities Fund

BNY Mellon Global Real Return Fund (EUR)

BNY Mellon Global Real Return Fund (GBP)

BNY Mellon Global Real Return Fund (USD)

BNY Mellon Global Short-Dated High Yield Bond Fund
BNY Mellon Global Unconstrained Fund

BNY Mellon Japan Small Cap Equity Focus Fund

BNY Mellon Long-Term European Equity Fund

BNY Mellon Long-Term Global Equity Fund

BNY Mellon Mobility Innovation Fund

BNY Mellon Pan European Equity Fund®

BNY Mellon S&P 500® Index Tracker?

BNY Mellon Small Cap Euroland Fund

BNY Mellon Smart Cures Innovation Fund®

BNY Mellon Sustainable Global Dynamic Bond Fund
BNY Mellon Sustainable Global Emerging Markets Fund
BNY Mellon Sustainable Global Equity Fund

BNY Mellon Sustainable Global Real Return Fund (EUR)
BNY Mellon Targeted Return Bond Fund

BNY Mellon U.S. Dynamic Value Fund®

BNY Mellon U.S. Equity Income Fund

BNY Mellon U.S. Municipal Infrastructure Debt Fund
BNY Mellon U.S. Credit Select Income Fund”
Responsible Horizons EM Debt Impact Fund
Responsible Horizons Euro Corporate Bond Fund
Responsible Horizons Euro Impact Bond Fund

)
)
)
(4)
)
)
)
)
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Investment Manager

Walter Scott & Partners Limited

Newton Investment Management Limited

Newton Investment Management Limited

Newton Investment Management Limited

Newton Investment Management Limited

Newton Investment Management Limited

Insight Investment Management (Global) Limited

Newton Investment Management Limited

Newton Investment Management Japan Ltd

Walter Scott & Partners Limited

Walter Scott & Partners Limited

Newton Investment Management North America LLC

Newton Investment Management Limited

Mellon Investments Corporation

Newton Investment Management North America LLC

Newton Investment Management North America LLC

Newton Investment Management Limited

Newton Investment Management Limited

Newton Investment Management Limited

Newton Investment Management Limited

Insight North America LLC

Mellon Investments Corporation

Newton Investment Management North America LLC

Insight North America LLC

Insight Investment Management (Global) Limited
(Global) Limited
(Global) Limited

Insight Investment Management (Global) Limited

Insight Investment Management
Insight Investment Management

Launch Date

7 December 2016
10July 2018

10 December 2001
8 March 2010

14 June 2012

30 June 2009

30 November 2016
6 December 2017
12 December 2013
17 July 2023

4 April 2008

1 August 2018

10 December 2001
23 March 2001

28 April 2003

14 December 2020
25 February 2019
23 September 2022
10 December 2001
6 February 2020
16 November 2015
18 September 2002
17 January 2017
19 April 2017

24 January 2023
27 March 2021

10 January 2022

™ This Fund was closed on 9 October 2023 and is pending application to the Central Bank to revoke the Fund’s registration and hence removal from the Prospectus.

@ This Fund was closed on 10 November 2023 and is pending application to the Central Bank to revoke the Fund's registration and hence removal from the Prospectus.
@ This Fund was closed on 10 November 2023 and is pending application to the Central Bank to revoke the Fund's registration and hence removal from the Prospectus.
“ This Fund was closed on 10 November 2023 and is pending application to the Central Bank to revoke the Fund's registration and hence removal from the Prospectus.
®This Fund was closed on 18 March 2021 and is pending application to the Central Bank to revoke the Fund's registration and hence removal from the Prospectus.
®This Fund was closed on 9 March 2017 and is pending application to the Central Bank to revoke the Fund’s registration and hence removal from the Prospectus.

) This Fund was closed on 15 January 2021 and is pending application to the Central Bank to revoke the Fund's registration and hence removal from the Prospectus.

® This Fund was closed on 8 December 2023 and is pending application to the Central Bank to revoke the Fund's registration and hence removal from the Prospectus.

£

® This Fund was closed on 5 March 2021 and is pending application to the Central Bank to revoke the Fund's registration and hence removal from the Prospectus.

" This Fund was approved by the Central Bank but has not yet launched.

*Please refer to Note 18 of the financial statements.
* Please refer to Note 19 of the financial statements.

OTHER RELEVANT INFORMATION

Audited annual reports and financial statements

A separate pool of assets (a “Portfolio”) is maintained
for each Fund, each being invested in accordance with
the investment objective applicable to the Fund to which the
Portfolio relates.

INVESTMENT OBJECTIVE

The assets of each Fund are invested separately in
accordance with the investment objectives and policies
of the relevant Fund, which are set out in the relevant
supplements to the prospectus.

and unaudited semi-annual reports are available to the
public at the registered office of the Company or on www.

bnymellonim.com. They can also be sent to shareholders at

their registered address.



INVESTMENT MANAGERS REPORTS

ECONOMIC & MARKET OVERVIEW

Introduction

Stock markets did especially well in the six months under
review, with the technology sector pulling global indices
higher.Hopes that central banks would begin cutting interest
rates abounded, and by June, both the Bank of Canada and
the European Central Bank (ECB) had introduced their first
cuts. Inflation fell in many countries — the UK even achieved
the Bank of England’s (BoE’s) 2% target as the review
period came to a close. Falling inflation and good company
earnings that generally beat investors’ expectations drove
stock markets up; many, including the S&P 500 and the FTSE
100, hit new all-time highs. Fixed interest — debt issued by
governments and companies — did not fare as well.

Inflation fell but remained above the target levels set by the
central banks in the US, in the eurozone and, for most of the
period, in the UK. As a result, most western central banks
held rates steady throughout the period, meaning the rate
cuts that had been widely expected by investors at the start
of the year did not happen. But in June, the ECB cut both its
deposit and benchmark interest rates by 25 basis points. It
warned, however, that this wasn’t necessarily a sign of more
cuts to come, noting the need to monitor the effect of the
rate cut. At its policy meetingin June, the US Federal Reserve
(Fed) disappointed investors by projecting only one rate cut
in the second half of 2024, though guided for four in 2025.0n
the contrary, the Bank of Japan raised its key interest rate in
March — its first rate rise in more than 17 years.

Geopolitical concerns notably about Gaza and Ukraine, and
tensions between the US and China also dimmed investors’
enthusiasm at times.

The global economy remained fragile, despite some signs of
recovery and pockets of growth. The US continued to grow at
a faster pace than most other developed nations, but there
were clear signs of a slowdown by the final months of the
period as unemployment began to creep up. The UK and the
eurozone did much better in the first three months of 2024
after a poor second half of 2023, in which the UK fell into a
technical recession. GDP growth rates in emerging markets
were better; India was especially strong. China also grew
at a decent pace compared with other areas, recovering
somewhat from trouble in its property sector.

North America

Good company earnings pulled the stock market up,
with technology companies — in particular, the so-called
‘Magnificent Seven’ stocks like Apple, Nvidia and Amazon —
reporting very strong results.

Inflation slowed over the period, from 3.1% in January to
3.0% in June.

The Fed left interest rates unchanged at 5.25%-5.50%
during the six months, dashing hopes of an early-2024 rate
cut. Fed Chair Jerome Powell said that inflation was still
too high. Investors were told they can expect one rate cut in
2023, and four in 2025.

GDP growth slowed but remains positive, advancing by an
annualised 1.4% in the first three months of the year.

Europe (including UK)

European markets rose over the period, driven by hopes of
interest rate cuts as inflation fell and GDP growth recovered.
UK stock markets did slightly better than those from
Continental Europe.

Inflation in the eurozone edged lower, falling from 2.8% in
January to 2.6% in May. UK inflation was also down and hit
the BoE’s target level of 2.0% in May.

The ECB became the first major central bank to cut interest
rates, lowering its benchmark rate by 25 basis points in June.
The BoE resisted the call for rate cuts, despite inflation
falling to 2% in May.

Economic growth started to pick up. In the eurozone, GDP
rose by 0.3% quarter on quarter in the first quarter of 2024.
The UK emerged from a technical recession with GDP growth
of 0.7% in the first quarter — the strongest growth rate seen
in more than two years.

Asia

Asian  markets produced good returns despite
underperforming developed-world markets. Concerns about
China’s economic outlook, a strong US dollar and geopolitical
issues — such as China’s aggressive stance towards Taiwan —
unsettled investors.

Taiwan was the best-performing market, with India not too
far behind. China lagged. Japan was strong; its Nikkei index
hit a new all-time high of over 40,000 in 2024.

The People’s Bank of China cut its five-year loan prime rate
in early 2024. The Bank of Japan raised rates in March.

Economic growth varied by country. In China, GDP grew
by 5.3% year on year in the first quarter of the year. India
proved to be one of the world’s fastest-growing economies,
recording GDP growth close to 8%. Despite some green
shoots of recovery, Japan’s economy remained fragile as
consumer spending stayed weak. GDP fell by 1.8% on an
annualised basis in the first three months of the year.

Fixed Income

Government bond prices weakened in sterling terms. Central
banks became more cautious about cutting interest rates in
2024, which led to a rise in bond yields.

Corporate bond prices were flat, with little movement during
the six months under review.

Currency and Commodities
The US dollar was volatile over the period but ultimately rose
against other major currencies.

Sterling was largely flat against the US dollar but rose
against the euro, especially when the ECB cut rates in June.

The Japanese yen continued to weaken and hit a 38-year
low against the US dollar at the end of June. Intervention to
support the yen in the second quarter of 2024 had a limited
effect.



Commodity prices rose in aggregate over the period given
hopes that the global economy was recovering. Qil prices
rose over the year thanks to tighter production levels
by OPEC+ members, though plentiful supply in the US
presented a challenge.

Copper was strong and hit an all-time high in May before
falling in June. It was supported by recovering Chinese
demand, as well as demand for copper wire and cables to
be used in clean technologies. Aluminium and zinc prices
also rose. Gold reached a new high late in the period as some
governments, including China, replenished their reserves of
the metal and investors sought it out ahead of interest rate
cuts.

All performance dataare from 1January 2024 to 30June 2024:
Total return, based on net asset value, including charges,
but excluding initial charge, income reinvested gross of tax,
expressed in local currency terms unless otherwise stated,
sourced from Lipper IM.

BNY MELLON GLOBAL FUNDS, PLC
INVESTMENT MANAGERS’ REPORTS contd

ALTERNATIVES

BNY MELLON ABSOLUTE RETURN BOND FUND
Over the six months under review, the Fund’s Euro S share
class returned 4.54%, net of fees, compared with 1.93% for
the EURIBOR 3-month benchmark, in euro terms.

Keeping a close eye on investments in both government and
corporate bonds — and adjusting them in response to market
moves — helped the Fund do better than its benchmark.

In the first three months of 2024, a better outlook for GDP
growth boosted corporate bonds. The manager positioned
the Fund to benefit from this environment. Holdings in
European corporate bonds with high investment grade
ratings helped too.

In government bond markets, the manager’s focus on
country selection worked well. A position in Italian bonds
versus German bonds aided returns, and Australia did well
versus Canada.

The manager’s anticipation of a rally in US government
bonds worked well in May and June when US inflation fell.

The Fund’s choice of corporate bonds also boosted returns.
Investments in loans and asset-backed securities worked
well, especially when bond prices fell in June after the
surprise announcement that elections would be held in
France.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON ABSOLUTE RETURN CREDIT FUND

In the six months under review, the Fund’s EUR W (Acc.)
share class produced a gain of 3.73%, net of fees, compared
with 1.93% for the 3-month EURIBOR benchmark.

Keeping a close eye on investments in corporate bonds
(those issued by companies as opposed to governments)
and adjusting them in response to market moves, helped the
Fund.

In the first three months of 2024, a better outlook for
global GDP growth boosted corporate bonds. The manager
positioned the Fund to benefit from these market conditions.

The manager’s choice to invest in high-quality corporate
bonds valued in euros helped the Fund, as these bonds did
better than investment-grade bonds valued in US dollars.

Holdings in corporate bonds benefited the Fund until early
June when bond prices fell after the surprise announcement
that elections would be held in France.

The manager’s investments in asset-backed securities and
loans helped to offset the impact of weaker bond markets at
the end of the period.

Insight Investment Management (Global) Limited
July 2024



ALTERNATIVES cont’d

BNY MELLON ABSOLUTE RETURN GLOBAL
CONVERTIBLE FUND

Over the six months under review, the Fund’s Euro U (Acc.)
share class produced a positive return of 2.34%, net of fees,
compared with a gain of 1.92% for the EURIBOR 1 month
benchmark, both in euro terms.

Keeping a close eye on the Fund’s investments in convertible
bonds (corporate bonds that can be converted into company
shares) and adjusting them in response to market moves
helped earn a positive return.

In the first three months of 2024, a better outlook for US
GDP growth helped corporate bond prices rise. The manager
positioned the Fund’s holdings to gain from this.

The Fund’s holdings in a French industrial group, a global
software provider and a top luxury goods company all did
well. Other holdings that added to returns were aride-hailing
company, a European oil services group and a business
software provider.

The last three months of the review period saw corporate
bond markets dragged down by weakness in government
bonds. In the spring, several holdings that had performed
well earlier in the year lost ground, negatively affecting Fund
returns.

But the Fund’s holdings in the industrial and technology
sectors helped offset losses as the period wore on and
investors began to suspect that interest rate cuts would be
pushed to later in 2024.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON DYNAMIC FACTOR PREMIA V10 FUND

In the six months under review, the USD W (Acc.) share class
of the Fund produced a gain of 11.68%, net of fees, versus
2.76% for the FTSE 3 Month US T Bill Index, in US dollar
terms.

Investments in company shares and developed market
government bonds helped the Fund generate a strong return.
Short positions in five-year US Treasuries and government
bonds from the eurozone proved additive. A long position in
Japanese bonds that will reach their maturity dates soon did
better than a short position in 10-year government bonds
from Japan.

Long equity positions in both Singapore and Japan did well,
as those markets were strong in the first half of the year.

In emerging markets, long positions in bonds from Mexico
and Hungary dented returns.

Newton Investment Management North America LLC
July 2024

BNY MELLON GLOBAL FUNDS, PLC
INVESTMENT MANAGERS’ REPORTS contd

EQUITY

BNY MELLON ASIAN INCOME FUND

During the first six months of the year, the USD W (Inc.) share
class of the Fund rose by 3.04%, net of fees, against a return
of 8.29% for the FTSE Asia Pacific ex Japan TR Index.

The performance of the Fund lagged that of the index owing
to decisions made about which sectors and countries to
investin. Stocks from the financials sector hurt most. Shares
in Asian insurance companies, mostly those exposed to
China, underperformed as well. Other positions that did not
do well included certain telecommunications firms and real
estate investment trusts. Owning more shares in companies
from Hong Kong and Indonesia than the index also had an
adverse effect.

The Fund was helped by the manager’s selection of
technology hardware and equipment stocks from Taiwan.
These companies were among the best performers in the
Fund thanks to the strong demand for artificial intelligence
(Al), and specifically Al-related semiconductors. The Fund’s
returns were also helped by not owning certain software,
gaming and e-commerce stocks from Taiwan and China. (The
Fund could not invest in these stocks because they do not
meet the minimum dividend levels required.)

Positive contribution came from owning less stock in the
materials and consumer discretionary sectors than the
benchmark.

The manager bought shares in the technology and
telecommunications sectors during the first half of the year
and sold some stock in the financials sector. Stock in the
Indian energy infrastructure industry was added due to its
compelling outlook for growth.

Newton Investment Management Limited
July 2024

BNY MELLON ASIAN OPPORTUNITIES FUND

Over the six-month period under review, the Sub-fund’s USD
Ashare class produced a return of 5.11%, net of fees, against
a return of 8.63% for the MSCI AC Asia Pacific ex Japan TR
Index.

The manager’s choice of countries to invest the Fund in
proved helpful. The Fund had a much larger position in
Indian stocks than the benchmark and this significantly
aided returns. Being more heavily invested in information
technology (IT) stocks was another plus, as the IT sector
performed very well.

A poor choice of stocks was the key reason for the Fund
underperforming the index. Investments in certain firms
from India and China hurt returns. Chinese businesses
focused on fast food and high-performance materials saw
their share prices fall.

The Sub-fund’s investments in the industrials, materials and
financials sectors hurt returns too. A few large banks in India
and Indonesia saw their share prices fall, as did insurers
that do significant business in China.



EQUITY contd

BNY MELLON ASIAN OPPORTUNITIES FUND cont’d

The manager bought and sold a number of IT stocks during
the six months under review. Some positions were added
to, and shares of new companies were bought. Some stocks
were sold in order to realise profits. Elsewhere, the manager
added new holdings in Chinese travel and online recruitment
firms, as the country’s economy looks to be recovering. In
India, the manager bought stock in the automotive and retail
sectors.

The Fund’s investment in Asian insurers that are heavily
exposed to China was reduced.

Newton Investment Management Limited
July 2024

BNY MELLON BLOCKCHAIN INNOVATION FUND

In the six months under review, the USD W (Acc.) share class
of the Fund returned 10.63%, net of fees, against 11.30% for
the MSCI All Country World Net Return Index.

The manager’s choice of stocks and being more invested
than the benchmark in financial services hurt performance.
Being more invested than the benchmark and poor stock
choices in IT services also hurt.

The manager's choice of stocks in semiconductors and
semiconductor equipment helped performance. Companies
related to artificial intelligence products and services
contributed the most. Stock selection in capital markets
also contributed added to returns.

Investments were increased in capital markets and
semiconductors and semiconductor equipment. The
manager reduced investments in air freight logistics and
food products. The Fund remains overweight in financials
and information technology and underweight in healthcare
and consumer discretionary.

In the manager’s view, increased interest from government,
central banks and the private sector is good for the enablers
of blockchain technology held in the Fund.

Newton Investment Management North America LLC
July 2024

BNY MELLON BRAZIL EQUITY FUND

In the six months under review, the USD A (Acc.) share
class of the Fund fell by 15.90%, compared with a return of
-20.42% for the MSCI Brazil 10/40 NR Index.

While the Fund produced a negative return, it did better than
the benchmark.

The stocks the manager chose to invest in in the food
processors sector — and owning more stock than the index
in that area — helped returns. Stock selection in logistics
and global capital goods also helped to contain the Fund’s
losses.

Owning less stock than the index in the capital goods and
oil & gas industries was unhelpful. Stock selection in the
education sector detracted too.

BNY MELLON GLOBAL FUNDS, PLC
INVESTMENT MANAGERS’ REPORTS contd

During the first half of the year, the manager bought a
position in a retail company and sold positions in the
utilities, healthcare, and supermarket sectors. The manager
replaced a position in a certain bank with a new stock that
appeared to be of better value.

The six months under review was a tough time for Brazilian
equities. The local market was affected by factors such
as high inflation and interest rates, and the chance of a
recession, as well as by domestic issues, especially as
relates to Brazil's fiscal situation.

ARX Investimentos Ltda
July 2024

BNY MELLON DYNAMIC U.S. EQUITY FUND

During the six-month period under review, the Fund’s USD
A (Inc.) share class produced a return of 14.16%, net of fees,
versus 15.05% for the S&P 500 Net Total Return Index, in US
dollar terms.

Being less invested in company shares than the index led to
the Fund doing slightly worse than its benchmark. Early in
the period, equities looked to be expensive compared with
estimates for company earnings. But share prices rose when
the S&P 500 index hit a new all-time high, driven by big gains
from artificial intelligence-related technology stocks.

The manager aimed to have 90% of the Fund invested in
stocks. But exposure to stocks tended to be higher than
this throughout the period, which helped the Fund realise a
positive return.

The Fund was notinvested in US bonds during the six months
under review. Our estimate of the US term premium, which
looks at the nominal 30-year US Treasury bond yield versus
a long-term cash rate, was around 0.3% and 0.4% during the
period — well below its long-term average of 1.25%.

Newton Investment Management North America LLC
July 2024

BNY MELLON GLOBAL EMERGING MARKETS
OPPORTUNITIES FUND

Over the six-month review period, the Fund’s USD A share
class generated a return of 2.27%, net of fees, compared
with a return of 7.49% for the MSCI Emerging Markets NR
Index, both in US dollar terms.

The main factor in the Fund’s return being lower than the
benchmark was the manager’s choice of shares. This was
particularly the case in India and China and in the financial
and industrial sectors. In the financial sector, the main
detractors were the holdings in banks in Brazil, Hong Kong
and India. Weakness in the industrial sector was led by a
Chinese firm that makes automation equipment.

On the positive side, the manager’s decisions about which
countries to invest in boosted the Fund’s returns. The Fund
was helped by holding a larger position in India than the
benchmark and a smaller one in China. At the sector level,
the Fund benefited from having just a small position in the
materials sector and no holdings at all in healthcare.



EQUITY contd

BNY MELLON GLOBAL EMERGING MARKETS
OPPORTUNITIES FUND cont’d

Over the six months, the manager added a number of new
holdings and sold some whose prospects seemed to have
dimmed. Among the new stocks were a leasing firm in Taiwan
and a bank and a car insurer in Mexico.

The manager sold shares in some technology firms and an
Indian consumer goods company. A new holding was bought
in an Indian supermarket operator.

Newton Investment Management Limited
July 2024

BNY MELLON GLOBAL EQUITY INCOME FUND

During the six months under review, the Fund’s USD A share
class produced a return of 1.49%, net of fees, against a
return of 11.56% for the FTSE World TR Index.

Not owning stock in many of the large US technology
companies that did particularly well in the first half of the
year proved detrimental to returns. This was due to the fact
that these companies do not meet the Fund’s strict yield
criteria. Being lessinvested in the technology sector than the
benchmark was a key factor in the Fund’s underperformance.

In general, stock choice hurt returns, as the stocks chosen for
the Fund did poorly. This was especially true in the financials
and healthcare sectors. Owning more shares in companies
from developed Europe than the index did also detracted.
Underweight positioning in North American stocks dented
returns too.

On the positive side, the Fund’s mining and metals stocks
did well, as did holdings in the industrials sector. A lack
of exposure to the real estate sector also proved to be
beneficial. Not owning any shares in Japanese companies
helped, as Japan underperformed other markets.

The manager increased the Fund’s exposure to banks,
notably those with strong financial positions and promising
outlooks. The manager also purchased shares in the
healthcare and industrials sectors.

Newton Investment Management Limited
July 2024

BNY MELLON GLOBAL INFRASTRUCTURE INCOME FUND
In the six months under review, the USD W (Acc.) share class
of the Fund returned 4.39%, net of fees, against 3.48% for
the S&P Global Infrastructure NR Index.

The manager’s choice of energy stocks contributed to
performance. The sector benefited from higher natural gas
prices and a shift to renewable energy. Being less invested
than the benchmark in industrials also helped.

Stock selectionin utilities detracted from returns.The Fund’s
out-of-benchmark position in communication services was
also unhelpful.

BNY MELLON GLOBAL FUNDS, PLC
INVESTMENT MANAGERS’ REPORTS contd

The manager increased the Fund’s holdings in real estate
and reduced the holdings in industrials and communication
services.

Newton Investment Management North America LLC
July 2024

BNY MELLON GLOBAL LEADERS FUND

During the six months under review, the Fund’s USD A (Acc.)
share class returned 9.28%, net of fees, versus 11.75% for
its benchmark, the MSCI World NR Index, in US dollar terms.

The Fund’s emerging market holdings had a positive impact
on returns.

The Fund’s investments in the industrials sector did poorly,
as the companies the manager chose to invest in did not do
as well as those held in the benchmark.

The Fund’s significant underweight exposure to the
financials sector also hurt relative returns. But holdings
in the communication services sector helped achieve a
positive return.

The manager made one purchase during the six months
under review. One holding was sold.

Walter Scott & Partners Limited
July 2024

BNY MELLON GLOBAL OPPORTUNITIES FUND

In the six months under review, the USD A share class of the
Fund produced a gain of 14.19%, net of fees, against a gain of
11.30% for the MSCI AC World NR Index.

The return was driven by good stock choice in the industrials
sector. Trane Technologies, which makes heating ventilation
and air conditioning systems, was a notable contributor. Its
stock was lifted by good performance from its Americas
branch, which was a key feature of the firm’s most recent
trading update.

Owning more stock in the information technology sector
than the benchmark also helped returns. Firms working in
the artificial intelligence field did especially well. Taiwan
Semiconductor was the Fund’s top contributor in the first
six months of the year.

The financials stocks the manager chose to invest in
detracted most. Concerns about China’s stalling economy
weighed on Asian life insurer AIA Group.

The manager bought stock in eye-care company Alcon on the
belief that it has a stronger product line than its peer Cooper
Companies. Other new additions to the Fund included
Edwards Lifesciences, which makes heart valve systems;
German industrial giant Siemens; and memory chip maker
Samsung Electronics.

The manager sold out of battery maker Samsung SDI given
uncertainty around the strength of electric vehicle sales.
Japanese industrial Fanuc and semiconductor firm Texas
Instruments were also sold.
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BNY MELLON GLOBAL OPPORTUNITIES FUND cont’d
Newton Investment Management Limited

July 2024

BNY MELLON JAPAN SMALL CAP EQUITY FOCUS FUND
Over the six-month period under review, the Fund’s EUR W
(Acc) share class returned 5.01%, net of fees, compared with
1.68% for the Russell/Nomura Small Cap Total Return Index,
in Japanese yen terms.

The manager’s choice of stocks to invest in helped the Fund’s
performance the most.

In industry terms, being more invested in pharmaceuticals
and electric appliances than the benchmark added to
returns. Being less invested than the benchmark in retail
trade also helped.

On the other hand, being more invested than the benchmark
in information & communication, and other products hurt
performance. Not holding any positions in the nonferrous
metals industry also dented the Fund’s returns.

At the individual stock level, holdings in companies in
vacuum technology, banking services and biotechnology
helped the Fund’s performance. Holdings in companies in
plastics engineering, entertainment and IT services were
unhelpful.

Five new stocks were added to the Fund during the year and
seven stocks were sold.

Among others, the manager bought an electrical and
electronic manufacturing company, a manufacturer of
chemical products and construction materials, and an
electric services company.

Sales made by the manager included a wireless telecom
services company, a manufacturer of industrial machinery
equipment and a marketing services company.

Newton Investment Management Japan Ltd
July 2024

BNY MELLON LONG-TERM EUROPEAN EQUITY FUND

During the six months under review, the Euro W (Acc.) share
class of the Fund returned 7.68%, net of fees, versus 9.05%
for its benchmark, the MSCI Europe NR Index;, in euro terms.

The Fund’s holdings in the consumer discretionary sector
helped it achieve a positive return.

The Fund’s healthcare stocks detracted during the six
months, a reflection of the weak performance of a number
of holdings in that sector. Financials, to which the Fund had
a significant underweight exposure versus the index, also
dented returns.

On a country basis, shares of companies based in the UK and
France did poorly. Stocks from the Netherlands added to the
Fund’s positive return.

BNY MELLON GLOBAL FUNDS, PLC
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The manager made one purchase during the six months
under review. None of the Fund’s holdings were sold.

Walter Scott & Partners Limited
July 2024

BNY MELLON LONG-TERM GLOBAL EQUITY FUND

During the six months under review, the Euro A share class of
the Fund returned 9.40%, net of fees, versus 15.18% for the
MSCI World NR Index, both in Euro terms.

The Fund’s healthcare stocks contributed to the positive
return. A lack of exposure to the real estate, utilities, and
energy sectors also helped the Fund’s performance.

Poor stock choices in the information technology sector hurt
the Fund’s return. Certain investments in the industrials and
financials sectors detracted from performance too. This was
due to the Fund’s holdings in these sectors not doing as well
as the stocks held by their sector benchmarks.

By country, the Fund’s US holdings fared worse than those
held by the benchmark. But emerging market stocks that the
index did not hold made a strong contribution to returns.

The Fund’s manager made three purchases and three sales
during the six-month review period.

Walter Scott & Partners Limited
July 2024

BNY MELLON MOBILITY INNOVATION FUND

In the six months under review, the USD A (Acc.) share class
of the Fund returned 5.16%, net of fees, against 11.30% for
the MSCI AC World NR Index.

The manager’s choice of stocks in automobile components
detracted from performance. Being more invested than the
benchmarkinautomobile components also hurt.Challenging
stock selection in IT services weighed on returns.

The manager’s choice of stocks in semiconductors and
semiconductor equipment helped performance. Being more
invested than the benchmark in this sector also helped.
Being more invested than the benchmark in electrical
equipment added to returns.

The manager increased the Fund’s investments in
semiconductors and semiconductor equipment and
industrial conglomerates. Investments were reduced in
automobile components and software.

The manager believes the pace of growth of electric vehicles
may vary in markets such as the US and Europe but should
remain on an upward trend.

Newton Investment Management North America LLC
July 2024

BNY MELLON SMALL CAP EUROLAND FUND

In the six months under review, the Euro A share class of
the Fund returned -0.04%, net of fees, against 2.42% for the
S&P EuroZone SmallCap TR Index, in Euro terms.
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BNY MELLON SMALL CAP EUROLAND FUND cont’d
Unfavourable stock-picking in France and Spain hurt
returns. Being less invested in stocks from Spain than the
benchmark was also proved unhelpful.

The manager’s choice of stocks in Italy helped performance,
as did being more invested in Sweden than the benchmark.

The manager’s choice of stocks in communication services
and industrials helped, while weak stock selection in the
consumer discretionary and healthcare sectors dented
returns.

The managerincreased the Fund’s investment in utilities and
industrials and sold some stock in communication services
and materials companies.

Newton Investment Management North America LLC
July 2024

BNY MELLON SUSTAINABLE GLOBAL EMERGING
MARKETS FUND

During the six months under review, the USD W (Acc.) share
class of the Fund returned -2.96%, net of fees, against a
return of 7.49% for the MSCI Emerging Markets NR Index.

Stock selection in the information technology (IT) and
financials sectors detracted most and was the main reason
the index did better than the Fund in the first half of the year.
In the IT sector, stocks from China and Korea dented returns.

On a country basis, stock selection in China and India
contributed to the Fund’s loss.

On the upside, owning more stock in a certain Indian
telecommunications firm than the index helped to temper
losses. The avoidance of a large Korean IT name proved wise
too.

The manager bought and sold a number of holdings during
the six-month period. Not owning any metals or mining
stocks, proved additive.

In the first half of the period, the manager bought a position
in a Latin American e-commerce company, which proved
fruitful. Stock in a Taiwanese IT firm was added too. The Fund
sold out of a large Asian insurer and added to a position in
an Indonesian bank despite its recent underperformance, as
the firm boasts a strong outlook.

Newton Investment Management Limited
July 2024

BNY MELLON SUSTAINABLE GLOBAL EQUITY FUND

In the six months under review, the USD A (Acc.) share class
of the Fund produced a return of 14.65%, net of fees, versus
11.30% for the MSCI AC World NR Index.

BNY MELLON GLOBAL FUNDS, PLC
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Stock-picking in the industrials and information technology
(IT) sectors helped the Fund make a strong return and do
better than its benchmark. A large holding in one of the IT
sector’s best-performing stocks of 2024 made a sizable
contribution to returns. Returns were further increased by a
number of positions in the famed ‘Magnificent Seven’ suite
of stocks.

On the other hand, stock selection in financials weighed on
returns. Asian life insurers detracted as investors fretted
about slowing GDP growth in China. Owning fewer energy
stocks than the index was also unhelpful.

A range of new stocks was added in the year. The manager
took advantage of a fair stock price to buy a position in a
utility company that runs power grids in Europe. Two more
utilities operating in the green space, with a focus on wind
energy, were added as well.

Elsewhere, the manager increased the Fund’s position in
a biotechnology firm and expanded the Fund’s holdings in
banking stocks with the purchase of a US bank.

Investments in certain semiconductor stocks were trimmed
after they did well in the year.

Newton Investment Management Limited
July 2024

BNY MELLON U.S. EQUITY INCOME FUND

In the six months under review, the USD C (Inc.) share class
of the Fund returned 5.98%, net of fees, against 15.05% for
the S&P 500 NR Index, in US dollar terms.

The Fund’s performance was hurt by investing less in the
information technology (IT) sector than the benchmark. The
manager's choice of stocks in the IT sector hurt performance.
Stock choices in the communication services sector were
also weak.

On the other hand, the stocks the manager chose to investin
from the utilities sector helped the Fund produce a positive
return. Stock choices in the industrials sector also helped.

During the first six months of 2024, the manager increased
the Fund’s holdings in the industrials and utilities sectors.
The manager reduced the stocks in the financials and
materials sectors.

The manager has kept a balanced stance when investing in
the stock markets. What will happen to interest rates is a top
concern for many investors. It is still unknown if inflation and
GDP growth will rise or fall. The manager believes it is best
to look at many outcomes when choosing which stocks to
invest in.

Newton Investment Management North America LLC
July 2024
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BNY MELLON EFFICIENT EURO HIGH YIELD BETA FUND*
Since launch, in the Fund’s EUR A (Acc.) there is insufficient
data to provide a useful indication of past performance to
investors.

The manager has selected a range of investments in high
yield corporate bonds (those issued by companies, which
are riskier than higher quality investment grade bonds)
valued in euros.

The aim is to create a diversified fund that reflects the
makeup and profile of the broader market index in bonds
valued in euros.

In addition, the manager has the option to invest a limited
portion of the Fund in bonds that do not form part of the
benchmark index.

Insight North America LLC
July 2024

BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA
FUND

In the six months under review, the USD A (Inc.) share class of
the Fund returned 2.94% net of fees, compared with 3.28%
for the Bloomberg Global High Yield Corporate TR Index USD
Hedged.

The Fund’s ‘model-driven’ components helped to achieve
this positive return. The ‘quality’ and ‘value’ factors of the
credit model both did well. This offset losses due to the
weaker performance of ‘fallen angel’ bonds (those that have
only recently lost their investment grade status).

Security selection detracted from the Fund’s returns. The
communications and other financials sectors had a negative
effect.Technology and capital goods produced small positive
contributions. These helped to offset some of the losses
made in other sectors. The lower bond prices available to the
Fund through participating in new bond issues also helped
its performance.

Pricing and transaction costs and other residual factors
were slight detractors from the Fund’s returns.

Insight North America LLC
July 2024

BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA
FUND

In the six months under review, the USD A (Acc.) share
class of the Fund returned 0.56% net of fees, compared
with 0.30% for the Bloomberg Global Aggregate Corporate
Hedged TR Index.

The Fund’s ‘model-driven’ components helped to achieve
this positive return. The efficient allocation factor, which
consistently has larger positions in lower-rated investment
grade bonds (i.e. bonds with BBB rating) and bonds with
shorter maturity dates, contributed the most.

The value factor of the credit model and market completion
factor also helped.

BNY MELLON GLOBAL FUNDS, PLC
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The manager's choice of bonds also contributed. No single
issuer stood out, rather it was attributed to small positions
across many names.

Differences in pricing between the Fund and the benchmark
(the fund’s pricing source is IDC, while the benchmark uses
Bloomberg) and swing impact had a positive effect on
performance over the period.

Other components, such as transaction costs, ESG
(Environmental, Social, and Governance) selection
implemented in the second half of the period, and residual
components made a neutral contribution overall.

Insight North America LLC
July 2024

BNY MELLON EFFICIENT U.S. FALLEN ANGELS BETA
FUND

Over the six months under review, the Fund’s USD A (Acc.)
share class returned 0.08%, net of fees, compared with
1.27% for the Bloomberg US High Yield Fallen Angel 3% Cap
TR Index.

The Fund’s holdings in corporate bonds (bonds issued by
companies as opposed to governments) produced a small
positive return but did worse than the benchmark over the
period.

In the first three months of 2024, a better outlook for US GDP
growth helped corporate bond prices rise.

Butthat gain was offset by the Fund’s holdings in fallen angel
bonds (those that have lost their investment grade status).
Bonds from the telecommunications sector struggled most.

Investments in new fallen angel bonds (those that have only
just lost investment grade status) also fell, contributing to
the Fund’s largely flat return.

In addition, some bonds from sectors that tend to perform
well when economic conditions are good unexpectedly lost
ground. These included bonds issued by a US retailer that
reported disappointing earnings results.

The Fund’s holdings in the telecommunications sector fell
again in April, which further dented returns.

Insight North America LLC
July 2024

BNY MELLON EFFICIENT U.S. HIGH YIELD BETA FUND
Over the six months under review, the Fund’s USD A (Inc.)
share class returned 2.20%, net of fees, compared with
2.58% for the Bloomberg US Corporate High Yield TR Index.

Management of the Fund’s investments in high yield
corporate bonds (those issued by companies, which are
riskier than higher quality investment grade bonds) in
response to market movements, helped to generate this
return.



FIXED INCOME cont’d

BNY MELLON EFFICIENT U.S. HIGH YIELD BETA FUND
contd

In the first three months of 2024, a better outlook for US GDP
growth helped high yield corporate bonds rise. The manager
positioned the Fund’s holdings to benefit from these market
conditions.

The Fund’s holdings in the capital goods sector and
businesses that do well when GDP growth has improved,
helped returns. On the other hand, bonds in the
telecommunications sector weakened.

Later in the period, high yield bonds did better than
investment grade bonds as investors began to hope interest
rate cuts might happen in the second half of 2024.

TheFund’s focusonthe highestqualitynamesinthehighyield
corporate bond market helped returns. This was partially
offset by the Fund’s holdings in the telecommunications
sector.

Insight North America LLC
July 2024

BNY MELLON EMERGING MARKETS CORPORATE DEBT
FUND

Over the six months under review, the Fund’s USD A share
class returned 3.58%, net of fees, compared with 3.85% for
JP Morgan Corporate Emerging Market Bond Index Broad
Diversified (CEMBI - BD) TR Index, in US dollar terms.

Keeping a close eye on the Fund’s investments in
corporate bonds (those issued by a company as opposed
to a government) and adjusting them in response to market
moves help produce the positive return.

In the first few months of 2024, a better outlook for global
GDP growth made corporate bond prices rise. The manager
positioned the Fund’s holdings to benefit from this.

Bonds from Israel helped returns. Holdings in the financial
sectors were most additive. In Brazil, the Fund’s holding in
a chemical company performed well. Investments in bonds
from Mexico, Argentina and Cote d’lvoire added to returns
too.

Currency movements played an important part in boosting
the Fund’s returns in the second half of the review period.
The value of the Chilean peso, which the Fund owned, rose
as the price of copper rebounded. Copper is a key export
for Chile. Elsewhere, investments in Turkey and Indonesia
helped returns.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON EMERGING MARKETS DEBT FUND

Over the six-month period under review, the Fund’s USD A
(Acc.) share class returned 2.94%, net of charges, compared
with a return of 1.84% for the JP Morgan Emerging Markets
Bond Index (EMBI) Global TR Index benchmark, both in USD
terms.

I
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The large position in Ecuador was a key factor in boosting
the Fund’s returns over the six months. The same was true
of the Fund’s holdings in Argentina. The holdings in bonds
issued by Ukraine and Ghana were also positive contributors
as debt restructuring progressed.

Underweight positions in Mexico, Indonesia, Brazil and Peru
also helped returns relative to the benchmark. At the same
time, bonds issued by South Africa and Ivory Coast were
small positive contributors. So too were Russian bonds in
hard currency.

Detractors from returns came from a wide spread of bond
holdings. The positions in Bahrain and Pakistan, which
were smaller than the benchmark’s, had a negative effect.
The same held true for the Fund’s positions in Romania, Sri
Lanka and China.

The manager bought new bond issues from Romania, Chile,
Saudi Arabia, Mexico, Colombia and El Salvador, among
others. Over the six months, the holdings in Turkey, Hungary
and Egypt were sold while those in Ecuador, Senegal and
Ecuador were scaled back.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON EMERGING MARKETS DEBT LOCAL
CURRENCY FUND

Over the six-month period under review, the Fund’s USD A
(Acc.) share class returned -4.89%, net of charges, compared
with a return of -3.71% for the JP Morgan GBI-EM Global
Diversified TR index benchmark, both in USD terms.

Among the detractors from the Fund’s returns were bonds
from Mexico. Later on, bonds from Russia and Brazil proved
unhelpful too. Currency positions that were negative
contributors to returns included the Thai baht and the
Korean won.

Bonds that boosted the Fund’s returns came from a wide
range of countries. Over the six months, they included bonds
from Thailand, Indonesia, Poland, the Czech Republic and
Turkey. The Fund’s returns were also helped by some of its
currency positions. These included the Egyptian pound, the
Czech koruna and the Mexican and Colombian pesos.

There was only modest activity in the Fund for much of
the period. At certain points, the manager added to bond
holdings in Peru, the Dominican Republic, Romania and
Hungary. Meanwhile, the Fund’s bond exposure was reduced
in Mexico, Thailand and China.

Insight Investment Management (Global) Limited
July 2024
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BNY MELLON EMERGING MARKETS DEBT
OPPORTUNISTIC FUND

Over the six-month period under review, the Fund’s USD C
(Acc.) share class returned -0.68%, net of fees, compared
with a return of -0.52% for the benchmark, a composite
comprising 50% JP Morgan Government Bond Index -
Emerging Markets Global Diversified TR Index, 25% JP
Morgan Emerging Markets Bond Index Global TR Index,
25% JP Morgan Corporate Emerging Markets Bond Index
Diversified TR Index, both in US dollar terms.

The detractors from the Fund’s returns came from bond
positions in a number of countries. Among these were China,
Singapore, India, Nigeria, Mexico, Brazil and Colombia. The
main currencies that acted as a drag on returns were the
Korean won and the Chilean peso.

Positive returns came from a broad range of the Fund’s hard
currency bonds. Among these were bonds from Ecuador,
Argentina, Brazil, Peru, Venezuela, Ghana, Saudi Arabia and
Ukraine. At the same time, the Fund’s local currency bonds
in Turkey and Indonesia helped returns too.

The Fund also benefited from some of its positions in
currencies. Among these were the Egyptian pound, the New
Taiwan dollar, the Russian rouble, the Colombian peso and
the Czech koruna.

The Fund bought new issues in bonds from Mexico, Romania,
Chile, Saudi Arabia, Turkey, Kenya and Panama. The manager
also added to the Fund’s bond holdings in Colombia, El
Salvador, Argentina, Peru and Brazil.

On the other side, the Fund’s bond holdings were sold or
reduced in the Czech Republic, Hungary, Ecuador and the
United Arab Emirates.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON EMERGING MARKETS DEBT TOTAL
RETURN FUND

Over the six months under review, the Fund’s USD W (Acc.)
share class returned 0.56%, net of fees, compared with a
return of 0.79% for the comparative benchmark comprising
1/3 JP Morgan Government Bond Index — Emerging Markets
Global Diversified TR Index, 1/3 JP Morgan Emerging Markets
Bond Index Global Diversified TR Index, 1/3 JP Morgan
Corporate Emerging Markets Bond Index Broad Diversified
TR Index.

In the first few months of 2024, a better outlook for global
GDP growth was positive for emerging market bonds. The
manager positioned the Fund’s holdings to benefit from this.

While US inflation remained persistent, investors were less
hopeful of interest rate cuts from the Federal Reserve. The
Fund’s investments in Mexico and Colombia detracted from
returns.

BNY MELLON GLOBAL FUNDS, PLC
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In the last few months of the period, currency positions
helped to boost the Fund’s performance. The manager’s
investments in the Chilean peso did well as the price of
copper — a key export for Chile — rose. Having a limit on the
amount invested in both the Colombian and Mexican pesos
also helped.

Near the end of the period, the Fund’s investments in
Russia and Mexico detracted. Holdings in Brazil also dented
performance as President Luiz Inacio Lula da Silva and the
outgoing central bank governor could not agree on policy.
Losses in Brazil were partly offset by investments in Turkey
and Indonesia, which boosted performance.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON EUROLAND BOND FUND

Over the six months under review, the Fund’s Euro A share
class returned -0.75% net of fees, compared with a return
of -1.21% for the Bloomberg Euro Aggregate Bond TR Index.

Markets fell on fears about political risks after a surprise
announcement that elections would be held in France. This
hurt the Fund’s returns and resulted in a loss over the six
months.

In the first few months of 2024, a better outlook for global
GDP growth boosted corporate bonds. The manager
positioned the Fund’s holdings to benefit from this.

The manager’s focus on country selection worked well,
particularly the choice of Slovakia and Sweden versus
Germany.

In due course, investments in German government bonds
helped returns. Bonds where returns were directly linked to
inflation rates also did well.

On the other hand, the Fund’s holdings of corporate bonds,
mainly the manager’s choice of issuers in the financial
sector and auto manufacturers, lost ground in June.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON EUROPEAN CREDIT FUND

Over the six months under review, the Fund’s Euro A share
class returned 0.82%, net of fees, compared with 0.44% for
the Markit iBoxx Euro Corporates TR Index, in euro terms.

Keeping a close eye on the Fund’s investments in corporate
bonds (bonds issued by a company) and adjusting them in
response to market moves helped produce a positive return.

In the first few months of 2024, a better outlook for global
GDP growth boosted corporate bonds. The manager
positioned the Fund’s holdings to benefit from this.

The manager’s choice of corporate bonds added to returns.
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BNY MELLON EUROPEAN CREDIT FUND cont’d

The Fund’s investment in a French water and waste
management company in the utility sector did well. The
Fund’s holding in a leading global medical technology
company also helped.

In the financial sector, a holding in a major European savings
and retirement services group worked well for the Fund.

The Fund’s investments in the autos sector did not do well
toward the end of the period when markets fell on fears
about political risks. On the other hand, the Fund’s holdings
in the property sector added to returns.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON FLOATING RATE CREDIT FUND

Over the six-month period, the Fund’s EUR W (Acc.) share
class returned 4.16%, net of fees, compared with 1.93% for
the 3-month EURIBOR.

Management of the Fund’s investments in floating rate notes
(bonds issued by governments and companies that pay a
variable interest rate to reflect changes in official interest
rates), helped to generate this return.

Management of the Fund’s exposure to movements in bond
markets also helped.

In the first three months of 2024, a better outlook for US GDP
growth helped high yield corporate bonds rise. The manager
positioned the Fund’s holdings to benefit from these market
conditions.

While inflation remained persistent, investors were less
hopeful of interest rate cuts. Floating rate notes performed
well in these conditions, which helped boost the Fund’s
returns.

As inflation eased over the second quarter, investors began
to hope that interest rate cuts would happen during the
second half of 2024. As a result, the manager focused on
holdings with maturity dates further in the future. This also
helped returns.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON GLOBAL BOND FUND

Over the six-month review period, the Fund’s USD A share
class generated a return of -4.73%, net of fees, compared
with a return of -4.57% for the JP Morgan Global GBI
Unhedged TR index, both in US dollar terms.

The main factor in the Fund’s return being slightly lower than
that of the benchmark was the Fund’s currency positioning.
Here, losses were made on the long positions in the Mexican
peso and the Japanese yen. Some of these losses were
offset by positive returns from short positions in the euro
and the Canadian dollar.
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The Fund’s returns were helped by its New Zealand
government bonds, which are not part of the benchmark.
Inflation in New Zealand fell back in the first half of the
year. This meant that the yield on New Zealand bonds also
fell, meaning that they rose in price. On the other hand, the
Fund’s large position in Australian bonds proved unhelpful
towards the end of the period.

Overthe period, the managerincreased the Fund’s sensitivity
to interest rates as inflation in the US began to slow. This
could prompt the Federal Reserve to cut interest rates,
which would benefit the Fund’s current positioning.

Newton Investment Management Limited
July 2024

BNY MELLON GLOBAL CREDIT FUND

During the six months under review, the USD W (Acc.) share
class of the Fund rose by 1.07%, net of fees, versus a gain of
0.22% for the Bloomberg Global Aggregate Credit TR Index
USD Hedged.

The Fund was more invested in European investment grade
credit than in US credit, which helped add to returns.

Owning more bondsissued by banksand telecommunications
companies than the index did also helped. Being less
invested in supranational and energy bonds was helpful too.
On the other hand, being more invested in utilities and water
companies dented returns a little.

The manager’s choice of bonds to invest the Fund in proved
helped returns. Key contributors were an energy company, a
pharmaceuticals business, and an appliance maker, among
others. Bonds from a water company and a consumer goods
business hurt returns.

A short duration position in Japanese government bonds
added to returns when yields on the country’s 10-year bonds
rose above 1% for the first time since 2013. A long duration
position in US Treasuries, which the manager added in the
spring, detracted from performance in the first half of the
year.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON GLOBAL DYNAMIC BOND FUND

Over the six-month period under review, the USD A share
class of the Fund produced a return of 0.69%, net of fees,
against a return of 3.69% for SOFR (30-Day Compounded)
+2%,in US dollar terms.

The Fund’s holdings of investment grade corporate bonds
(high-quality bonds issued by companies) proved most
helpful in the first six months of the year. A US-based real
estate investment trust was the top contributor. Bonds from
the telecommunications and medical industries helped too.

High yield bonds also did well. Certain emerging market
government bonds made small contributions to the Fund’s
overall positive return.
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Conversely, positions in Japanese Government Bonds set
to reach their maturity dates 30 or more years from now
detracted and contributed to the Fund’s underperformance
of the benchmark. This proved somewhat of a trend, as
bonds from developed markets like Australia, New Zealand
and the European Union also dented returns. Emerging
market bonds detracted too, particularly those from Brazil
and Mexico.

Currency hedging, on the other hand, added to returns.

The manager increased the Fund’s duration (which measures
its sensitivity to interest rates) at numerous points
throughout the six months under review. This was done by
adding call options on US Treasuries and partaking in new
issues of highly rated corporate bonds.

Newton Investment Management Limited
July 2024

BNY MELLON GLOBAL HIGH YIELD BOND FUND

During the six months under review, the Fund’s USD C
share class returned 3.15%, net of fees, versus 2.92% for
its benchmark, the ICE BofA Developed Markets High Yield
Constrained TR Index.

The Fund’s corporate bond holdings added to returns.
Investments in the automotive and cable sectors were most
helpful. The sectors the manager chose to invest in also
had a positive impact on the Fund’s performance. Being
less invested in the telecommunications and broadcasting
sectors than the index proved beneficial.

Less helpful were bonds from the pharmaceuticals and
services sectors. Holding fewer finance and retail bonds
than the index dented returns too.

The Fund’s performance was helped in large part by strong
security selection. The Fund was more invested in US bonds
than in those from Europe in the second quarter, which
proved to be a good choice.

From a credit-quality perspective, the manager took a
more sanguine approach to certain B and CCC rated bonds,
rotating the Fund away from cable, telecommunications
and broadcasting holdings and towards autos, chemicals,
industrials and packaging. This proved to be a good call, as
the latter group outperformed during the second quarter of
2024.

Alcentra NY, LLC
July 2024

BNY MELLON GLOBAL SHORT-DATED HIGH YIELD BOND
FUND

Over the six-month period under review, the Fund’s USD A
(Acc.) share class returned 3.76% compared with a return of
2.70% for the SOFR (90-Day Compounded).

This return was achieved by management of the Fund’s
investments in high yield corporate bonds.

BNY MELLON GLOBAL FUNDS, PLC
INVESTMENT MANAGERS’ REPORTS contd

The manager favoured bonds from companies with free cash
flows. This reduced the risk of defaults over the period.

The manager avoided companies in the property space,
retail, technology and banks sectors. Companies that
required growth to realise the business capital structure or
ran an unfunded business plan were also avoided. Any delay
in interest rate cuts could have a disproportionate impact on
these issuers.

The first half of the year was notable for the lack of material
stress on high yield bonds.

High demand for high yield bonds was another supportive
factor for the asset class. Investors were attracted by higher
coupons and higher income relative to the past 15 years. The
manager expects this trend to continue in the short term
ahead of expected rate cuts.

Insight Investment Management (Global) Limited
July 2024

BNY MELLON SUSTAINABLE GLOBAL DYNAMIC BOND
FUND

Over the six-month period under review, the Euro W (Acc.)
share class of the Fund generated a return of 0.13%, against
a return of 1.92% for the 1-Month EURIBOR + 2% Index, in
euro terms.

Active currency exposure, and currency hedging, (used to
protect the Fund against volatility from currency exposure
on bond holdings not in the base currency) hurt returns.
Investments in emerging market bonds also detracted,
mainly from positions where the currency exposure was
unhedged or only partially hedged.

The Fund’s positions in long-dated Japanese government
bonds (with maturity dates of 30 or more years from now)
hurt the most as interest rates rose in Japan.

On the other hand, returns from investment grade corporate
bonds (high-quality debt issued by companies) and high
yield bonds (low-quality debt with higher interest rates for
the greater risk) were the main source of positive returns for
the Fund. Short-dated bonds issued by the governments of
Mexico and Indonesia (with maturities due in the next few
years) performed well. Certain property-related bond issues
also performed well.

Short positions (securities that are not owned and sold by
the manager to benefit from a fallin price later on) on longer-
dated government bonds, including those in the US and UK,
added value.

The manager increased the Fund’s duration (which
measures its sensitivity to interest rates) by buying US, UK
and Japanese government bonds. The manager also added
several new issues in investment grade credit bonds. Late in
the period, the US dollar position was reduced in the Fund
while exposure to the yen was increased.

Newton Investment Management Limited
July 2024



FIXED INCOME cont’d

BNY MELLON TARGETED RETURN BOND FUND
In the six months under review, the USD A (Acc.) share class
of the Fund returned 3.50%, net of fees, compared with
-0.12% for the LIPPER Bond Global USD Average.

Corporate bonds did well in the first three months of the
year, which was a boon to the Fund's long position in the
asset class. Positions in euro-denominated corporate bonds
did especially well.

In the second half of the period, government bond yields
rose (and so bond prices fell). Corporate bond yields moved
in sympathy with them, doing less well in the spring months.

A short position in credit default swaps versus a larger
position in physical bonds helped in the second half of the
period.

The manager purchased new holdings in government bonds
from Panama, Israel, Peru and Mexico and sold some
European bonds (making a profit) in the lead-up to the
French election.

The manager also bought new issues of euro-denominated
bonds from the transport, telecommunications and
healthcare sectors.

Some banking and property bonds were sold to realise a
profit.

The manager added to the Fund’s position in residential
mortgage-backed securities by buying some bonds from
Australia.

The Fund's duration (which measures its sensitivity to
interest rates) was upped in the latter half of the period on
the belief that better inflation data would lead investors to
think interest rate cuts may be coming soon.

Insight North America LLC
July 2024

BNY MELLON U.S. MUNICIPAL INFRASTRUCTURE DEBT
FUND

Over the six-month period under review, the Fund’s USD C
(Acc.) share class returned 0.61%, compared with a return
of -0.23% for its custom benchmark composite index
comprising 50% Bloomberg Barclays Municipal Tax-Exempt
TR Index and 50% Bloomberg Barclays US Municipal Taxable
TR Index.

The Fund’s small positive return was in large part due to
the management of its holdings in US municipal bonds in
response to market movements. These bonds are issued by
local county and state governments. They are used to fund
infrastructure projects.

In the first three months of the year, investors grew less
hopeful that the US would cut interest rates in the near
term. This was because inflation stayed high throughout
that period. In these tough market conditions, the Fund
gained from the manager’s focus on municipal bonds that
are supported by the revenues from specific projects.
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But municipal bonds rallied in May and June as inflation fell
back and investors became more hopeful on the prospect of
rate cuts in the second half of the year. The Fund was helped
by the manager’s focus on sectors such as airports and
transport. These are areas of the market that benefit from
the sustained strength of the US economy.

The manager also favoured investing in municipal bonds in
the most economically important and populous states in the
US.These include California, New York and Illinois.

Insight North America LLC
July 2024

RESPONSIBLE HORIZONS EM DEBT IMPACT FUND

Over the six months under review, the Fund’s USD W (Acc.)
share class returned 2.91%, net of fees, compared with
2.03% for the J.P. Morgan EM Credit Green, Social and
Sustainability Bond Diversified Index (USD Hedged).

The Fund’s investments in emerging market bonds issued
by corporates, banks and governments produced a positive
return.

Over the first half of 2024, emerging markets saw growth
accelerate while emerging market central banks took the
lead in cutting interest rates. Investment grade and high
yield emerging market corporate bonds outperformed
developed market counterparts.

The manager's choice of sectors and countries to invest in
helped the Fund’s performance the most.

Being more invested in telecoms than the benchmark
contributed the most to relative returns. The Fund also
benefited from investing less than the benchmark in
sovereign bonds. At the same time, investing less in
financials hurt the Fund. Overweight positions in Nigeria,
Chile and Turkey helped while positions in Singapore and the
Czech Republic detracted.

The outlook for growth in the second half of 2024 is more
uncertain than for the first half. Risks to growth in the US
could ripple through to emerging markets. The US election
raises the risk of changes to trade policy and poses a
geopolitical risk that could affect emerging markets.

Insight Investment Management (Global) Limited
July 2024

RESPONSIBLE HORIZONS EURO CORPORATE BOND
FUND

Over the six months under review, the Fund’s Euro W (Acc.)
share class returned 1.19%, net of fees, compared with
0.54% for the Bloomberg Euro Aggregate Corporates TR
Index.

The Fund benefited from the close eye that the manager
kept on the investments in corporate bonds (bonds issued
by companies as opposed to governments). These holdings
were adjusted as the market moved, and this helped the
Fund to make a positive return.



FIXED INCOME cont’d

RESPONSIBLE HORIZONS EURO CORPORATE BOND
FUND cont’d

In the first three months of the year, the outlook for
economic growth improved, which boosted corporate bonds.
The manager positioned the Fund’s holdings to benefit from
these conditions, and this worked well.

Over this period, the manager bought new holdings in bonds
issued by a UK catering firm, a French utility group and a
French telecommunications firm.

Later on, the Fund was affected by the weakness in the bond
markets that took hold in June, on the news that elections
would be held in France. This raised fears about political
risks.

The manager kept up the Fund’s commitment to responsible
and sustainable investing. The Fund’s carbon intensity
rating remained below the carbon intensity rating of the
benchmark. Carbon intensity is a measure of how much
carbon dioxide bond issuers produce relative to their
revenues.

Insight Investment Management (Global) Limited
July 2024

RESPONSIBLE HORIZONS EURO IMPACT BOND FUND
Over the six months under review, the Fund’s Euro W (Acc.)
share class returned 0.70%, net of fees, compared with
0.87% for the Bloomberg MSCI Euro Corporate Green Bond
TR Index.

The Fund’s returns were helped by the manager’s choice of
green corporate bonds. These are bonds that are issued to
provide a key source of funding for projects related to the
climate and other aspects of the environment.

The manager added new holdings in the European utility
sector, construction firms and banks that lend to green
development projects.

The Fund’s investments in other sectors and industries was
less helpful.

Close management of the Fund’s investments proved helpful
over the period. The manager adjusted the Fund’s positions
as the outlook changed for both interest rates and inflation.
As inflation fell back in the spring, investors became more
hopeful that the European Central Bank would cut interest
rates. These hopes proved well founded when the bank cut
its key deposit rate in early June.

The manager maintained the Fund’s commitment to making
a positive environmental impact. A large proportion of the
Fund’s investments is in the form of green bonds issued by
companies that provide sources of renewable energy, less
carbon-intensive transport and energy-saving products and
services.

Insight Investment Management (Global) Limited
July 2024
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MULTI ASSET

BNY MELLON GLOBAL REAL RETURN FUND (EUR)
In the six-month period under review, the Fund’s A share
class returned 4.63%, net of fees, compared with a return of
3.92% for the 1 Month EURIBOR +4%, in euro terms.

Most helpfulwere the Fund’s return-seeking assets (holdings
in company shares, bonds issued by companies). Company
shares performed well. The Fund’s technology stocks from
the US and Asia did well. Companies exposed to the artificial
intelligence trend did best. But returns were hurt by certain
holdings in personal care and Asian insurance businesses.

The Fund’s alternatives investment hurt returns. In
particular, the Fund’s renewable energy holdings were weak.
The Fund’s positions in emerging market debt also fell.

The Fund’s stabilising assets (which seek steady returns
from less risky investments) detracted. Instruments held to
protect the Fund during market selloffs and to gain exposure
to certain markets did not work well as markets rose. On
the other hand, exposure to gold helped as the value of the
precious metal rose to an all-time high. Government bonds
(debt issued by governments) also added to returns.

The size of the return-seeking assets part of the Fund was
reduced after the strong run from equities. The manager
opted to take some profits from technology shares that had
performed well. Shares in media and sportswear companies
were added to the Fund.

Newton Investment Management Limited
July 2024

BNY MELLON GLOBAL REAL RETURN FUND (GBP)

Over the six-month period under review, the Fund’s Sterling C
(Inc.) share class returned 4.42%, compared with a return of
4.56% for the SONIA (30-day compounded) +4% benchmark,
in sterling terms.

Most helpfulwere the Fund’s return-seekingassets (holdings
in company shares, bonds issued by companies). Company
shares performed well. The Fund’s technology stocks from
the US and Asia did well. Companies exposed to the artificial
intelligence trend did best. But returns were hurt by certain
holdings in personal care and Asian insurance businesses.

The Fund’s alternatives investment hurt returns. In
particular, the Fund’s renewable energy holdings were weak.
The Fund’s positions in emerging market debt also fell.

The Fund’s stabilising assets (which seek steady returns
from less risky investments) detracted. Instruments held to
protect the Fund during market selloffs and to gain exposure
to certain markets did not work well as markets rose. On
the other hand, exposure to gold helped as the value of the
precious metal rose to an all-time high. Government bonds
(debt issued by governments) also added to returns.

The size of the return-seeking assets part of the Fund was
reduced after the strong run from equities. The manager
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BNY MELLON GLOBAL REAL RETURN FUND (GBP) cont’d
opted to take some profits from technology shares that had
performed well. Shares in media and sportswear companies
were added to the Fund.

Newton Investment Management Limited
July 2024

BNY MELLON GLOBAL REAL RETURN FUND (USD)

In the six-month period under review, the Fund’s A share
class returned 4.22%, compared with a return of 4.69%
for the SOFR (30-day compounded) +4% benchmark, in US
dollar terms.

Most helpfulwere the Fund’s return-seeking assets (holdings
in company shares, bonds issued by companies). Company
shares performed well. The Fund’s technology stocks from
the US and Asia did well. Companies exposed to the artificial
intelligence trend did best. But returns were hurt by certain
holdings in personal care and Asian insurance businesses.

The Fund’s alternatives investment hurt returns. In
particular, the Fund’s renewable energy holdings were weak.
The Fund’s positions in emerging market debt also fell.

The Fund’s stabilising assets (which seek steady returns
from less risky investments) detracted. Instruments held to
protect the Fund during market selloffs and to gain exposure
to certain markets did not work well as markets rose. On
the other hand, exposure to gold helped as the value of the
precious metal rose to an all-time high. Government bonds
(debt issued by governments) also added to returns.

The size of the return-seeking assets part of the Fund was
reduced after the strong run from equities. The manager
opted to take some profits from technology shares that had
performed well. Shares in media and sportswear companies
were added to the Fund.

Newton Investment Management Limited
July 2024

BNY MELLON GLOBAL UNCONSTRAINED FUND

Over the six-month review period, the Fund’s USD W (Acc.)
share class returned 6.15%, net of fees, compared with a
return of 4.83% for the 60% MSCI AC World NR Index, 40% JP
Morgan Global GBI Unhedged TR Index.

The manager’s decision to invest more in shares than in
bonds (debt issued by governments and companies) had a
positive effect on returns. Within bonds, investing more in
bonds with shorter dates until maturity and inflation-linked
bonds added to relative returns.

The manager’s choice of sectors to invest in helped the Fund
make a positive return. Having more invested in information
technology (IT), financials and communication services than
the benchmark added to returns. The Fund’s holdings in the
healthcare and industrials sectors also did well.
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On the other hand, the manager’s choice of stocks in the
financials and IT sectors hurt the Fund’s returns. Holdings in
Asian insurance companies that do a lot of business in China
were weak. Having no investments in certain US IT stocks,
and notably having less invested in semiconductors exposed
to the artificial intelligence trend, also dented returns.

The manager invested in a few leading technology stocks,
including large Asian semiconductor manufacturers.
Holdings in leading media stocks and producers of specialist
medical products, aimed at the ageing population of the
West, were also added. Stocks where valuations had become
stretched, were sold.

Newton Investment Management Limited
July 2024

BNY MELLON SUSTAINABLE GLOBAL REAL RETURN
FUND (EUR)

In the six months under review, the Euro W (Acc.) share class
of Fund produced a return of 4.26%, net of fees, versus a
return of 3.92% for the 1 Month EURIBOR + 4% benchmark.

The biggest gain came from the Fund’s ‘Return-Seeking
Assets’ (holdings in company shares and corporate bonds).
Within that, company shares produced the best returns.
Holdings in technology companies from the US and Asia,
especially those working in the artificial intelligence field,
did very well. But positions in personal care and energy
companies were weak.

Corporate bonds (bonds issued by a company rather than a
government) also added to the Fund’s positive return.

On the other hand, alternative investments dented returns.
Bonds from emerging markets, particularly Mexico,
detracted. Mexican bonds fell following the country’s
presidential election.

The Sub-fund’s ‘Stabilising Assets’ (which seek to gain from
less risky investments, such as government bonds) were
less fruitful and detracted in aggregate, primarily due to the
cost of equity protection against the backdrop of rising stock
markets. But gold added value. Government bonds helped
too, although synthetic exposure to those with maturity
dates farther in the future proved a hindrance as bond yields
rose.

The manager took pains to minimise the level of risk the
Fund is exposed to, and so closed a few positions that had
been added in order to benefit from the stock market rally
early in the year. Elsewhere, the manager bought stock in
media and sportswear companies.

Newton Investment Management Limited
July 2024



All data sourced from Lipper IM as at 30 June 2024: Total
return, based on net asset value, including charges, but
excluding initial charge, income reinvested gross of tax,
expressed in share class currency. The impact of the
initial charge, which may be up to 5%, can be material on
the performance of your investment. Performance figures
including the initial charge are available on request. Past
performance is not a guide to future performance.

* Please refer to Note 18 of the financial statements.
For a definition of finance terms applied in the narrative of the Investment

Managers’ Reports, please refer to the online Glossary on https://www.
bnymellonim.com/glossary/
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BNY MELLON GLOBAL FUNDS, PLC

HALF YEARLY MANAGEMENT REPORT

BUSINESS REVIEW

The results of operations are set out in the Statement
of Comprehensive Income. Further information on risk
management objectives and policies are detailed below.

Assets under management at the end of the financial period
are set out on the Statement of Financial Position.

There is a detailed review in the Investment Managers’
Reports of factors contributing to the Funds’ performance.
At this time, the Board of Directors does not anticipate any
changes in the structure or investment objective of the
Company.

DISTRIBUTIONS

Distributions to redeemable participating shareholders are
recognised in the Statement of Comprehensive Income as
finance costs.

Distributions are declared to the extent necessary to
enable the Company to pursue a full distribution policy in
accordance with the current UK tax legislation.

SIGNIFICANT EVENTS

There have been no significant events affecting the Company
during the financial period other than those disclosed in
Note 18 to the financial statements.

SUBSEQUENT EVENTS

There have been no significant events affecting the Company
since the financial period end other than as disclosed in
Note 19 to the financial statements.

COMPANY RISK

The Company’s investment activities expose it to the various
types of risk, which are associated with the financial
instruments and markets in which it invests: market risk
(including market price risk, interest rate risk and currency
risk), credit risk and liquidity risk. The Company has in
place risk management programmes that seek to limit
the potential adverse effects of these risks on the Funds’
financial performances.

RISK MANAGEMENT OBJECTIVES AND POLICIES

Details of the risks inherent in investing in the Company, its
risk management objectives and policies are disclosed in
Note 15 to the financial statements.

RELATED PARTY TRANSACTIONS AND BALANCES

Other than as disclosed in Note 10 to the financial
statements, the Directors are not aware of any contracts or
arrangements of any significance in relation to the business
of the Company in which the Directors had any beneficial
interest as defined in the Companies Act 2014, as amended,
at any time during the financial period ended 30 June 2024
and financial year ended 31 December 2023.

CONNECTED PERSON TRANSACTIONS

In accordance with the requirements of Section 43(1) of the
Central Bank UCITS Regulations, any transaction carried
out with the Company by its management company or
depositary, and the delegates or sub-delegates of such a
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management company or depositary (excluding any non-
group company sub-custodian appointed by a depositary),
and any associated or group company of such a management
company, depositary, delegate or sub-delegate (“connected
persons”) must be carried out as if negotiated at arm’s
length. Such transactions must be in the best interests of
the shareholders. In addition to those transactions, there
are also transactions carried out by connected persons on
behalf of the Company to which the Directors have no direct
access and in respect of which the Directors must rely upon
assurances from its delegates that the connected persons
carrying out those transactions do carry them out on a
similar basis.

Shareholders should have regard to the governance structure
of the Company as more particularly described in the
Corporate Governance Statement section of this Directors’
Report and the roles and responsibilities of the Company’s
respective delegates subject to the overall supervision of
the Directors. Further, shareholders should refer to the
prospectus which identifies many of the connected person
transactions and the general nature of the contractual
arrangements with the principal connected persons but
it is not exhaustive of all connected person transactions.
Shareholders should also refer to the provisions of the
prospectus dealing with conflicts of interest.

Therefore, having regard to confirmations from BNY Mellon
Fund Management (Luxembourg) S.A. and its relevant
delegates, the Board of Directors of the Company is satisfied
that:

(i) there are arrangements (as evidenced by written
procedures documented by the Investment Managers) in
place to ensure that the obligations described above are
applied to all transactions with connected persons; and

(ii) transactions with connected persons entered into during
the financial year complied with these obligations, as
attested by the Investment Managers through regular
updates to the Directors.

Note 10 details related party transactions during the
financial period as required by Section 33 “Related Party
Disclosures” of FRS 102. However, shareholders should
understand that not all “connected persons” are related
parties as defined by Section 33 of FRS 102. Details of fees
paid to related parties and certain connected persons are
set out in Notes 3to 7 and 10.



BNY MELLON ABSOLUTE
RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Total
Fair net
value assets
Holdings Description EUR %
Collective investment schemes
Ireland - 20,088,881
(31 December 2023: 19,514,034) 20,088,881 6.42
4,230,977 BNY Mellon Absolute Return Global Convertible 4,403,601 1.41
Bond Fund”
11,309,079 BNY Mellon Global Short-Dated High Yield Bond 15,685,280 5.01
Fund”®
Total investments in collective investment schemes 20,088,881 6.42
Bonds
Australia - 12,549,724
(31 December 2023: 12,907,406) 12,549,724 4.01
389,822 AFG 2021-2 Trust '2021-2 B' FRN 5.591% 242,427 0.08
10-Mar-2053
1,124,430 Firstmac Mortgage Funding Trust No. 4 Series 707,003 0.23
2-2020'2020-2 A2' FRN 6.195% 16-Jan-2052
210,149 Flexi ABS Trust 2021-2'2021-2 C' FRN 5.794% 130,538 0.04
12-Aug-2027
148,314 Latitude Australia Personal Loans Series 2021-1 92,127 0.03
Trust '2021-1 C' FRN 5.745% 17-Apr-2030
1,084,000 Liberty Funding Pty Ltd In Res FRN 0.000% 674,120 0.21
25-May-2032
522,056 Liberty Series 2021-1 SME '2021-1SME C' FRN 320,850 0.10
6.191% 10-Nov-2053
1,254,764 Liberty Series 2022-1'2022-1 A1 FRN 5.241% 779,514 0.25
10-Dec-2053
2,000,000 Mortgage House RMBS Series 2022-2 '2022-2 A2' 1,254,876 0.40
FRN 6.294% 14-Dec-2053
680,000 NOW Trust 2024-1'2024-1 B' FRN 5.944% 422,983 013
14-Jun-2032
412,518 Pepper I-Prime 2021-1 Trust '2021-1 C' FRN 256,859 0.08
6.345% 22-Jan-2053
1,958,117 Pepper I-Prime 2021-2 Trust '2021-2 C' FRN 1,217,240 0.39
5.695% 15-Jul-2053
1,054,384 Pepper Residential Securities Trust NO 34 FRN 660,622 0.21
6.044% 12-Dec-2063
702,904 Pepper Residential Securities Trust No. 30 FRN 436,684 0.14
6.095% 15-Jan-2063
134,767 Pepper Residential Securities Trust No. 31 FRN 83,732 0.03
5.495% 23-Apr-2063
487,052 Pepper Residential Securities Trust No32 FRN 305,191 010
6.195% 23-Jul-2063
773,951 Resimac Bastille Trust Series 2021-2NC '2021- 480,738 015
2NCX C' FRN 6.040% 03-Feb-2053
552,865 Ruby Bond Trust 2021-1'2021-1 B' FRN 5.794% 343,964 011
12-Mar-2053
705,000 Sydney Airport Finance Co Pty Ltd 'EMTN' 3.750% 705,592 0.23
30-Apr-2032
749,124 Think Tank Residential Series 2021-2 Trust '2021-2 465,894 0.15
C'FRN 6.041% 10-Mar-2054
1,012,601 Think Tank Residential Series 2022-2'2022-2 A2' 631,831 0.20
FRN 6.691% 10-Jun-2054
730,483 Triton Bond Trust 2022-1 in respect of Series 1 455,237 015
'2022-1 C' FRN 6.041% 11-Sep-2053
3,000,000 Triton Bond Trust 2022-3 in respect of Series 1 1,881,702 0.60
'2022-3 A2' FRN 6.191% 10-Apr-2054
Austria - 5,047,765
(31 December 2023: 6,640,648) 5,047,765 1.61
1,600,000 Raiffeisen Bank International AG 'EMTN' FRN 1,496,250 0.48
4.625% 21-Aug-2029
1,800,000 Raiffeisen Bank International AG FRN 2.875% 1,657,440 0.563
18-Jun-2032
1,600,000 Raiffeisen Bank International AG FRN 7.375% 1,661,095 0.50
20-Dec-2032
400,000 Raiffeisen Bank International AG FRN (Perpetual) 332,980 0.10
4.500% 15-Jun-2025
Belgium - 933,648
(31 December 2023: 554,400) 933,648 0.30
300,000 Elia Transmission Belgium SA 3.750% 296,598 0.10
16-Jan-2036
600,000 KBC Group NV FRN (Perpetual) 8.000% 637,050 0.20
05-Sep-2028
Bermuda - 4,552,028
(31 December 2023: 2,440,640) 4,552,028 1.45
1,480,000 Athora Holding Ltd 5.875% 10-Sep-2034 1,462,943 0.47

Holdings

Bonds cont'd.

1,762,000
1,295,000

10,772,000
2,826,000

632,000

2,552,000
2,700,000

4,268,000
1,475,000
1,283,000
399,000
57,000
256,000

900,000
2,800,000

475,000

880,500,000
2,349,600,000
2,100,000,000
2,233,000,000

1,354,000
7,440,000

285,000

12,900,000

600,000
400,000

1,500,000
1,600,000
600,000

600,000
1,860,000

445,000

1,000,000

Description

Bermuda cont'd.
Athora Holding Ltd 6.625% 16-Jun-2028
SiriusPoint Ltd 7.000% 05-Apr-2029

Brazil - 2,365,068

(31 December 2023: 2,528,936)

Brazil Notas do Tesouro Nacional Serie F 10.000%
01-Jan-2025

Brazil Notas do Tesouro Nacional Serie F 10.000%
01-Jan-2029

Brazil Notas do Tesouro Nacional Serie F 10.000%
01-Jan-2033

Canada - 11,525,470

(31 December 2023: 3,277,253)
Alimentation Couche-Tard Inc 'REGS' 4.011%
12-Feb-2036

Bank of Montreal FRN (Perpetual) 4.800%
25-Aug-2024

Bank of Nova Scotia/The FRN 3.625% 27-0ct-2081
Enbridge Inc 5.625% 05-Apr-2034

TransCanada Pipelines Ltd 4.625% 01-Mar-2034
TransCanada PipeLines Ltd 4.750% 15-May-2038
TransCanada PipelLines Ltd 4.875% 15-May-2048
TransCanada PipeLines Ltd 5.100% 15-Mar-2049

China - 508,988

(31 December 2023:492,366)

China Government Bond 3.020% 27-May-2031
China Government Bond 3.270% 19-Nov-2030

Colombia - 1,843,205

(31 December 2023: 1,890,807)

Banco GNB Sudameris SA'REGS' FRN 7.500%
16-Apr-2031

Colombian TES 6.000% 28-Apr-2028
Colombian TES 7.250% 18-0ct-2034
Colombian TES 7.750% 18-Sep-2030

Empresas Publicas de Medellin ESP 'REGS'
8.375% 08-Nov-2027

Czech Republic - 1,657,896
(31 December 2023: 482,654)
CEZ AS 'EMTN' 4.250% 11-Jun-2032

Czech Republic Government Bond 4.500%
11-Nov-2032

Denmark - 289,987

(31 December 2023: -)

Jyske Bank A/S FRN (Perpetual) 7.000%
13-Aug-2030

Dominican Republic - 206,620

(31 December 2023: -)

Dominican Republic International Bond 'REGS'
10.750% 01-Jun-2036

France - 17,848,366
(31 December 2023: 13,346,528)
BPCE SA FRN 2.125% 13-0Oct-2046

CCF Holding SAS FRN (Perpetual) 9.250%
12-Jun-2029

CNP Assurances SACA FRN (Perpetual) 3.240%
21-Sep-2024

CNP Assurances SACA FRN (Perpetual) 4.875%
07-0ct-2030

Credit Agricole SA'EMTN' FRN (Perpetual) 6.500%
23-Sep-2029

Credit Mutuel Arkea SA 3.375% 11-Mar-2031
Electricite de France SA'144A' 5.950%
22-Apr-2034

Electricite de France SA '"144A' 6.000%
22-Apr-2064

Electricite de France SA'EMTN' 4.750%
17-Jun-2044

Fair
value
EUR

1,863,033
1,226,052

2,365,068
1,820,309

448,965

95,794

11,525,470
2,625,957

2,492,071

3,381,011
1,383,693
1130,374
344,378
47,500
220,486

508,988
122,377
386,611

1,843,205
394,992

172117
414,681
417,906
443,509

1,657,896
1,352,199
305,697

289,987
289,987

206,620
206,620

17,848,366
491,250
402,000

1,355,325
1,234,025
604,500

563,680
1,758,104

391,356

1,008,905

Total
net
assets
%

0.59
0.39

0.75
0.58

014

0.03

3.68
0.81

0.80

1.08
0.44
0.36
0.11
0.01
0.07

0.16
0.04
012

0.59
013

0.06
013
013
014

0.53
0.43
010

0.09
0.09

0.07
0.07

5.70
016
013

0.43
0.39
019

018
0.56

012

0.32
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BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds cont'd.

600,000

700,000
2,500,000
500,000

1,768,000

2,300,000
370,000

2,440,000

800,000
1,800,000

1,000,000
500,000
600,000

161,000
1,748,000
870,000
546,000

200,000
200,000
1,100,000
8,000,000

26,950,000
2,000,000

100,000
900,000
600,000

2,055,000

773,000
1,332,000
1,031,000

139,800,000
110,500,000
82,220,000

2,770,000

10,700,000,000

390,994
179,212

16,746

21

Description

France cont’d.

La Banque Postale SA FRN (Perpetual) 3.000%
20-Nov-2028

Orano SA'EMTN' 4.000% 12-Mar-2031
Pernod Ricard SA'EMTN' 3.625% 07-May-2034

RTE Reseau de Transport d'Electricite SADIR
'EMTN' 3.750% 30-Apr-2044

Societe Generale SA'REGS' FRN (Perpetual)
4.750% 26-May-2026

Suez SACA 'EMTN' 5.000% 03-Nov-2032

WEA Finance LLC / Westfield UK & Europe Finance
Plc '"144A' 4.750% 17-Sep-2044

WEA Finance LLC '144A" 4.625% 20-Sep-2048

Germany - 46,983,284
(31 December 2023: 12,595,542)
Allianz SE FRN (Perpetual) 2.625% 30-0ct-2030

Allianz SE 'REGS' FRN (Perpetual) 3.200%
30-Oct-2027

BASF SE 'EMTN' 3.750% 29-Jun-2032
Brenntag Finance BV 'EMTN' 3.875% 24-Apr-2032

Commerzbank AG 'EMTN' FRN (Perpetual) 7.875%
09-0Oct-2031

Deutsche Bahn Finance GMBH 'EMTN' 1.625%
06-Nov-2030

Deutsche Bahn Finance GMBH 'EMTN' 1.875%
24-May-2030
Deutsche Bahn Finance GMBH 'EMTN' 2.750%
19-Mar-2029

Deutsche Bahn Finance GMBH 'EMTN' 3.250%
19-May-2033

Eurogrid GmbH 'EMTN' 0.741% 21-Apr-2033
Eurogrid GmbH 'EMTN' 1.113% 15-May-2032
Eurogrid GmbH 'EMTN' 3.916% 01-Feb-2034

German Treasury Bill (Zero Coupon) 0.000%
17-Jul-2024

German Treasury Bill (Zero Coupon) 0.000%
18-Sep-2024

IKB Deutsche Industriebank AG FRN 6.530%
31-Jan-2028

LANXESS AG 'EMTN' 0.625% 01-Dec-2029
Sartorius Finance BV 4.500% 14-Sep-2032
Sartorius Finance BV 4.875% 14-Sep-2035

Greece - 5,334,770

(31 December 2023: 1,842,314)

Eurobank SA'EMTN' FRN 4.875% 30-Apr-2031
Piraeus Bank SA'EMTN' FRN 5.000% 16-Apr-2030
Piraeus Bank SA'EMTN' FRN 6.750% 05-Dec-2029

Piraeus Financial Holdings SA'EMTN' FRN 7.250%
17-Apr-2034

Hungary - 668,537

(31 December 2023: 943,260)

Hungary Government Bond 3.000% 21-Aug-2030
Hungary Government Bond 3.000% 27-0ct-2038
Hungary Government Bond 4.500% 23-Mar-2028

India - 31,496

(31 December 2023: -)
India Government Bond 7.260% 06-Feb-2033

Indonesia - 666,711
(31 December 2023: 704,164)
Indonesia Treasury Bond 8.7560% 15-May-2031

Ireland - 6,553,822

(31 December 2023: 8,325,642)

Atom Mortgage Securities DAC FRN 6.583%
22-Jul-2031

Berg Finance 2021 DAC '2021-1 B' FRN 5.347%
22-Apr-2033

European Residential Loan Securitisation
2019-NPL2 DAC '2019-NPL2 A' FRN 6.598%
24-Feb-2058

Fair
value
EUR

462,894

694,281
2,462,850
486,972

1,480,309

2,442,037
267,607

1,747,271

46,983,284
623,880
1,375,780

1,007,446
492,493
600,309

147,639
1,639,961
861,530
550,605

155,410
164,810
1,097,459
7,988,320

26,756,364
1,886,400

83,147
925,970
625,761

5,334,770
2,063,282
772,517
1,426,638
1,072,333

668,537
289,846
184,848
193,843

31,496
31,496

666,711
666,711

6,553,822
409,469

159,161

16,562

Total
net
assets
%

015

0.22
0.79
016

0.47

0.78
0.09

0.56

15.00
0.20
0.44

0.32
016
019

0.05

0.52

0.27

018

0.05
0.05
0.35
2.55

8.54

0.60

0.03
0.30
0.20

170
0.66
0.25
0.45
0.34

0.21
0.09
0.06
0.06

0.01
0.01

0.21
0.21

2.09
013

0.05

0.01

Holdings

Bonds cont'd.

611,696
137,972
1,607,000
192,000
338,601
702,000
422,753
492,595

1,400,000

850,000
2,352,000
575,000
523,000
1,855,000

462,000
1,293,000

1,076,000

35,000,000
32,771,500
8,800,000
4,012,900
4,900,000

495,000
880,000

2,000,000
266,000

8,905,000

14,810,000

428,000
824,000

400,000

400,000

Description

Ireland cont'd.

Last Mile Logistics Pan Euro Finance DAC FRN
5.216% 17-Aug-2033

Last Mile Securities PE 2021 DAC '2021-1XC' FRN
5.416% 17-Aug-2031

Permanent TSB Group Holdings Plc 'EMTN' FRN
3.000% 19-Aug-2031

Permanent TSB Group Holdings Plc FRN 6.625%
25-Apr-2028

Rathlin Residential 2021-1 DAC '2021-1XA' FRN
5.805% 27-Sep-2075

Smurfit Kappa Treasury ULC '144A' 5.438%
03-Apr-2034

Taurus 2021-3 DEU DAC '2021-DE3 B' FRN 5.500%
22-Dec-2030

Taurus 2021-4 UK DAC '2021-UK4X C' FRN 6.984%
17-Aug-2031

Viridis European Loan Conduit No 38 DAC FRN
6.433% 22-Jul-2029

Italy - 7,849,391

(31 December 2023: 3,467,075)

Autostrade per l'ltalia SpA'EMTN' 4.750%
24-Jan-2031

Autostrade per l'ltalia SpA'EMTN' 5.125%
14-Jun-2033

BPER Banca SPA FRN (Perpetual) 8.375%
16-Jan-2029

Enel Finance International NV '144A' 5.125%
26-Jun-2029

Enel Finance International NV'EMTN' 3.875%
23-Jan-2035

Eni SpA '144A' 5.500% 15-May-2034
Eni SpA'144A'5.950% 15-May-2054

Malaysia - 212,454

(31 December 2023: -)
Malaysia Government Bond 3.828% 05-Jul-2034

Mexico - 4,062,950

(31 December 2023:5,004,432)
Mexican Bonos 5.000% 06-Mar-2025
Mexican Bonos 5.750% 05-Mar-2026
Mexican Bonos 8.000% 31-Jul-2053
Mexican Bonos 8.500% 18-Nov-2038
Mexican Bonos 10.000% 05-Dec-2024

Netherlands - 3,340,366

(31 December 2023: 10,835,705)

ING Groep NV FRN (Perpetual) 3.875%
16-May-2027

ING Groep NV FRN (Perpetual) 4.250%
16-May-2031

JDE Peet's NV'EMTN' 4.500% 23-Jan-2034

Koninklijke Ahold Delhaize NV 3.875%
11-Mar-2036

New Zealand - 11,136,638

(31 December 2023: 14,433,881)
New Zealand Government Bond 2.750%
16-May-2051

New Zealand Government Bond 3.500%
14-Apr-2033

Peru - 581,757
(31 December 2023: 256,479)
Peru Government Bond 6.900% 12-Aug-2037

Peruvian Government International Bond 'REGS'
7.600% 12-Aug-2039

Petroleos del Peru SA'REGS' 4.750% 19-Jun-2032

Poland - 923,933
(31 December 2023:2,618,181)
mBank SA'EMTN' FRN 8.375% 11-Sep-2027

Fair
value
EUR

600,313
136,083
1,450,186
202,742
337,641
652,761
414,088
584,001

1,690,815

7,849,391
870,302

2,451,243
596,821
481,628

1,820,998

430,062
1,198,337

212,454
212,454

4,062,950
1,724,356
1,647,648

361,413
180,999
248,534

3,340,366
392,377

641,824

2,040,890
265,275

11,136,638
3,404,810

7731,828

581,757
100,105
201,874

279,778

923,933
424,800

Total
net
assets
%

019

0.04

0.46

0.06

0.11

0.21

013

019

0.51

2.51
0.28

0.78

019

016

0.58

014
0.38

0.07
0.07

1.30
0.55
0.49
012
0.06
0.08

1.07
013

0.21

0.65
0.08

3.56
1.09

2.47

0.19
0.03
0.07

0.09

0.29
013



BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds cont'd.

2,000,000

1,700,000

1,700,000

9,170,000,000

355,000
2,500,000

887,000
14,803,896
5,100,000

7,767,675

1,700,000
600,000
600,000

1,700,000

827,000

15,111,000

10,675,000
6,396,846
7,094,000

260,000
1,482,000
417,450

1,625,000

700,000
341,000

1,729,000
93,654

2,079,000
1,730,000

931,865

Description

Poland cont'd.

Republic of Poland Government Bond 7.500%
25-Jul-2028

Portugal - 3,756,541
(31 December 2023: 2,664,984)

Caixa Economica Montepio Geral Caixa Economica
Bancaria SA'EMTN' FRN 8.500% 12-Jun-2034

Novo Banco SA FRN 9.875% 01-Dec-2033

Republic of Korea - 6,272,635

(31 December 2023:7,729,501)
Korea Treasury Bond 3.250% 10-Mar-2053

Romania - 557,076

(31 December 2023: 497,130)

Romania Government Bond 4.750% 11-Oct-2034
Romania Government Bond 5.800% 26-Jul-2027

South Africa - 2,097,162

(31 December 2023: 1,420,363)

Anglo American Capital Plc '144A' 5.750%
05-Apr-2034

Republic of South Africa Government Bond 8.000%
31-Jan-2030

Republic of South Africa Government Bond 8.250%
31-Mar-2032

Republic of South Africa Government Bond 8.875%
28-Feb-2035

Spain - 4,189,510
(31 December 2023: 10,118,954)

Banco de Credito Social Cooperativo SA'EMTN'
FRN 5.250% 27-Nov-2031

CaixaBank SA FRN (Perpetual) 3.625%
14-Sep-2028
Cellnex Finance Co SA'EMTN' 2.000%
15-Sep-2032

Cellnex Telecom SA'EMTN' 1.750% 23-Oct-2030

Switzerland - 775,519

(31 December 2023:5,398,111)
UBS Group AG FRN 2.875% 02-Apr-2032

Thailand - 356,437
(31 December 2023: 368,237)
Thailand Government Bond 2.875% 17-Jun-2046

Turkey - 613,150

(31 December 2023: 544,075)

Turkiye Government Bond 12.600% 01-Oct-2025
Turkiye Government Bond 26.200% 05-Oct-2033
Turkiye Government Bond 31.080% 08-Nov-2028

United Kingdom - 30,459,179

(31 December 2023: 32,298,676)

AA Bond Co Ltd 'EMTN' 6.850% 31-Jul-2031
AABond Co Ltd 'EMTN' 8.450% 31-Jan-2028

Alba 2007-1 Plc '2007-1 B' FRN 5.593%
17-Mar-2039

BAT International Finance Plc 'EMTN' 4.125%
12-Apr-2032

Chesnara Plc 4.750% 04-Aug-2032

Coventry Building Society FRN (Perpetual) 8.750%
11-Jun-2029

DCC Group Finance Ireland DAC 'EMTN' 4.375%
27-Jun-2031

Eurosail 2006-1 Plc '2006-1X B1A' FRN 4.005%
10-Jun-2044

Greene King Finance Plc FRN 7.407% 15-Mar-2036
International Distribution Services Plc 7.375%
14-Sep-2030

Landmark Mortgage Securities No 1 Plc FRN
4.528% 17-Jun-2038

Fair
value
EUR

499,133

3,756,541
1,784,966

1,971,575

6,272,635
6,272,635

557,076
60,221
496,855

2,097,162
829,643

699,231
229,408

338,885

4,189,510
1,676,795

502,656
514,263

1,495,796

775,519
775,519

356,437
356,437

613,150
228,341
177789
207,020

30,459,179
309,170
1,849,422
470,726

1,596,042

672,860
406,036

1,723,182
93,505

1,992,104
2,108,138

919,602

Total
net
assets
%

016

1.20
0.57

0.63

2.00
2.00

018
0.02
0.16

0.67
0.27

0.22

0.07

0.11

1.34
0.54

016

016

0.48

0.25
0.25

0.11
011

0.20
0.07
0.06
0.07

9.73
0.0
0.59
015

0.51

0.21
013

0.55

0.03

0.64
0.67

0.29

Holdings

Bonds cont'd.

1,414,000
808,000

3,875,000
523,000

500,000
159,000
972,000
358,000

495,000
774,000

362,355
379,916
159,000
717,000
525,000
570,000

1,556,000
131,038

357,000
568,000
832,000
724157

1,900,000

3,190,000

1,060,000
1,643,000
700,000
598,000
339,000
383,000
552,000
580,000
1,480,000

1,635,000

1,137,000
1,024,000
327,000
3,336,000
635,000
3,861,000

1,079,000

656,000
3,500,000
3,771,000

277,000

Description

United Kingdom cont’d.

Motability Operations Group Plc 'EMTN' 3.875%
24-Jan-2034

Motability Operations Group Plc 'EMTN' 4.000%
17-Jan-2030

National Grid Plc 'EMTN' 0.750% 01-Sep-2033

Newday Funding Master Issuer PLC - Series 20271~
27.860% 15-Jul-2029

Newday Funding Master Issuer Plc - Series 2021-3
'2021-3X C' FRN 6.960% 15-Nov-2029

Northumbrian Water Finance Plc 'EMTN' 4.500%
14-Feb-2031

Northumbrian Water Finance Plc 'EMTN' 5.500%
02-Oct-2037

Northumbrian Water Finance Plc 'EMTN' 6.375%
28-0ct-2034

0SB Group Plc 'EMTN' FRN 8.875% 16-Jan-2030

Reckitt Benckiser Treasury Services Plc 'EMTN'
3.625% 20-Jun-2029

RMAC Securities No 1 Plc '2006-NS2X B1C' FRN
4.573% 12-Jun-2044

RMAC Securities No 1 Plc '2006-NS3X M1C' FRN
3.983% 12-Jun-2044

Salus European Loan Conduit NO 33 DAC FRN
7.950% 23-Jan-2029

Severn Trent Utilities Finance Plc 'EMTN' 4.000%
05-Mar-2034

Standard Chartered Plc 'REGS' FRN (Perpetual)
4.300% 19-Aug-2028

Stratton Mortgage Funding 2024-3 Plc '2024-3 B'
FRN 0.000% 25-Jun-2049

SW Finance | Plc 7.375% 12-Dec-2041

Taurus 2021-1 UK DAC '2021-UK1X C' FRN 6.884%
17-May-2031

Thames Water Utilities Finance Plc 8.250%
25-Apr-2040

Thames Water Utilities Finance Plc 'EMTN' 1.250%
31-Jan-2032

Thames Water Utilities Finance Plc 'EMTN' 4.376%
18-Jan-2031

Together Asset Backed Securitisation 2021-CRE1
Plc '2021-CRE1T A' FRN 6.611% 20-Jan-2055

United Utilities Water Finance Plc 'EMTN' 3.750%
23-May-2034

United States of America - 45,554,889

(31 December 2023: 39,601,940)

Alexandria Real Estate Equities Inc 5.250%
16-May-2036

Arrow Electronics Inc 5.875% 10-Apr-2034
Becton Dickinson & Co 3.828% 07-Jun-2032
Boeing Co/The 5.705% 01-May-2040

Boeing Co/The '144A' 6.528% 01-May-2034
Boeing Co/The '144A' 6.858% 01-May-2054
Bristol-Myers Squibb Co 5.550% 22-Feb-2054
Bristol-Myers Squibb Co 6.250% 15-Nov-2053
Bristol-Myers Squibb Co 6.400% 15-Nov-2063

Charter Communications Operating LLC / Charter
Communications Operating Capital 6.384%
23-0ct-2035

Cheniere Energy Partners LP '"144A' 5.750%
15-Aug-2034

CVS Health Corp 5.700% 01-Jun-2034

CVS Health Corp 5.875% 01-Jun-2053
Diamondback Energy Inc 5.750% 18-Apr-2054
Duke Energy Carolinas LLC 4.850% 15-Jan-2034
Energy Transfer LP 6.550% 01-Dec-2033

Enterprise Products Operating LLC 4.850%
31-Jan-2034

Eversource Energy 5.500% 01-Jan-2034
JPMorgan Chase & Co FRN 5.350% 01-Jun-2034
Linde Plc 3.625% 12-Jun-2034

Pfizer Investment Enterprises Pte Ltd 5.300%
19-May-2053

Phillips Edison Grocery Center Operating
Partnership | LP 5.750% 15-Jul-2034

Fair
value
EUR

1,400,588
818,451

2,924,230
618,742

591,678
175,585
1101,677
437,061

622,279
775,997

341,874
364,042
169,929
704,241
411,490
673,635

1,795,928
153,415

404,884
409,670
718,640
857,019

1,847,437

45,554,889
2,885,623

985,514
1,652,057
611,076
575,633
330,166
357,921
562,480
596,601
1,355,421

1,635,847

1,066,352
931,459
299,903

3,028,100
630,625

3,620,212

994,571
612,348
3,618,725
3,452,359

257,432

Total
net
assets
%

0.45
0.26

0.93
0.20

019
0.06
0.35
014

0.20
0.25

011
012
0.05
0.23
013
0.22

0.57
0.05

013
013
0.23
0.27

0.59

14.55
0.92

0.31
0.50
019
018
0.11
011
018
019
0.43

0.49

0.34
0.30
0.10
0.97
0.20
112

0.32
0.20
112
110

0.08

22



BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Holdings Description

Bonds contd.
United States of America contd.
1,200,000 PNC Financial Services Group Inc/The FRN 5.939%
18-Aug-2034
904,000 PNC Financial Services Group Inc/The FRN 6.037%
28-0ct-2033

440,000 Public Service Enterprise Group Inc 5.450%
01-Apr-2034

206,000 Stellantis NV'EMTN' 3.500% 19-Sep-2030

334,000 Stellantis NV'EMTN' 4.250% 16-Jun-2031

430,000 Take-Two Interactive Software Inc 5.600%

12-Jun-2034
587,000 Trane Technologies Financing Ltd 5.100%
13-Jun-2034
771,000 Truist Financial Corp 'MTN' FRN 5.122%
26-Jan-2034
1,167,000 Truist Financial Corp 'MTN' FRN 5.867%
08-Jun-2034
182,000 Truist Financial Corp '"MTN' FRN 6.123%
28-0ct-2033
1,100,000 United States Treasury Bill (Zero Coupon) 0.000%
11-Jul-2024
500,000 United States Treasury Bill (Zero Coupon) 0.000%
18-Jul-2024
1,150,000 United States Treasury Bill (Zero Coupon) 0.000%
20-Aug-2024
1,225,000 United States Treasury Bill (Zero Coupon) 0.000%
29-Nov-2024
1,200,000 United States Treasury Bill (Zero Coupon) 0.000%
26-Dec-2024
91,300 United States Treasury Note/Bond 3.375%
15-May-2033
300,000 United States Treasury Note/Bond 4.000%
15-Feb-2034

1,477,000 US Bancorp FRN 5.836% 12-Jun-2034
3,252,000 Ventas Realty LP 5.625% 01-Jul-2034
472,000 Whirlpool Corp 5.750% 01-Mar-2034

Total investments in bonds

Leveraged loans
France - 2,648,650
(31 December 2023: 1,687,505)

700,000 Emeria S.A.S.FRN Term Loan 8.936%
27-Mar-2028

1,000,000 Odyssee Investment BidCo Circet Europe Term
Loan 7152% 09-Jul-2028

1,000,000 Parts Europe S A Eur Term Loan 7.647%
22-Jan-2031

Germany - 1,803,323

(31 December 2023: -)

1,000,000 Techem Verwaltungsgessellschaft Term Loan
7.426% 15-Jul-2029

800,000 Tk Elevator Midco GmbH B Class Eur Tk Term Loan
7.926% 11-Apr-2030

Luxembourg - 1,004,065

(31 December 2023: 1,004,380)

1,000,000 Albion Financing 3 S.a r.l. (Albion Financing LLC)
2023-B Incremental Euro Term Loan 9.147%
16-Aug-2026

Netherlands - 2,705,628
(31 December 2023: 3,691,116)
700,000 KoutiBV.Term Loan 7.794% 31-Aug-2028
1,000,000 Pegasus Bidco Bv Term Loan 7.578% 12-Jul-2029

1,000,000 UPC Broadband Holding B.V. Term Loan 6.599%
31-Jan-2029

Sweden - 764,366

(31 December 2023: 1,000,965)

761,711 Verisure Holding AB Term Loan 7.391%
14-May-2030
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Fair
value
EUR

1,155,744
874199
409,337

202,308
340,530
403,668

549,747
692,877
1,092,122
174,672
1,025,229
465,542
1,065,578
1,118,855
1,091,763
79,496
273,726

1,407,062
3,028,413
443,596

242,306,972

2,648,650
655,375

990,255

1,003,020

1,803,323
1,001,195

802,128

1,004,065
1,004,065

2,705,628
701,883
1,008,865
999,880

764,366
764,366

Total
net
assets
%

0.37

0.28

013

0.06
011
013

018

0.22

0.35

0.06

0.33

015

0.34

0.36

0.35

0.02

0.09

0.45
0.97
0.14

77.38

0.85
0.21

0.32

0.32

0.58
0.32

0.26

0.32
0.32

0.86
0.22
0.32
0.32

0.24
0.24

Holdings Description

Leveraged loans cont'd.
United Kingdom - 6,556,647

(31 December 2023: 6,523,088)
1,000,000 CD&R Firefly Bidco Ltd Term Loan 11.055%

21-Jun-2028

1,000,000 Eagle Bidco Limited Term Loan 9.983%
31-Jan-2029

1,000,000 IVC Acquisition Ltd Term Loan 11.227%
17-Nov-2028

1,146,800 Platform Bidco Ltd Term Loan 7.858%
29-Sep-2028

607,189 TC Funding | Limited Term Loan 8.950%

21-Jan-2026

1,000,000 Zephyr Bidco Limited Term Loan 10.700%
31-Jul-2028

United States of America - 1,205,250

(31 December 2023: 3,334,651)

1,200,000 Windsor Holdings Il LLC Term Loan 7.606%
01-Aug-2030

Total investments in leveraged loans

Total return swaps

Europe - 44,352 (31 December 2023: 492,970)
16,450,000 iBoxx EUR Liquid High Yield Index 20-Sep-2024
8,550,000 iBoxx Euro Corporates Overall Total Return Index
20-Sep-2024

Total total return swaps

Credit default swaps - 1,547,489

(31 December 2023: 1,367,500)
(1,840,000) CDS Cellnex Telecom S.A.5.000% 20-Dec-2028
1,220,000 CDS Intesa SanPaolo SpA 1.000% 20-Dec-2028
390,000 CDS Intesa SanPaolo SpA 1.000% 20-Dec-2028
450,000 CDS Mediobanca Banca di Credito Finanziario SpA
1.000% 20-Dec-2028
1,390,000 CDS Mediobanca Banca di Credito Finanziario SpA
1.000% 20-Dec-2028
470,000 CDS Unicredit SpA 1.000% 20-Dec-2028
1,460,000 CDS Unicredit SpA 1.000% 20-Dec-2028
(2,670,000) CDS Verizon Communications Inc 1.000%
20-Dec-2028
(1,630,000) CDS Virgin Media Finance Plc 5.000%
20-Dec-2028
(1,650,000) CDS Ziggo Bond Company BV.5.000%
20-Dec-2028
(1,400,000) CDX North American High Yield Index Series 42
Version 1 5.000% 20-Jun-2029
(2,5660,000) CDX North American High Yield Index Series 42
Version 1 5.000% 20-Jun-2029
(1,210,000) CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2029
(22,900,000) iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029
(20,000,000) iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029

Total credit default swaps

Currency options - 18,778

(31 December 2023: 18,023)
600,000 Euro/Japanese yen Call 08-Jul-2024 171.000
662,000 Swiss franc/Japanese yen Call 08-Jul-2024
179.000
1,654,000 US dollar/Japanese yen Call 01-Jul-2024 159.500

Total currency options

Interest rate swaps - 2,381,076

(31 December 2023: 5,402,639)
8,770,000,000 IRS Pay 0.310% Receive 1 Year JPY TONA-OIS-
Compounded 04-Apr-2026
3,550,000,000 IRS Pay 0.530% Receive 1 Year JPY TONA-OIS-
Compounded 04-Apr-2029
11,800,000 IRS Pay 104.301231 Receive 1T USD Index
01-Jul-2052
9,435,000 IRS Pay 108.532381 Receive 1T USD Index
25-May-2053

Fair
value
EUR

6,556,647
1,184,564

1,180,935
1182,797
1,120,928

696,454

1,190,969

1,205,250
1,205,250

16,687,929

44,352
44192
160

44,352

9,765
30,335
41,746
77.301
87739
26,981
151,673
23,319
388,024

338,885

1,547,489

5,479
2,500

10,799

18,778

71173
124,459
435,225

58,958

Total
net
assets
%

2.09
0.38

0.37

0.38

0.36

0.22

0.38

0.39
0.39

5.33

0.01
0.01
0.00

0.01

0.01
0.00
0.01
0.01
0.03
0.03
0.01
0.05
0.01
012

0.11

0.50

0.00
0.00

0.01

0.01

0.02
0.04
014

0.02



BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Holdings Description

Interest rate swaps contd.
47,000,000 IRS Pay 2.600% Receive 1 Year GBP SONIA-
Compounded 15-Feb-2074
5,290,000 IRS Receive 122.389003 Pay 1T EUR Index
01-Jun-2053
5,100,000 IRS Receive 122.389003 Pay 1T EUR Index
03-May-2052
5,440,000 IRS Receive 127.645149 Pay 1T EUR Index
25-May-2053
18,780,000 IRS Receive 1T GBP Index Pay 43.87885
05-Apr-2034
16,160,000 IRS Receive 4.676% Pay 1 Year USD SOFR-
Compounded 06-Jun-2026
115,870,000 IRS Receive 4.822% Pay 1 Year USD SOFR-
Compounded 16-Apr-2026
17,560,000 IRS Receive 43.948234 Pay 1T GBP Index
16-May-2034
2,890,000 IRS Receive 44.504394 Pay 1T GBP Index
15-Jun-2034

Total interest rate swaps

Swaptions - 126,479

(31 December 2023: -)
29,550,000 iTraxx Europe Index Series 41 Put 17-Jul-2024

Total swaptions

0.550
Underlying
exposure
Holdings Description EUR

Open futures contracts - 1,613,898
(31 December 2023: 3,012,146)

(113) Euro-OAT Short Futures Contracts ~ (13,889,960)
Exp Sep-2024
39 Euro-Schatz Long Futures 4,122,690
Contracts Exp Sep-2024
(38) Japanese 10 Year Bond Short (31,587,165)
Futures Contracts Exp Sep-2024
394 U.S.10 Year Treasury Note Long 40,562,589
Futures Contracts Exp Sep-2024
147 U.S.10 Year Ultra Treasury Note 16,650,656
Long Futures Contracts Exp
Sep-2024
4 U.S.10 Year Ultra Treasury Note 425,868
Long Futures Contracts Exp
Sep-2024
12 U.S.5Year Treasury Note Long 1,195,489
Futures Contracts Exp Sep-2024
579 U.S.5 Year Treasury Note Long 57,682,350
Futures Contracts Exp Sep-2024
138 U.S.Treasury Bond Long Futures 15,375,027

Contracts Exp Sep-2024

Total open futures contracts

Unrealised gain on forward foreign currency contracts - 1,918,927 (see
below) (31 December 2023: 4,942,977)

Total financial assets at fair value
through profit or loss

Holdings Description

Total return swaps

Europe - (17,907) (31 December 2023:
(936,718))

13,600,000 iBoxx Euro Corporates Overall Total Return Index
20-Sep-2024

United States of America - (207,655) (31
December 2023:(2,272,106))

88,650,000 iBoxx USD Liquid Investment Grade Index
20-Sep-2024

Total total return swaps

Fair
value
EUR

106,770
371,347

67,565
526,570
127,800

16,743
261,415
175,290

37761

2,381,076

126,479

126,479

Fair
value
EUR

90,503
20,004
124,717
435,996

168,321

6,246

8,913
383,131

376,067

1,613,898

1,918,927

286,734,781

Fair
value
EUR

(17,907)
(17.907)

(207,655)
(207,655)

(225,562)

Total
net
assets
%

0.03
012
0.02
017
0.04
0.01
0.08
0.06

0.01

0.76

0.04

0.04

Total
net
assets
%

0.03
0.01
0.04
014

0.06

0.00

0.00
012

012

0.52

0.61
91.58
Total

net

assets
%

(0.01)
(0.01)

(0.07)
(0.07)

(0.08)

Holdings Description

Credit default swaps - (3,100,279)

(31 December 2023: -)
3,400,000 CDS Barrick Gold Corporation 1.000%
20-Dec-2028
3,460,000 CDS British American Tobacco plc 1.000%
20-Dec-2028
(830,000) CDS Electrolux AB 1.000% 20-Jun-2029
2,350,000 CDS Goldman Sachs Group Inc 1.000%
20-Jun-2029
1,700,000 CDS Imperial Brands Plc 1.000% 20-Dec-2028
(2,590,000) CDS Ladbrokes Coral Group Limited 1.000%
20-Dec-2028
1,600,000 CDS Transdigm Inc 5.000% 20-Dec-2028
600,000 CDS United Airlines Holdings Inc 5.000%
20-Dec-2028
1,840,000 CDS United States Steel Corporation 5.000%
20-Dec-2028
3,670,000 CDS Yum! Brands Inc 1.000% 20-Dec-2028
67,065,000 CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2029
3,045,000 iTraxx Europe Crossover Index Series 41 Version 1
5.000% 20-Jun-2029
1,360,000 iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029
59,945,000 iTraxx Europe Senior Financials Index Series 41
Version 1 1.000% 20-Jun-2029
(4,300,000) iTraxx Europe Sub Financials Index Series 41
Version 1 1.000% 20-Jun-2029

Total credit default swaps

Interest rate swaps - (128,017)

(31 December 2023: -)
900,000,000 IRS Pay 0.684% Receive 1 Year JPY TONA-OIS-
Compounded 06-Jun-2029
1,930,000 IRS Pay 108.383863 Receive 1T USD Index
16-Jun-2054
270,050,000 IRS Pay 2.605% Receive 3 Month SEK STIBOR-Side
19-Jun-2029
24,020,000 IRS Receive 2.820% Pay 6 Month EURIBOR-
Reuters 19-Jun-2029
34,670,000 IRS Receive 3.200% Pay 1 Year GBP SONIA-
Compounded 15-Feb-2064

Total Interest rate swaps

Swaptions - (430,444)

(31 December 2023: -)
(17.150,000) iTraxx Europe Index Series 40 Put 21-Aug-2024

Total swaptions

3.00
(31,700,000) iTraxx Europe Index Series 41 Call 21-Aug-2024
0.575
(30,950,000) iTraxx Europe Index Series 41 Call 21-Aug-2024
0.576
(59,100,000) iTraxx Europe Index Series 41 Put 17-Jul-2024
0.625
(31,700,000) iTraxx Europe Index Series 41 Put 21-Aug-2024
0.575
(30,950,000) iTraxx Europe Index Series 41 Put 21-Aug-2024
0.575
Underlying
exposure
Holdings Description EUR

Open futures contracts - (1,210,998)
(31 December 2023:(6,392,397))

(544) Canadian 10 Year Treasury Bond (44,671,688)
Short Futures Contracts Exp
Sep-2024
338 Euro-Bobl Long Futures Contracts 39,377,000
Exp Sep-2024
(26) Euro-Bobl Short Futures Contracts (3,029,000)
Exp Sep-2024
132 Euro-BTP Long Futures Contracts 15,205,080
Exp Sep-2024
5 Euro-Bund Long Futures Contracts 659,050
Exp Sep-2024
(8) Euro-Bund Short Futures Contracts (1,054,480)

Exp Sep-2024

Fair
value
EUR

(73.201)
(50,057)

(17,541)
(37.693)

(22,968)
(51,693)

(222,998)
(34,529)

(250,036)

(35,859)
(1,292,501)

(217,763)
(23,044)
(708,033)

(62,363)

(3,100,279)

(3,292)
(11,637)
(3,166)
(64,984)

(44,938)

(128,017)

(724)
(26,595)
(25,965)

(112,071)
(134,131)

(130,958)

(430,444)

Fair
value
EUR

(362,679)

(131,342)
(22,364)
(166,064)
(165)

(5,413)

Total
net
assets
%

(0.00)
(0.00)
(0.00)
(0.02)

(0.01)

(0.03)

(0.00)
(0.01)
(0.01)
(0.04)
(0.04)

(0.04)

(0.14)

Total
net
assets
%

012)

(0.04)
(0.01)
(0.05)
(0.00)

(0.00)
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BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Total
Underlying Fair net
exposure value assets
Holdings Description EUR EUR %
Open futures contracts contd.
(96) Euro-Buxl 30 Year Bond Short (12,5670,240) (265,369) (0.09)
Futures Contracts Exp Sep-2024
66 Euro-Schatz Long Futures 6,976,860 (803) (0.00)
Contracts Exp Sep-2024
(3) U.S.10 Year Treasury Note Short (308,852) (3,466) (0.00)
Futures Contracts Exp Sep-2024
(12) U.S.2 Year Treasury Note Short (2,288,640) (6,586) (0.00)
Futures Contracts Exp Sep-2024
(2) U.S.2 Year Treasury Note Short (381,440) (1,098) (0.00)
Futures Contracts Exp Sep-2024
(84) U.S.Treasury Ultra Bond Short (9,961,709) (199,371) (0.06)
Futures Contracts Exp Sep-2024
(1) UK Long Gilt Short Futures (115,574) (221) (0.00)
Contracts Exp Sep-2024
(58) UK Long Gilt Short Futures (6,703,280) (46,057) (0.02)
Contracts Exp Sep-2024
Total open futures contracts (1,210,998) (0.39)
Unrealised loss on forward foreign currency contracts - (2,436,184) (see
below) (31 December 2023: (6,580,113)) (2,436,184) (0.78)
Total financial liabilities at fair value (7,531,484) (2.41)
through profit or loss
Net current assets 33,931,363 10.83
Total net assets 313,134,660  100.00
* Investment in other Fund of the Company.
The counterparty for currency options is Goldman Sachs.
The counterparty for futures contracts is Citigroup Global Markets Limited.
The counterparty for interest rate swaps is Goldman Sachs.
The counterparties for credit default swaps are BNP Paribas, Goldman Sachs, Merrill Lynch
International and Morgan Stanley.
The counterparties for total return swaps are Goldman Sachs and J.P. Morgan Securities Plc.
The counterparties for swaptions are Citigroup Global Markets Limited and Goldman Sachs.
Analysis of portfolio % of Total Assets
Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market 80.35
Transferable securities and money market instruments other than those
admitted to official stock exchange listing or traded on a regulated market 511
Financial derivative instruments dealt in on a regulated market 0.49
OTC financial derivative instruments 1.85
Other current assets 12.20
Total assets 100.00
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Forward foreign currency contracts

Amount Amount
Buy Sell (B) (S)

BNY Mellon Absolute Return Bond Fund

US dollar Brazilian real 2,689,689 13,876,000

US dollar Brazilian real 22,732 120,000

Euro US dollar 3195718 3,419,000

Euro US dollar 512,289 548,000

Euro US dollar 15,847,024 16,936,000

US dollar Euro 753,000 701,760

US dollar Euro 1,985,000 1,825,443

US dollar Euro 157,000 144,421

US dollar Euro 1,180,000 1,082,815

US dollar Euro 158,000 141,957

Australian  US dollar 371,000 246,668

dollar

Australian  US dollar 404,000 268,964

dollar

Canadian US dollar 507,000 370,099

dollar

Canadian US dollar 748,000 544,249

dollar

Euro US dollar 447,000 478,275

Euro US dollar 468,000 500,464

Norwegian  US dollar 11,835,000 1,107,060

krone

Norwegian  US dollar 3,103,000 289,917

krone

Norwegian  US dollar 2,874,000 269,494

krone

Norwegian  US dollar 2,875,000 269,837

krone

Norwegian  US dollar 1,470,000 137971

krone

Norwegian  US dollar 51,270,511 4,809,468

krone

Norwegian  US dollar 1,480,000 138,903

krone

South US dollar 6,669,000 365,354

African

rand

Sterling Mexican peso 177611 3,960,000

Sterling Mexican peso 177,297 3,953,000

Swedish US dollar 31,224,433 2924137

krona

Swiss franc  Euro 2,115,000 2,159,083

Swiss franc  Swedish 316,232 3,726,000
krona

Swiss franc  Swedish 316,839 3,689,000
krona

Swiss franc  US dollar 1,439,000 1,581,595

Swiss franc  US dollar 414,000 454,768

Swiss franc  US dollar 644,000 710,807

US dollar Australian 361,605 541,000
dollar

US dollar Canadian 311,795 426,000
dollar

US dollar Canadian 571,210 778,000
dollar

US dollar Canadian 340,731 465,000
dollar

US dollar Canadian 6,827,274 9,308,000
dollar

US dollar Canadian 442,252 604,000
dollar

US dollar Canadian 370,761 507,000
dollar

US dollar Euro 707,938 656,900

US dollar Euro 197,579 183,819

US dollar Euro 825,008 760,000

US dollar Euro 175,417 162,800

US dollar Euro 757,380 708,000

US dollar Euro 8,070,672 7,408,000

US dollar Euro 768,255 705,000

US dollar Euro 283,613 263,743

US dollar Euro 395,868 367,638

US dollar Euro 644,431 601,000

US dollar Euro 1,905,730 1,750,000

US dollar Japanese yen 3,398,543 530,120,000

US dollar Japanese yen 297,387 48,525,000

US dollar Japanese yen 263,224 42,012,000

US dollar Japanese yen 259,168 40,564,000

US dollar Korean won 5,976,171 8,121,855,000

US dollar New Zealand 298,601 484,000
dollar

US dollar New Zealand 543,983 890,000
dollar

US dollar New Zealand 263,692 430,000
dollar

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24

10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24

10-Jul-24

10-Jul-24

Counterparty

Morgan Stanley
HSBC Bank plc
Morgan Stanley
HSBC Bank plc
UBSAG

Barclays Bank PLC
UBS AG

UBSAG

Barclays Bank PLC
UBS AG

Citigroup Global
Markets Limited

Citigroup Global
Markets Limited

Barclays Bank PLC
Morgan Stanley

Citigroup Global
Markets Limited

Barclays Bank PLC
Barclays Bank PLC

Goldman Sachs
International

Goldman Sachs
International

Goldman Sachs
International

Goldman Sachs
International

HSBC Bank plc

Goldman Sachs
International

HSBC Bank plc

BNP Paribas
BNP Paribas
Barclays Bank PLC

HSBC Bank plc

Goldman Sachs
International

Goldman Sachs

HSBC Bank plc
Barclays Bank PLC
Morgan Stanley
Barclays Bank PLC

Citigroup Global
Markets Limited

Barclays Bank PLC
Goldman Sachs
HSBC Bank plc
RBC Europe Limited
Goldman Sachs

Barclays Bank PLC
Barclays Bank PLC
BNP Paribas

Barclays Bank PLC

Citigroup Global
Markets Limited

BNP Paribas

RBC Capital Markets
Barclays Bank PLC
HSBC Bank plc
HSBC Bank plc

BNP Paribas
Goldman Sachs
HSBC Bank plc
Morgan Stanley

Citigroup Global
Markets Limited

Barclays Bank PLC
Goldman Sachs

Barclays Bank PLC

BNP Paribas

Unrealised
Gain/(Loss)

157194
866
4,167
745
37,692
1146
27,504
2,135
18,686
865
444

151
318
2126
564

852
5114

1,660
629
397
201

9,495
208

1,098

8,268

8,254
17143

39,467
971

4,857

19,5638
5,861
5,952
1135

502
2,580
914
24,629
877
291

3,910
607
10,087
840
3,961

125,403
12,112
990
1,877
530
28,864
85,069
6,644
1,038
5,685

69,321
3,837

2,298

1,921



BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts cont'd.

Buy

Sell

Amount

(B

Amount
(S)

BNY Mellon Absolute Return Bond Fund contd.

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar
US dollar
US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

US dollar

Canadian
dollar

Canadian
dollar

Canadian
dollar

Euro
Euro
Euro
Euro
Euro
Euro
Euro

Euro

Euro

New Zealand
dollar

New Zealand
dollar

Swedish
krona

Swiss franc
US dollar
Euro

Euro

US dollar

US dollar

US dollar

US dollar

US dollar
Chilean peso
Korean won

Mexican
peso

New Zealand
dollar

New Zealand
dollar

New Zealand
dollar

New Zealand
dollar

New Zealand
dollar

Norwegian
krone

Norwegian
krone

Norwegian
krone

Norwegian
krone

Norwegian
krone

Norwegian
krone

Norwegian
krone

South African
rand

Sterling
Sterling
Sterling

Sterling

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swiss franc

Swiss franc
Euro

Euro
Euro

Japanese yen
Japanese yen
Japanese yen
Japanese yen
Japanese yen
Japanese yen
Japanese yen

Swedish
krona

Swedish
krona

Euro
Euro
Euro

Euro
Korean won

Australian
dollar

Sterling
Brazilian real
Brazilian real
Euro

Euro

Euro

US dollar

US dollar

US dollar

41,484

2,961,122

832,126

395,721

380,580

68,334

672,356

319,396

1,662,340

746,373

246,974

86,888

369,534

264,811
246,140
21,224,847

320,233

284,773

284,558

1,964,151

243,078

1,417.916

1,301,854

416,897

1,568,187

767,375

2,126,968
642,000

673,000

605,000

117,921
177,630
110,681
446,544
200,720
4,601,007
66,318
85,097

518,672

870,000

141,000

2,000,000

64,000
824,203
588,181

10,619,234
109,149
2,570,970
200,000
183,000
688,000
556,499,000
613,501,000
3,914,000

67,085

4,858,273

1,345,000

641,000

614,915

722,286

744,000

3,344,000

16,358,000

7,883,923

2,608,000

919,791

6,669,000

209,000
194,000
16,693,117

251,000

2,951,000

2,950,000

20,808,000

2,558,000

14,804,000

13,491,000

4,342,000

16,391,000

683,000

1,893,000
434,597

454,160

408,596

19,791,000
29,917,000
18,718,000
75,554,000
33,691,000
764,968,000
11,168,000
964,000

5,860,000

490,552

79,700

173,950

65,824
1,130,000,000
946,000

8,966,000
598,000
13,996,000
185,542
170,510
635,815
581,868
444,837
206,766

Settle
Date

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
12-Jul-24

12-Jul-24
12-Jul-24

12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24

12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24

12-Jul-24
12-Jul-24
17-Jul-24

26-Jul-24
2-Aug-24
2-Aug-24
7-Aug-24
7-Aug-24
7-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24

Counterparty

Citigroup Global
Markets Limited

Goldman Sachs
International

HSBC Bank plc
Morgan Stanley
HSBC Bank plc

Citigroup Global
Markets Limited

Goldman Sachs
Barclays Bank PLC
Barclays Bank PLC
BNP Paribas

Citigroup Global
Markets Limited

Citigroup Global
Markets Limited

Barclays Bank PLC

Morgan Stanley
BNP Paribas

Goldman Sachs
International

Citigroup Global
Markets Limited

Goldman Sachs
International

Citigroup Global
Markets Limited

HSBC Bank plc

Goldman Sachs
International

HSBC Bank plc
Barclays Bank PLC

Citigroup Global
Markets Limited

HSBC Bank plc

Goldman Sachs
International

HSBC Bank plc
Goldman Sachs

HSBC Bank plc
Barclays Bank PLC

HSBC Bank plc
UBSAG

UBSAG

Goldman Sachs
Barclays Bank PLC
UBSAG

RBC Europe Limited
HSBC Bank plc

Barclays Bank PLC
HSBC Bank plc
HSBC Bank plc
HSBC Bank plc

UBSAG
Morgan Stanley
UBSAG

UBSAG

Morgan Stanley
Barclays Bank PLC
Barclays Bank PLC
Barclays Bank PLC
Barclays Bank PLC
Morgan Stanley
HSBC Bank plc
Barclays Bank PLC

Unrealised
Gain/(Loss)

622
4,765
12,844
5,325
6,006
407
737
4710
22,982
4,902
1,691
396
2,804

259
552
89,775

2,370
6,234
6122
3,046
1,885
12,518
28,470
7,205
21,978
6,309

17,595
3,231

4,809
3,999

2,640
3,366
1,650
6,448
4,473
145,135
1,324
299

3,202
3,613

373
1,978

715
2,811
34

33,578
838
34,889
886

72
5,499
59
1,381
5,289

Forward foreign currency contracts contd.

Buy

Sell

Amount

(B

Amount

(S

BNY Mellon Absolute Return Bond Fund contd.

Mexican
peso

Mexican
peso

Turkish lira
Turkish lira

US dollar
US dollar
US dollar

US dollar
US dollar

US dollar

US dollar
US dollar
US dollar
US dollar
US dollar

US dollar

US dollar

US dollar
US dollar

US dollar

US dollar
US dollar
US dollar

US dollar

US dollar

Brazilian
real

Euro
Euro
Euro
Euro
Euro
Euro
US dollar

Australian
dollar

Canadian
dollar

Canadian
dollar

Canadian
dollar

Canadian
dollar

Canadian
dollar

Canadian
dollar

Canadian
dollar

Canadian
dollar

Euro
Euro
Euro
Euro
Euro
Euro

Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro

Japanese
yen

US dollar
US dollar

US dollar
US dollar

Chilean peso
Chilean peso
Chilean peso

Chinese yuan

Colombian
peso

Colombian
peso

Czech koruna
Czech koruna
Euro
Euro

Hungarian
forint

Hungarian
forint

Indonesian
rupiah

Mexican peso

Peruvian
nuevo sol

Peruvian
nuevo sol

Romanian leu
Turkish lira

Hong Kong
dollar

Taiwanese
dollar

Taiwanese
dollar

US dollar

US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
Euro

US dollar

US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar

Swiss franc
Swiss franc
US dollar
US dollar
US dollar
US dollar

US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar

3,905,000

610,000

1,102,000
969,000

144,709
116,629
19,496

552,813
45,833

1,788,520

232,219
112,086

65,000
136,000
720,360

14,598

755,030

5,359,366
216,321

111,483

618,737
25,213
539,751

262,284

282,826

13,996,000

621,618
260,701
1,770,166
1,437,008
567,865
116,564
1,922,000
1,775,408

309,000

350,000

321,000

322,000

322,000

827,000

321,000

466,000

1,089,002
1,090,338
1,195,000
218,000
722,000
659,000

533,000
29,145,539
1,323,000
259,000
380,000
436,000
7,767,000
907,000
239,000
46,587,000

207,238

32,472

31,706
27100

132,300,000
105,210,000
18,620,000

3,979,000
181,290,000

7,065,373,000

5,260,000
2,608,000
60,319
125,607
261,772,200

5,280,000

12,312,713,000

92,150,500
822,000

420,000

2,867,000
860,000
4,198,439

7.740,000

8,520,000

2,579,623

675,000
281,000
1,908,000
1,660,000
618,000
126,000
1,795,878
1,185,707

226,914

255,832

234,887

235,655

235,629

605,108

234,934

340,934

1,058,000
1,067,000
1,282,919
237,600
787,423
707,268

580,015
31,698,893
1,441,488
282,114
407,669
473,319
8,414,205
987,754
269,454
301,616

Settle
Date

8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24

8-Aug-24

8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24

8-Aug-24

8-Aug-24
8-Aug-24
26-Aug-24

4-Dec-24

4-Dec-24

2-Jul-24

9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

Counterparty

Barclays Bank PLC
Morgan Stanley

HSBC Bank plc

Citigroup Global
Markets Limited

Goldman Sachs
Morgan Stanley

Citigroup Global
Markets Limited

HSBC Bank plc

Merrill Lynch
International

Barclays Bank PLC

Morgan Stanley
Barclays Bank PLC
UBSAG

Morgan Stanley
Barclays Bank PLC

Barclays Bank PLC
HSBC Bank plc

Goldman Sachs

Goldman Sachs
International

Citigroup Global
Markets Limited

Goldman Sachs
HSBC Bank plc

Goldman Sachs
International

Barclays Bank PLC

HSBC Bank plc

EUR
Barclays Bank PLC

Morgan Stanley
Morgan Stanley
Morgan Stanley
Barclays Bank PLC
HSBC Bank plc
HSBC Bank plc
Barclays Bank PLC
RBC Europe Limited

RBC Europe Limited
HSBC Bank plc
Goldman Sachs
Barclays Bank PLC
Barclays Bank PLC
Barclays Bank PLC

Citigroup Global
Markets Limited

HSBC Bank plc

HSBC Bank plc
BNP Paribas

Morgan Stanley
HSBC Bank plc
HSBC Bank plc

Goldman Sachs
International

BNP Paribas

UBS AG

HSBC Bank plc
HSBC Bank plc
BNP Paribas

BNP Paribas
HSBC Bank plc
Goldman Sachs
Barclays Bank PLC
HSBC Bank plc

Unrealised
Gain/(Loss)

4,394

593

1,105

5,931
6,162
23

5149
2,510

102174

6,310
284
267

1,168
10,757

280
2,676

333,427
1,827

1,822

1,996
101
1143

20,055

16,620

1,852,680

(34,053)

(325)
(360)

(336)

26



BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts cont'd.

Buy

Sell

Amount

(B

Amount
(S)

BNY Mellon Absolute Return Bond Fund contd.

Japanese
yen

Japanese
yen

Mexican
peso

New Zealand
dollar

Norwegian
krone

Norwegian
krone

Sterling

Sterling
Sterling
Sterling
Sterling

Sterling
Sterling
Sterling
Sterling
Sterling
Sterling
Sterling

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Swedish
krona

Taiwanese
dollar
US dollar

US dollar
US dollar
US dollar
US dollar

US dollar
US dollar

US dollar
US dollar
US dollar

US dollar
US dollar
US dollar

Canadian
dollar
Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro

Euro

27

US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar

US dollar
US dollar
US dollar
US dollar

US dollar
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar

Swiss franc
Swiss franc
US dollar
US dollar
US dollar
US dollar
US dollar
US dollar

Australian
dollar

Euro
Euro
Euro
Indian rupee

Korean won

Norwegian
krone

Norwegian
krone

Norwegian
krone

Norwegian
krone

Sterling
Sterling

Swiss franc
Euro

Canadian
dollar
Canadian
dollar
Canadian
dollar
Canadian
dollar
Canadian
dollar
Canadian
dollar
Canadian
dollar
Canadian
dollar
Canadian
dollar
Canadian
dollar
New Zealand
dollar
New Zealand
dollar
Swedish
krona

990,644,195

60,779,000

7,913,000

444,000

2,608,000

22,970,000

48,803

780,847
48,803
287,000
53,547

395,000
213,000
10,448
193,000
273,000
366,552
175,000
3,689,000

3,726,000

4,713,000

5,799,000

3,412,000

10,209,000

2,558,000

31,052,000

229,096

299,716
964,189
1,343,127
973,367

227,760
343,576

342,504

341,790

341,471

243752
244,034
2,771,743

406,000

400,031

503,669

134,854

239,569

325,572

258,359

154,409

54,317

87,655

177,951

1,492,397

9,724,068

850,077

6,391,234

386,246

473,399

273,531

246,056

2,166,848

62,445

998,421
62,470
366,201
68,510

502,288
272,157

13,277
247,000
346,802
465,563
222,851
314,533

317,688

449,589

558,610

323,481

969,786

246,950

963,689

347,000

280,000
902,000
1,256,000
81,219,000

314,036,000
3,663,000

3,662,000

3,662,000

3,662,000

193,000
193,000
2,510,032

277,527

596,000

747,000

199,000

357,000

483,000

385,000

230,000

80,000

129,000

262,000

2,629,000

17,439,000

9,953,000

Settle
Date

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24

10-Jul-24
10-Jul-24
10-Jul-24

12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24

12-Jul-24

Counterparty

HSBC Bank plc
Morgan Stanley

Goldman Sachs
International

Citigroup Global
Markets Limited

Goldman Sachs
International

UBS AG

Citigroup Global
Markets Limited

BNP Paribas
HSBC Bank plc
HSBC Bank plc

Citigroup Global
Markets Limited

BNP Paribas

HSBC Bank plc
RBC Europe Limited
Barclays Bank PLC
HSBC Bank plc
HSBC Bank plc
Goldman Sachs

Goldman Sachs
International

Goldman Sachs
International

Goldman Sachs
BNP Paribas
HSBC Bank plc
Barclays Bank PLC

Goldman Sachs
International

Barclays Bank PLC
HSBC Bank plc

HSBC Bank plc
Barclays Bank PLC
HSBC Bank plc

Citigroup Global
Markets Limited

Morgan Stanley

Citigroup Global
Markets Limited

Goldman Sachs
International

Goldman Sachs
International

Goldman Sachs
International

Barclays Bank PLC
RBC Europe Limited
Goldman Sachs

International
Barclays Bank PLC
Morgan Stanley
HSBC Bank plc
Goldman Sachs
Barclays Bank PLC
HSBC Bank plc
Barclays Bank PLC
UBS AG

UBS AG

Barclays Bank PLC
Barclays Bank PLC
Goldman Sachs
Morgan Stanley

RBC Europe Limited

Unrealised
Gain/(Loss)

(196,606)
(6,578)
(39,100)
(3,154)
(834)
(7.069)

(629)

(2.484)
(5.086)
(11,321)
(1,815)
(7.204)
(5,499)
(5,862)
(1,922)

(237)
(1,997)
(2,285)

(390)

@11
(711)

(1,623)
(2.289)
(2,588)

(495)
(232)
(21,961)

(645)
(6.427)
(5.767)

(859)
(3.896)
(3,823)
(4,202)
(2,446)

(247)

(320)

(726)

(586)

(179,377)

(25,430)

Forward foreign currency contracts contd.

Buy

Sell

Amount

(B

Amount

(S

BNY Mellon Absolute Return Bond Fund contd.

Euro

Japanese
yen

Japanese
yen

Japanese
yen

Japanese
yen

Japanese
yen

Japanese
yen

Japanese
yen

Korean won

Swedish
krona

Euro
Euro
Euro

Euro
Euro
Euro
Sterling
Sterling
Sterling

Sterling

Sterling
Euro
Euro

Euro

US dollar
US dollar

Chinese
yuan

Colombian
peso

Euro
Euro
Euro
Euro
Euro

Indonesian
rupiah

Indonesian
rupiah

Mexican
peso

Mexican
peso

Mexican
peso

Polish zloty
US dollar
US dollar

US dollar
US dollar

US dollar
US dollar

US dollar
US dollar
US dollar

Euro

Euro
Euro
Euro

Euro

Euro
Taiwanese
dollar
Taiwanese
dollar

Swedish
krona

Euro
Euro
Euro
Euro
Euro
Euro
Euro

US dollar

Euro

Australian
dollar

US dollar
US dollar

US dollar
US dollar
Sterling
Euro
Euro
Euro

Euro

Euro

US dollar
US dollar
US dollar

Euro
Euro
US dollar

US dollar

US dollar
US dollar
US dollar
US dollar
US dollar
US dollar

US dollar
US dollar
US dollar
US dollar

US dollar
Indian rupee
Malaysian
ringgit
Polish zloty

South African
rand

South African
rand

South African
rand

Thai baht
Turkish lira
Turkish lira

Australian
dollar

US dollar
US dollar
US dollar

US dollar
US dollar
US dollar

US dollar

120121

47,079,000

21,802,000

32,720,000

20,016,000

11,506,000

36,445,000

27,059,000

90,000,000
5,900,000

6,607,717

1,274,496

165,328,884

1,692,967
127,837
1,694,955
818,000
414,000
151,000

578,000

152,000
272,988
25,081,161
1,230,699

477,000
173,000
59,000

74,630,000

70,000
5,238,913
5,239,196
5,239,926
5,239,153

217,980,000

297,150,000

2,130,000

690,000

790,000

890,000
34,599
226,705

785,642
1,293,047

35,6564

10,694

161,117
530,828
123,132

6,783,974

3,388,935
644,491
1,514,386

346,194
652,864
1,170,000

7,470,000

1,375,000

278,444

128,894

190,929

118,372

68,511

217,241

160,507

65,478
520,273

10,801,000

1,379,000

16,600,000

1,845,000
139,000
1,436,000
967,555
489,079
178,497

683,558

179,603
293,000
27,336,000
1,341,000

445,190
161,507
8,169

19,006

76,283
5,640,000
5,640,000
5,640,000
5,640,000

13,408

18,253

119,517

38912

43,789

224,949
2,890,000
1,080,000

3,167,000
24,104,000

660,000

200,000

5,927,800
19,087,000
4,240,000

10,974,000

3,645,000
693,000
1,628,000

372,000
703,000
38,761

238,224

Settle
Date

12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24

12-Jul-24
12-Jul-24

17-Jul-24
25-Jul-24
26-Jul-24

26-Jul-24
256-Jul-24
26-Jul-24
26-Jul-24
26-Jul-24
26-Jul-24

26-Jul-24

26-Jul-24
7-Aug-24
7-Aug-24
7-Aug-24

7-Aug-24
7-Aug-24
8-Aug-24

8-Aug-24

8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24

8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
8-Aug-24
16-Aug-24
21-Aug-24
21-Aug-24
21-Aug-24
21-Aug-24
21-Aug-24

4-Dec-24

4-Dec-24

Counterparty

Citigroup Global
Markets Limited

RBC Europe Limited
Morgan Stanley
Barclays Bank PLC
Morgan Stanley
UBSAG

Morgan Stanley
UBSAG

HSBC Bank plc

Goldman Sachs
Morgan Stanley

Citigroup Global
Markets Limited

Citigroup Global
Markets Limited

RBC Europe Limited
HSBC Bank plc
UBSAG

Barclays Bank PLC
UBS AG

Goldman Sachs
International

Royal Bank of
Scotland

HSBC Bank plc
HSBC Bank plc
HSBC Bank plc

Citigroup Global
Markets Limited

HSBC Bank plc
Barclays Bank PLC
HSBC Bank plc

Barclays Bank PLC

RBC Europe Limited
Barclays Bank PLC
Morgan Stanley
RBC Europe Limited
HSBC Bank plc
Barclays Bank PLC

HSBC Bank plc
Barclays Bank PLC
Goldman Sachs
HSBC Bank plc

Goldman Sachs
Morgan Stanley
Barclays Bank PLC

HSBC Bank plc
Goldman Sachs

Citigroup Global
Markets Limited

Barclays Bank PLC

HSBC Bank plc
HSBC Bank plc

Goldman Sachs
International

UBS AG

UBSAG
Barclays Bank PLC

Goldman Sachs
International

Barclays Bank PLC
UBS AG
BNP Paribas

HSBC Bank plc

Unrealised
Gain/(Loss)

(830)
(4,213)
(1,899)

(338)
(1,781)
(1,489)
(4,952)
(2,891)

(69)
(1,285)

(107.477)
(11,762)

(154,716)

(559)
(247)

(94)
(3,642)
(1,362)

(848)

(3,470)
(21
(2.201)

(1,468)
(26,782)

(502)
(255)

(850)
(24,556)
(596)

(34,271)

(6,276)
(1,018)
(2,048)

(313)
(1,960)
(2,210

(5,541)



BNY MELLON ABSOLUTE RETURN BOND FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts cont'd.

Amount Amount Settle
Buy Sell (B) (S) Date Counterparty
BNY Mellon Absolute Return Bond Fund cont’d.
Taiwanese  US dollar 7,627,000 255,365 4-Dec-24  Morgan Stanley
dollar

BNY Mellon Absolute Return Bond Fund Sterling T (Acc) (Hedged) Share Class

Euro Sterling 19,749 16,709 12-Jul-24  The Bank of New
York Mellon
Euro Sterling 22,260 18,807 12-Jul-24  The Bank of New
York Mellon
Euro Sterling 12,125 10,251 12-Jul-24  The Bank of New
York Mellon
Euro Sterling 9,454 8,000 12-Jul-24 The Bank of New
York Mellon
Euro Sterling 26,102 22,000 12-Jul-24  The Bank of New
York Mellon
EUR
GBP
Sterling Euro 3,000 3,551 12-Jul-24  The Bank of New
York Mellon
Sterling Euro 4,000 4,730 12-Jul-24  The Bank of New
York Mellon
Sterling Euro 5,649 6,678 12-Jul-24 The Bank of New
York Mellon
Sterling Euro 3,752 4,441 12-Jul-24  The Bank of New
York Mellon
Sterling Euro 1,084,807 1,282,574 12-Jul-24  The Bank of New
York Mellon
EUR
GBP

BNY Mellon Absolute Return Bond Fund Sterling W (Acc) (Hedged) Share Class

Euro Sterling 7,058 5,970 12-Jul-24  The Bank of New
York Mellon
Euro Sterling 391 331 12-Jul-24 The Bank of New
York Mellon
EUR
GBP
Euro Sterling 40,384 34,197 12-Jul-24  The Bank of New
York Mellon
Sterling Euro 12,347 14,616 12-Jul-24  The Bank of New
York Mellon
Sterling Euro 29148 34,583 12-Jul-24  The Bank of
York Mellon
Sterling Euro 48,042 56,897 12-Jul-24 The Bank of New
York Mellon
Sterling Euro 9,388,172 12-Jul-24  The Bank of New
York Mellon
EUR
GBP

BNY Mellon Absolute Return Bond Fund Sterling X (Acc) (Hedged) Share Class

Sterling Euro 2,800,000 3,311,962 12-Jul-24  The Bank of New
York Mellon

Sterling Euro 747,379 885,137 12-Jul-24  The Bank of New
York Mellon

Sterling Euro 143,110,519 169,200,396 12-Jul-24  The Bank of New

York Mellon

GBP

BNY Mellon Absolute Return Bond Fund Sterling Z (Acc) (Hedged) Share Class
Sterling Euro 57 68 12-Jul-24  The Bank of New
York Mellon

Unrealised
Gain/(Loss)

(16,900)

(2,282,799)

113

183

155
@)
(4)
(4)
(8)

(1,035)

(1,058)

(895)

o

(149)
(143)

(8,960)

(9,296)

(7,866)

(4,178)
(2,221)

(136,589)

(142,988)

(120,986)

Forward foreign currency contracts cont'd.

Settle
Date

Unrealised
Gain/(Loss)

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Absolute Return Bond Fund Sterling Z (Acc) (Hedged) Share Class cont'd.

Sterling Euro 1,000 1181 12-Jul-24  The Bank of New -
York Mellon

EUR -

GBP -

Sterling Euro 10,160 12,012 12-Jul-24  The Bank of New 10)
York Mellon

EUR (10)

GBP (®

BNY Mellon Absolute Return Bond Fund Sterling Z (Inc) (Hedged) Share Class

Sterling Euro 52 62 12-Jul-24  The Bank of New -
York Mellon
EUR -
GBP -
Sterling Euro 10,153 12,004 12-Jul-24  The Bank of New 10)
York Mellon
EUR (10)
GBP (®
BNY Mellon Absolute Return Bond Fund USD R (Hedged) Share Class
Euro US dollar 4,890 5,237 12-Jul-24  The Bank of New 2
York Mellon
USdollar  Euro 5,688 5,308 12-Jul-24  The Bank of New 1
York Mellon
USdollar  Euro 641 598 12-Jul-24  The Bank of New
York Mellon
USdollar  Euro 1,943 1,798 12-Jul-24  The Bank of New 16
York Mellon
USdollar  Euro 9,494 8,829 12-Jul-24  The Bank of New 32
York Mellon
USdollar  Euro 1,084,526 1,007,205 12-Jul-24  The Bank of New 5,024
York Mellon
EUR 5,075
usD 5,435
USdollar  Euro 16,260 15,183 12-Jul-24  The Bank of New )
York Mellon
USdollar  Euro 3,632 3,308 12-Jul-24  The Bank of New ®)
York Mellon
USdollar  Euro 23117 21,584 12-Jul-24  The Bank of New ®)
York Mellon
EUR (23)
usD (25)
BNY Mellon Absolute Return Bond Fund USD T (Hedged) Share Class
USdollar  Euro 69,854 65,185 12-Jul-24  The Bank of New 12
York Mellon
USdollar  Euro 13,161,199 12,222,883 12-Jul-24  The Bank of New 60,970
York Mellon
EUR 60,982
usD 65,306
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BNY MELLON ABSOLUTE
RETURN CREDIT FUND

Schedule of investments - as at 30 June 2024

Total
Fair net
value assets
Holdings Description EUR %
Collective investment schemes
Ireland - 1,821,568
(31 December 2023: 1,213,024) 1,821,568 7.00
490,533 BNY Mellon Absolute Return Global Convertible 510,547 1.96
Bond Fund *
945,246 BNY Mellon Global Short-Dated High Yield Bond 1,311,021 5.04
Fund *
Total investments in collective investment schemes 1,821,568 7.00
Bonds
Australia - 1,258,750
(31 December 2023: -) 1,258,750 4.84
600,000 La Trobe Financial Capital Markets Trust 2024-1 375,688 1.44
'2024-1 A2' FRN 6.044% 14-May-2055
462,400 New South Wales Treasury Corp 4.250% 263,309 1.01
20-Feb-2036
228,000 Queensland Treasury Corp '144A' 4.500% 133,839 0.52
22-Aug-2035
135,000 Sydney Airport Finance Co Pty Ltd 'EMTN' 3.750% 135113 0.52
30-Apr-2032
399,000 Treasury Corp of Victoria 2.000% 17-Sep-2035 179,921 0.69
132,000 Treasury Corp of Victoria 2.250% 15-Sep-2033 65,346 0.25
221,000 Treasury Corp of Victoria 2.250% 20-Nov-2034 105,534 0.41
Austria - 383,660
(31 December 2023: 544,746) 383,660 1.47
200,000 Raiffeisen Bank International AG 'EMTN' FRN 199,500 0.76
4.625% 21-Aug-2029
200,000 Raiffeisen Bank International AG FRN 2.875% 184,160 0.71
18-Jun-2032
Belgium - 188,699
(31 December 2023: -) 188,699 0.72
200,000 Solvay Finance America LLC '144A'5.850% 188,699 0.72
04-Jun-2034
Bermuda - 396,781
(31 December 2023: 127,449) 396,781 1.52
130,000 Athora Holding Ltd 5.875% 10-Sep-2034 128,502 0.49
128,000 Athora Holding Ltd 6.625% 16-Jun-2028 130,053 0.50
146,000 SiriusPoint Ltd 7.000% 05-Apr-2029 138,226 0.53
Canada - 1,053,148
(31 December 2023: 329,475) 1,053,148 4.05
103,000 Alimentation Couche-Tard Inc 'REGS' 3.647% 102,446 0.39
12-May-2031
102,000 Alimentation Couche-Tard Inc 'REGS' 4.011% 100,959 0.39
12-Feb-2036
329,000 Bank of Montreal FRN (Perpetual) 4.800% 303,663 117
25-Aug-2024
475,000 Bank of Nova Scotia/The FRN 8.625% 27-Oct-2081 376,284 1.45
181,000 Enbridge Inc 5.625% 05-Apr-2034 169,796 0.65
Czech Republic - 178,762
(31 December 2023: -) 178,762 0.69
179,000 CEZ AS'EMTN' 4.250% 11-Jun-2032 178,762 0.69
France - 2,241,361
(31 December 2023:977,500) 2,241,361 8.61
250,000 BPCE SA'REGS' FRN 7.003% 19-Oct-2034 251,226 0.97
229,000 CNP Assurances SACA FRN (Perpetual) 3.240% 206,913 0.79
21-Sep-2024
200,000 CNP Assurances SACA FRN (Perpetual) 4.875% 164,253 0.59
07-0ct-2030
200,000 Electricite de France SA'144A'5.950% 189,043 0.73
22-Apr-2034
300,000 Electricite de France SA'EMTN' 4.750% 316,494 1.21
12-Oct-2034
300,000 Kering SA'EMTN'3.875% 05-Sep-2035 300,816 116
100,000 Orano SA'EMTN'4.000% 12-Mar-2031 99,183 0.38
100,000 RTE Reseau de Transport d'Electricite SADIR 97,394 0.37
'EMTN'3.7560% 30-Apr-2044
200,000 Societe Generale SA'REGS' FRN (Perpetual) 167,456 0.64
4.750% 26-May-2026
100,000 Suez SACA'EMTN' 4.500% 13-Nov-2033 102,579 0.39
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Holdings

Bonds cont'd.

200,000
200,000

200,000
200,000

200,000
200,000
100,000
200,000

20,000
223,000
80,000
70,000

100,000
100,000
1,300,000

1,325,000
200,000
460,000

200,000
300,000

250,000
100,000
100,000

100,000

200,000
250,000

311,000

100,000

200,000

200,000

200,000
100,000

200,000

Description

France contd.
Suez SACA 'EMTN' 5.000% 03-Nov-2032

WEA Finance LLC / Westfield UK & Europe Finance
Plc '"144A' 4.750% 17-Sep-2044

Germany - 5,249,208
(31 December 2023:9,101,639)
Allianz SE FRN (Perpetual) 2.625% 30-0Oct-2030

Allianz SE 'REGS' FRN (Perpetual) 3.200%
30-0ct-2027

Amprion GmbH 3.971% 22-Sep-2032
Amprion GmbH 'EMTN' 4.125% 07-Sep-2034
Brenntag Finance BV 'EMTN' 3.875% 24-Apr-2032

Commerzbank AG 'EMTN' FRN (Perpetual) 7.875%
09-Oct-2031

Deutsche Bahn Finance GMBH 'EMTN' 1.625%
06-Nov-2030

Deutsche Bahn Finance GMBH 'EMTN' 1.875%
24-May-2030

Deutsche Bahn Finance GMBH 'EMTN' 2.750%
19-Mar-2029

Deutsche Bahn Finance GMBH 'EMTN' 3.250%
19-May-2033

Eurogrid GmbH 'EMTN' 0.741% 21-Apr-2033
Eurogrid GmbH 'EMTN' 3.916% 01-Feb-2034

German Treasury Bill (Zero Coupon) 0.000%
17-Jul-2024

German Treasury Bill (Zero Coupon) 0.000%
18-Sep-2024

IKB Deutsche Industriebank AG FRN 6.530%
31-Jan-2028

Kreditanstalt fuer Wiederaufbau 1.750%
14-Sep-2029
Sartorius Finance BV 4.500% 14-Sep-2032

Siemens Financieringsmaatschappij NV 3.625%
24-Feb-2043

Greece - 462,121

(31 December 2023: 105,035)

Eurobank SA'EMTN' FRN 4.875% 30-Apr-2031
Piraeus Bank SA'EMTN' FRN 6.750% 05-Dec-2029

Piraeus Financial Holdings SA'EMTN' FRN 7.250%
17-Apr-2034

Ireland - 96,230
(31 December 2023:301,313)

Permanent TSB Group Holdings Plc 'EMTN' FRN
3.000% 19-Aug-2031

Italy - 770,625
(31 December 2023: 264,025)

Autostrade per l'ltalia SpA'EMTN' 4.750%
24-Jan-2031

Autostrade per l'ltalia SpA'EMTN' 5.125%
14-Jun-2033

Enel Finance International NV'EMTN' 3.875%
23-Jan-2035

Poland - 106,200

(31 December 2023:316,575)
mBank SA'EMTN' FRN 8.375% 11-Sep-2027

Portugal - 441,946

(31 December 2023:222,044)

Caixa Economica Montepio Geral Caixa Economica
Bancaria SA'EMTN' FRN 8.500% 12-Jun-2034

Novo Banco SA FRN 9.875% 01-Dec-2033

Spain - 1,128,891

(31 December 2023: 1,359,567)

Banco de Credito Social Cooperativo SA'EMTN'
FRN 5.250% 27-Nov-2031

Banco de Credito Social Cooperativo SA'EMTN'
FRN 7.5600% 14-Sep-2029

Cellnex Finance Co SA'EMTN' 2.000%
15-Sep-2032

Fair
value
EUR

212,351
144,653

5,249,208
155,970
152,865

203,487
204,354

98,499
200,103

18,340
209,217
79,221
70,590

77,705
99,769
1,298,102

1,315,480
188,640
377,569

205,771
298,526

462,121
251,007
107105
104,009

96,230
96,230

770,625
204,777

260,549

305,299

106,200
106,200

441,946
209,996

231,950

1,128,891
197,270

110,990

171,421

Total
net
assets
%

0.82
0.56

2017
0.60
0.59

0.78
0.79
0.38
0.77

0.07

0.80

0.30

0.27

0.30
0.38
4.99

5.05

0.73

1.45

079
113

178
0.97
0.41
0.40

0.37
0.37

2.96
0.79

1.00

117

0.41
0.41

1.70
0.81

0.89

4.34
0.76

0.43

0.66



BNY MELLON ABSOLUTE RETURN CREDIT FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds cont'd.

400,000
300,000

260,000

365,000

155,000

261,000
397,000
197,000

210,000
160,000
100,000

472,000
100,000

158,000
106,000

216,000
158,000

228,000

411,000

130,000
201,000
286,000
210,000

197,000

330,000
320,000
182,000

38,000

78,000
145,000
203,000
200,000

82,000
420,000

33,000
57,000
291,000
51,000

340,000
50,000

68,000

Description

Spain contd.
Cellnex Telecom SA'EMTN' 1.750% 23-Oct-2030

Iberdrola Finanzas SA'EMTN' 3.3756%
22-Nov-2032

Supranational - 607,462

(31 December 2023:623,329)

European Investment Bank 'EMTN' 1.250%
13-Nov-2026

European Union 2.750% 04-Feb-2033

Switzerland - 145,351
(31 December 2023: 385,503)
UBS Group AG FRN 2.875% 02-Apr-2032

United Kingdom - 2,808,452

(31 December 2023: 1,171,400)

AA Bond Co Ltd 'EMTN' 8.450% 31-Jan-2028
Compass Group Plc 'EMTN' 3.250% 06-Feb-2031

DCC Group Finance Ireland DAC 'EMTN' 4.375%
27-Jun-2031

International Distribution Services Plc 7.375%
14-Sep-2030

Motability Operations Group Plc 'EMTN' 3.875%
24-Jan-2034

Motability Operations Group Plc 'EMTN' 4.000%
17-Jan-2030

National Grid Plc 'EMTN' 0.750% 01-Sep-2033

Newday Funding Master Issuer Plc - Frn 07/15/32
0.000% 15-Jul-2032

Northumbrian Water Finance Plc 'EMTN' 6.375%
28-Oct-2034

Severn Trent Utilities Finance Plc 'EMTN' 4.000%
05-Mar-2034
SW Finance | Plc 7.375% 12-Dec-2041

Thames Water Utilities Finance Plc 'EMTN' 4.375%
18-Jan-2031

United Utilities Water Finance Plc 'EMTN' 3.750%
23-May-2034

United States of America - 4,691,810

(31 December 2023:5,972,173)

Alexandria Real Estate Equities Inc 5.2560%
15-May-2036

Arrow Electronics Inc 5.875% 10-Apr-2034
Becton Dickinson & Co 3.828% 07-Jun-2032
Bristol-Myers Squibb Co 5.550% 22-Feb-2054

Charter Communications Operating LLC / Charter
Communications Operating Capital 6.384%
23-0ct-2035

Cheniere Energy Partners LP'"144A' 5.750%
15-Aug-2034

Cigna Group/The 5.250% 15-Feb-2034
Citigroup Inc FRN 3.057% 25-Jan-2033
Eversource Energy 5.500% 01-Jan-2034
Exelon Corp 5.450% 15-Mar-2034

HCA Inc 5.450% 01-Apr-2031

HCA Inc 5.600% 01-Apr-2034

JPMorgan Chase & Co FRN 5.350% 01-Jun-2034
Linde Plc'EMTN' 3.500% 04-Jun-2034
Owens Corning 5.950% 15-Jun-2054

Pfizer Investment Enterprises Pte Ltd 5.300%
19-May-2053

Phillips Edison Grocery Center Operating
Partnership | LP 5.750% 15-Jul-2034

PNC Financial Services Group Inc/The FRN 5.676%
22-Jan-2035

PNC Financial Services Group Inc/The FRN 6.037%
28-0ct-2033

Public Service Enterprise Group Inc 5.450%
01-Apr-2034

Ryder System Inc 6.600% 01-Dec-2033
Take-Two Interactive Software Inc 5.600%
12-Jun-2034

Trane Technologies Financing Ltd 5.100%
13-Jun-2034

Fair
value
EUR

351,952
297,258

607,462
250,251

357,211

145,351
145,351

2,808,452
325,708
391,681
196,337

255,901
158,482
101,294

356,190
118,481

192,893
104114

249,306
136,473

221,692

4,691,810
371784

120,865
202,180
267,273
192,323

185,053

305,637
254,661
167,759
35,447
72,978
135,619
189,492
199,556
78,423
384,511

30,669
53,766
281,407
47,446

341,095
46,938

63,685

Total
net
assets
%

1.35
114

2.33
0.96

1.37

0.56
0.56

10.79
1.25
1.51
0.75

0.98

0.61

0.39

1.37
0.46

0.74

0.40

0.96
0.52

0.85

18.03
1.43

0.46
0.78
1.08
0.74

0.71

117
0.98
0.64
0.14
0.28
0.52
0.73
0.77
0.30
1.48

012

0.21

1.08

018

1.31
018

0.24

Holdings

Bonds cont'd.

250,000

393,000
61,000

Description

United States of America contd.

Truist Financial Corp '"MTN' FRN 6.123%
28-0ct-2033

Ventas Realty LP 5.625% 01-Jul-2034
Whirlpool Corp 5.750% 01-Mar-2034

Total investments in bonds

Total return swaps

2,500,000

Europe - 6,716 (31 December 2023: 198,736)
iBoxx EUR Liquid High Yield Index 20-Sep-2024

Total total return swaps

(70,000)
(480,000)
(3,500,000)

(4,200,000)

Credit default swaps - 143,869

(31 December 2023: -)

CDX North American High Yield Index Series 42
Version 15.000% 20-Jun-2029

CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2029
iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029

iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029

Total credit default swaps

4,850,000

Total swaptions

Holdings

o

(12

[ ~

e

Swaptions - 20,759

(31 December 2023: -)
iTraxx Europe Index Series 41 Put 17-Jul-2024
0.550

Underlying
exposure

Description EUR
Open futures contracts - 35,964
(31 December 2023:5,951)
Euro-Schatz Long Futures 528,550
Contracts Exp Sep-2024
SFE 10 Year Australian Treasury (847,552)
Bond Short Futures Contracts Exp
Sep-2024
U.S. 10 Year Treasury Note Long 411,803
Futures Contracts Exp Sep-2024
U.S.5 Year Treasury Note Long 597,745
Futures Contracts Exp Sep-2024
U.S.Treasury Bond Long Futures 891,306

Contracts Exp Sep-2024

Total open futures contracts

Unrealised gain on forward foreign currency contracts - 230 (see below)
(31 December 2023:153,062)

Total financial assets at fair value
through profit or loss

Holdings

Total return swaps

600,000

4,650,000

Description

Europe - (790) (31 December 2023: (64,378))
iBoxx Euro Corporates Overall Total Return Index
20-Sep-2024

United States of America - (10,892) (31
December 2023: -)

iBoxx USD Liquid Investment Grade Index
20-Sep-2024

Total total return swaps

Fair
value
EUR

239,934

365,980
57,329

22,209,457

6,716
6,716

6,716

4147
9,251
59,305

71,166

143,869

20,759

20,759

Fair
value
EUR

32

117

6,378
5,915

23,522

35,964

230

24,238,563

Fair
value
EUR

(790)
(790)

(10,892)
(10,892)

(11,682)

Total
net
assets
%

0.92

1.41
0.22

85.34

0.03
0.03

0.03

0.02
0.03
0.23

0.27

0.55

0.08

0.08

Total
net
assets
%

0.00

0.00

0.03
0.02

0.09

0.14

0.00

93.14

Total
net
assets
%

0.00
(0.00)

(0.04)

(0.04)

(0.04)
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BNY MELLON ABSOLUTE RETURN CREDIT FUND

Schedule of investments - as at 30 June 2024

Holdings

(90,000)
270,000

60,000

390,000
3,200,000

6,250,000
10,160,000
1,325,000
85,000
100,000
45,000

3,285,000

Description

Credit default swaps - (440,232)

(31 December 2023: (645,574))

CDS Electrolux AB 1.000% 20-Jun-2029

CDS Goldman Sachs Group Inc 1.000%
20-Jun-2029

CDS United Airlines Holdings Inc 5.000%
20-Dec-2028

CDS Yum! Brands Inc 1.000% 20-Dec-2028
CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2029

CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2029

CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2029

CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2034
iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029

iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029

iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029

iTraxx Europe Senior Financials Index Series 41
Version 1 1.000% 20-Jun-2029

Total credit default swaps

(4,800,000)
(4,850,000)
(9,700,000)
(4,800,000)

(4,850,000)

Total swaptions

Holdings

Swaptions - (67,322)

(31 December 2023: -)
iTraxx Europe Index Series 41 Call 21-Aug-2024

iTraxx Europe Index Series 41 Call 21-Aug-2024

iTraxx Europe Index Series 41 Put 17-Jul-2024
0.625
iTraxx Europe Index Series 41 Put 21-Aug-2024
0.575
iTraxx Europe Index Series 41 Put 21-Aug-2024
0.575

Underlying
exposure
Description EUR

Open futures contracts - (155,483)
(31 December 2023:(226,228))

Euro-Bobl Short Futures Contracts (2,912,500)
Exp Sep-2024

Euro-Bund Short Futures Contracts  (4,481,540)
Exp Sep-2024

Euro-Buxl 30 Year Bond Short (261,880)
Futures Contracts Exp Sep-2024

U.S. 10 Year Ultra Treasury Note (3,406,946)
Short Futures Contracts Exp

Sep-2024

U.S. 2 Year Treasury Note Short (381,440)
Futures Contracts Exp Sep-2024

U.S. Treasury Ultra Bond Short (237183)
Futures Contracts Exp Sep-2024

UK Long Gilt Short Futures (693,443)

Contracts Exp Sep-2024

Total open futures contracts

Unrealised loss on forward foreign currency contracts - (141,026) (see
below) (31 December 2023:(1,103))

Total financial liabilities at fair value
through profit or loss

Net current assets

Total net assets

~ Investment in other Fund of the Company.
The counterparty for futures contracts is Goldman Sachs.

The counterparties for credit default swaps are BNP Paribas, Citigroup Global Markets Limited,

Deutsche Bank, Goldman Sachs and J.P. Morgan Securities Plc.
The counterparties for total return swaps are Goldman Sachs and J.P. Morgan Securities Plc.
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Fair
value
EUR

(1,902)
(4,331)

(3,453)

(3.811)
(61,672)

(120,452)
(195,807)
(6,107)
(1,440)
(1,694)
(763)

(38,800)

(440,232)

(4,027)
(4,069)
(18,394)
(20,310)

(20,622)

(67,322)

Fair
value
EUR

(25,703)
(59,293)
(6,817)

(49,765)

(1,098)
(8,342)

(4,465)

(155,483)

(141,026)

(815,745)

2,602,466

26,025,284

Total
net
assets
%

(0.01)
(0.02)

(0.01)

(0.02)
(0.24)

(0.46)
(0.75)
(0.02)
(0.01)
(0.01)
(0.00)

(0.15)

(1.70)

(0.01)
(0.02)
(0.07)
(0.08)

(0.08)

(0.26)

Total
net
assets
%

(0.10)
(0.23)
(0.03)

(0.19)

(0.00)
(0.03)

(0.02)

(0.60)

(0.54)

(3.14)

10.00

100.00

The counterparty for swaptions is Citigroup Global Markets Limited.

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market

Financial derivative instruments dealt in on a regulated market
OTC financial derivative instruments

Other current assets

Total assets

% of Total Assets

8772
013
0.63

11.52

100.00



BNY MELLON ABSOLUTE RETURN CREDIT FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts

Buy

Amount
Sell (B

Amount

(©)

BNY Mellon Absolute Return Credit Fund

US dollar

Euro

Euro

Euro
Euro
Euro
Euro
Euro
Euro
Euro
Euro
Sterling

Euro 63,000
Australian 104,172
dollar

Australian 1,003,492
dollar

Sterling 234,604
Sterling

22,954
3,846,232

3,845,913
201,000

o
®

)
2
a

169,000

1,633,000

200,000

116,000
25,000

4,184,000

Settle
Date

12-Jul-24
12-Jul-24

12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24
12-Jul-24

12-Jul-24

Counterparty

Barclays Bank PLC

EUR

HSBC

Bank plc

Goldman Sachs

HSBC Bank plc
HSBC Bank plc
HSBC Bank plc
HSBC Bank plc
HSBC Bank plc
HSBC Bank plc
RBC Capital Markets

BNY Mellon Absolute Return Credit Fund CHF E (Acc) (Hedged) Share Class

Swiss franc

Euro 10,304

10,705

12-Jul-24

Morgan Stanley
BNP Paribas

EUR
The Bank of New
York Mellon

EUR

CHF

BNY Mellon Absolute Return Credit Fund USD E (Acc) (Hedged) Share Class

US dollar

Euro 10,509

9,760

12-Jul-24

The Bank of New
York Mellon

EUR

usb

BNY Mellon Absolute Return Credit Fund USD W (Acc) (Hedged) Share Class

US dollar

Euro 10,501

9,753

12-Jul-24

The Bank of N
York Mellon

usb

Unrealised
Gain/(Loss)

(58,857)
(59,175)
(90)

(141,026)

N

49

52

49

49

52
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BNY MELLON ABSOLUTE RETURN
GLOBAL CONVERTIBLE FUND

Schedule of investments - as at 30 June 2024

Holdings

Description

Collective investment schemes

57,066

Ireland - 5,851,304

(31 December 2023: 6,126,086)

Insight Liquidity Funds Plc - ILF EUR Liquidity
Fund

Total investments in collective investment schemes

Bonds

2,100,000

300,000

100,000

150,000

900,000

900,000

450,000

250,000

1,900,000

2,600,000

8,000,000

14,600

1,100,000
1,750,000

1,750,000

France - 20,581,811

(31 December 2023: 26,896,495)

France Treasury Bill BTF (Zero Coupon) 0.000%
03-Jul-2024

France Treasury Bill BTF (Zero Coupon) 0.000%
10-Jul-2024

France Treasury Bill BTF (Zero Coupon) 0.000%
17-Jul-2024

France Treasury Bill BTF (Zero Coupon) 0.000%
24-Jul-2024
France Treasury Bill BTF (Zero Coupon) 0.000%
14-Aug-2024

France Treasury Bill BTF (Zero Coupon) 0.000%
21-Aug-2024

France Treasury Bill BTF (Zero Coupon) 0.000%
28-Aug-2024

France Treasury Bill BTF (Zero Coupon) 0.000%
04-Sep-2024
France Treasury Bill BTF (Zero Coupon) 0.000%
18-Sep-2024
France Treasury Bill BTF (Zero Coupon) 0.000%
02-Oct-2024

France Treasury Bill BTF (Zero Coupon) 0.000%
14-Nov-2024

Safran SA (Zero Coupon) 0.000% 01-Apr-2028

Germany - 4,567,544

(31 December 2023: 1,994,530)
Bundesschatzanweisungen 0.400% 13-Sep-2024
German Treasury Bill (Zero Coupon) 0.000%
21-Aug-2024

German Treasury Bill (Zero Coupon) 0.000%
16-Oct-2024

Total investments in bonds

Certificate of deposit

2,000,000

2,500,000

2,000,000

2,000,000

2,000,000

1,600,000

400,000

1,000,000

France - 1,962,154

(31 December 2023: -)

Credit Agricole S.A.(Zero Coupon) 0.000% 03-Jan-
2025CD

Japan - 6,475,181

(31 December 2023: 5,965,360)
Mitsubishi URJ Trust and Banking Corporation
(Zero Coupon) 0.000% 14-Aug-2024 CD

Mizuho Bank Ltd (Zero Coupon) 0.000% 02-Aug-
2024CD

Sumitomo Mitsui Banking Corporation (Zero
Coupon) 0.000% 24-Jul-2024 CD

Norway - 1,999,408

(31 December 2023: -)

DNB Bank ASA (Zero Coupon) 0.000% 01-Jul-2024
CcDh

Repubic of Korea - 1,494,848

(31 December 2023: -)
Woori Bank (Zero Coupon) 0.000% 01-Aug-2024 CD

United Kingdom - 1,385,557

(31 December 2023: -)
Goldman Sachs International Bank (Zero Coupon)
0.000% 24-0ct-2024 CD
Goldman Sachs International Bank (Zero Coupon)
0.000% 30-Sep-2024 CD

Total investments in certificate of deposit
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Fair
value
EUR

5,851,304
5,851,304

5,851,304

20,581,811
2,099,790

299,760
99,848
149,665
896,081
895,478
447,406
248,396
1,885,151
2,676,379
7,893,920

3,089,937

4,567,544
1,092,718
1,741,775

1,733,051

25,149,355

1,962,154
1,962,154

6,475,181
2,487,770

1,992,770

1,994,641

1,999,408
1,999,408

1,494,848
1,494,848

1,385,557
395,195

990,362

13,317,148

Total
net
assets
%

9.67
9.67

9.67

34.02
3.47

016

0.25

1.48

0.74

0.41

312

4.26

13.05

511

7.55
1.81
2.88

2.86

41.57

3.24
3.24

10.70
411

3.29

3.30

3.31
3.31

2.47
2.47

2.29
0.65

1.64

22.01

Holdings Description

Commercial paper

1,000,000

2,000,000

2,000,000

2,000,000
1,900,000

1,000,000

2,000,000

1,000,000

1,000,000

500,000

1,500,000

2,000,000

1,500,000

Austria - 996,843

(31 December 2023: 1,488,186)

Austrian Republic (Zero Coupon) 0.000% 29-Jul-
2024CP

France - 3,986,369

(31 December 2023:5,961,271)

Agence Centrale des Organismes de Sécurité
Sociale (Zero Coupon) 0.000% 02-Jul-2024 CP

Société Anonyme de Gestion de Stocks de Sécurité
(Zero Coupon) 0.000% 30-Aug-2024 CP

Germany - 3,884,915
(31 December 2023: -)
Allianz SE (Zero Coupon) 0.000% 03-Sep-2024 CP

Deutsche Bahn AG (Zero Coupon) 0.000% 08-Jul-
2024 CP

Luxembourg - 998,621

(31 December 2023: 1,492,909)

Clearstream Banking S.A. (Zero Coupon) 0.000%
12-Jul-2024 CP

Netherlands - 3,988,630

(31 December 2023: 3,488,651)

BNG Bank N.V. (Zero Coupon) 0.000% 08-Jul-2024
CP

Linde Finance BV (Zero Coupon) 0.000% 09-Sep-
2024 CP

Linde Finance BV (Zero Coupon) 0.000% 23-Jul-
2024CP

Sweden - 1,993,764

(31 December 2023: 1,974,397)

Skandinaviska Enskilda Banken AB (Zero Coupon)
0.000% 27-Sep-2024 CP

Swedbank AB (Zero Coupon) 0.000% 09-Jul-2024
CP

United States of America - 3,494,912

(31 December 2023: -)

Colgate-Palmolive Company (Zero Coupon) 0.000%
18-Jul-2024 CP

Procter & Gamble Company (Zero Coupon) 0.000%
05-Jul-2024 CP

Total investments in commercial paper

Equity swaps

China - 337,447

(15,680) Alibaba Group Holding Ltd 25-Jun-2025

(25,520,
(69,200,
(8,410,

(10,200,

(752,000,

(2,494,

)
)
)
)

)
)

)

JD.com Inc 25-Jun-2025
Kingsoft Corp Ltd 25-Jun-2025
Trip.com Group Ltd 25-Jun-2025

France - 557,321

BNP Paribas SA 25-Jun-2025
Elis SA 25-Jun-2025

Safran SA 25-Jun-2025

Germany - 313,651

Bechtle AG 25-Jun-2025

DHL Group 25-Jun-2025

LEG Immobilien SE 25-Jun-2025
Rheinmetall AG 25-Jun-2025

Israel - 24,010
Nice Ltd 25-Jun-2025

Japan - 6,601
Daiwa House Industry Co Ltd 25-Jun-2025

Macau - 138,432
Wynn Macau Ltd 25-Jun-2025

United States of America - 776,233
Coinbase Global Inc 25-Jun-2025

Fair
value
EUR

996,843
996,843

3,986,369
1,999,184

1,987,185

3,884,915
1,986,850
1,898,065

998,621
998,621

3,988,630
1,998,710

992,550

997,370

1,993,764
495,430

1,498,334

3,494,912
1,995,947

1,498,965

19,344,054

337,447
128,623
163111

19,823
25,890

557,321
199,215
226,900
131,206

313,651
55,149
2,314
38,068
218,120

24,010
24,010

6,601
6,601

138,432
138,432

776,233
21,693

Total
net
assets
%

1.65
1.65

6.59
3.30

3.29

6.42
3.28
314

1.65
1.65

6.59
3.30

1.64

1.65

3.30
0.82

2.48

5.78
3.30

2.48

31.98

0.56
0.21
0.27
0.03
0.05

0.92
0.33
0.37
0.22

0.52
0.09
0.01
0.06
0.36

0.04
0.04

0.01
0.01

0.23
0.23

1.28
0.04



BNY MELLON ABSOLUTE RETURN GLOBAL CONVERTIBLE FUND

Schedule of investments - as at 30 June 2024

Holdings Description

Equity swaps cont’d.
(22,852) Enovis Corp 25-Jun-2025
(42,804) Granite Construction Inc 25-Jun-2025
) Integer Holdings Corp 25-Jun-2025
) Lantheus Holdings Inc 25-Jun-2025
) LivaNova PLC 25-Jun-2025
(A 047) Meritage Homes Corp 25-Jun-2025
(261) MicroStrategy Inc 25-Jun-2025
(20,408) Nutanix Inc 25-Jun-2025
(5,871) ON Semiconductor Corp 25-Jun-2025
(12,671) Post Holdings Inc 256-Jun-2025
(3,864) Schneider Electric SE 25-Jun-2025
(841) Super Micro Computer Inc 25-Jun-2025
(8,436) Tetra Tech Inc 25-Jun-2025
(8,949) Winnebago Industries Inc 25-Jun-2025

Total investments in equity swaps

Total return swaps
Germany - 4,266 (31 December 2023:
185,239)
97,003 TRS DHL Group AG 0.500% 23-Jun-2025

Italy - 51,381 (31 December 2023: 118,124)
(889,871) TRS Saipem SpA 2.8756% 23-Jun-2025

Japan - 624,037 (31 December 2023:
358,532)
(5,670,948) TRS Ibiden Co Ltd 0.000% 23-Jun-2025
(5,002,782) TRS Kansai Paint 0.000% 23-Jun-2025
(38,494,916) TRS Sanrio Company Ltd 0.000% 23-Jun-2025
(9,411,109) TRS Taiyo Yuden Co Ltd 0.000% 23-Jun-2025
(66,280,698) TRS Toho Holdings Co Ltd 0.000% 23-Jun-2025

United States of America - 1,657,418 (31
December 2023: 6,207,890)
(299,769) TRS Booking Holdings Inc 0.750% 23-Jun-2025
(1,707,268) TRS Camtek Ltd 0.000% 23-Jun-2025
(986,172) TRS Carnival Corporation 5.750% 23-Jun-2025
(176,183) TRS Fluor Corp 1.125% 23-Jun-2025
5,890 TRS For Motor Company 0.000% 23-Jun-2025
0 TRS Gold Pole Capital Co Ltd 1.000% 23-Jun-2025
79,378 TRS Halozyme Therapeutics Inc 0.250%
23-Jun-2025
(62,292) TRS Liberty Media Corp 2.250% 23-Jun-2025
(825,892) TRS M/A-COM Technology Solutions Holdings, Inc.
0.250% 23-Jun-2025
140,250 TRS MTU Aero Engines AG 0.500% 23-Jun-2025
(288,171) TRS Nutanix Inc 0.250% 23-Jun-2025
(105,836) TRS Parsons Corporation 2.625% 23-Jun-2025
(691,626) TRS Seagate HDD Cayman 3.500% 23-Jun-2025
8,782 TRS Southwest Airlines Co 1.250% 23-Jun-2025
(209,226) TRS Uber Technologies Inc 0.875% 23-Jun-2025
(157,021) TRS Varonis Systems Inc 1.250% 23-Jun-2025
(358,366) TRS Welltower OP LLC 2.750% 23-Jun-2025
(1,644,987) TRS Western Digital Corp 3.000% 23-Jun-2025

Total total return swaps

Underlying
exposure
Holdings Description EUR
Open futures contracts - 29,261
(31 December 2023: -)
(9) Japanese 10 Year Bond Short (7,461,991)

Futures Contracts Exp Sep-2024
Total open futures contracts

Unrealised gain on forward foreign currency contracts - 87,532 (see
below) (31 December 2023: 203,879)

Total financial assets at fair value
through profit or loss

Fair
value
EUR

125,041
11,791
127,698
10,070
62,606

2,153,695

4,266
4,266

51,381
51,381

624,037
68,869
118,249
144,250
116,902
180,767

1,657,418
19,815
713,299
93,673
69,856
27,434
31,094
7,652

5,844
219,785

2,337,102

Fair
value
EUR

29,261

29,261

87,532

68,269,451

Total
net
assets

0.01
0.01

0.08
0.08

1.03
011
019
0.24
019
0.30

274

3.86

Total
net
assets

0.05

0.05

014

112.84

Holdings Description

Equity swaps
China - (34,855)
(31 December 2023: (25,347))
(284,000) Zijin Mining Group Co Ltd 25-Jun-2025

France - (719)
(31 December 2023:(183,742))

(282) Euroapi SA 25-Jun-2025

Germany - (11,660)

(31 December 2023:(89,631))
(674) MTU Aero Engines AG 25-Jun-2025

Ireland - (626)

(31 December 2023: -)

(72,738) Glanbia PLC 25-Jun-2025

Israel - (629,974)

(31 December 2023: (452,807))
(30,160) Camtek Ltd/Israel 26-Jun-2025

Italy - (64,645)

(31 December 2023:(17,923))
(742,900) Saipem SpA 25-Jun-2025

Japan - (583,031)

(31 December 2023:(214,817))
) Daifuku Co Ltd 25-Jun-2025
) Ibiden Co Ltd 25-Jun-2025
) Kansai Paint Co Ltd 25-Jun-2025
(48,900) Sanrio Co Ltd 25-Jun-2025
) Taiyo Yuden Co Ltd 25-Jun-2025
) Toho Holdings Co Ltd 25-Jun-2025

United States of America - (821,626)

(31 December 2023: (4,522,190))
Booking Holdings Inc 25-Jun-2025
Carnival Corp 25-Jun-2025
Fluor Corp 25-Jun-2025
Ford Motor Co 25-Jun-2025
Halozyme Therapeutics Inc 25-Jun-2025
Liberty Media Corp-Liberty Formula One
25-Jun-2025
(20,976) MACOM Technology Solutions Holdings Inc
25-Jun-2025
) Microsoft Corp 25-Jun-2025
) Parsons Corp 25-Jun-2025
) Seagate Technology Holdings PLC 25-Jun-2025
(22,620) Southwest Airlines Co 25-Jun-2025
) Uber Technologies Inc 25-Jun-2025
) Varonis Systems Inc 25-Jun-2025
) Welltower Inc 25-Jun-2025
)

Total investments in equity swaps

Total return swaps

France - (581,222) (31 December 2023: -)
(712,112) TRS BNP Paribas 0.000% 23-Jun-2025
(862,435) TRS Elis SA 2.250% 23-Jun-2025
(617,652) TRS Schneider Electric SE 1.970% 23-Jun-2025

Germany - (418,172) (31 December 2023: -)
(148,024) TRS Bechtle AG 2.000% 23-Jun-2025
20,761 TRS LegImmobilien SE 0.875% 23-Jun-2025
(1,981,643) TRS Rheinmetall AG 1.8756% 23-Jun-2025

Hong Kong - (11,966) (31 December 2023: -)
(342,500) TRS Kingsoft Corporation 0.625% 23-Jun-2025

Ireland - (14,914) (31 December 2023: -)
(275,014) TRSTirlan Co-Op Society Ltd 1.8756% 23-Jun-2025

Japan - (7,179) (31 December 2023: (158,737))
(18,544,336) TRS Daifuku Co. Ltd 0.000% 23-Jun-2025
2,487,822 TRS Daiwa House Industry Co Ltd 0.000%
23-Jun-2025

Fair
value
EUR

(34,855)
(34,855)

(719)
(719)

(11,660)
(11,660)

(626)
(626)

(629,974)
(629,974)

(64,645)
(64,645)

(583,031)
(10,547)
(67,165)
(76,254)
(1562,167)
(110,797)
(166,101)

(821,626)
(6,709)
(91,085)
(70,323)
(30,401)
(3167)
(3,145)

(198,528)

(2,147,136)

(581,222)
(261,190)
(213,976)
(106,056)

(418,172)
(77.381)
(35,970)

(304,821)

(11,966)
(11,966)

(14,914)
(14,914)

(7179)
(4,465)
(2,714)

Total
net
assets
%

(0.06)
(0.06)

(0.00)
(0.00)

(0.02)
(0.02)

(0.00)
(0.00)

(1.04)
(1.04)

(0.11)
©011)

(0.96)
(0.02)
(011)
013)
(0.25)

(0.18)
(0.27)

(0.96)
(0.43)
(0.35)
(0.18)

(0.69)
0.13)
(0.06)
(0.50)

(0.02)
(0.02)

(0.02)
(0.02)

(0.01)

(0.01)
(0.00)
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BNY MELLON ABSOLUTE RETURN GLOBAL CONVERTIBLE FUND

Schedule of investments - as at 30 June 2024

Holdings Description

United States of America - (1,426,473) (31
December 2023:(78,716))
(33,300) TRS Alibaba Group Holding Limited 0.500%
23-Jun-2025
(108,025) TRS Barclays Bank Plc 1.000% 23-Jun-2025
24,670 TRS Coinbase Global Inc 0.250% 23-Jun-2025
(230,811) TRS Enovis Corp 3.875% 23-Jun-2025
(1,206,473) TRS Granite Constuction Inc 3.750% 23-Jun-2025
(1,265,898) TRS Integer Holdings Corporation 2.125%
23-Jun-2025
TRS JD.com Inc 0.250% 23-Jun-2025
TRS Lantheus Holdings Inc 2.625% 23-Jun-2025
TRS Livanova USA Inc 2.500% 23-Jun-2025
TRS Meritage Homes Corporation 1.750%
23-Jun-2025
(169,876) TRS Microstrategy Inc 0.625% 23-Jun-2025
80,025 TRS Nice Systems Ltd 0.000% 23-Jun-2025
(15,441) TRS ON Semiconductor Corporation 0.500%
23-Jun-2025
(227,370) TRS Post Holdings Inc 2.500% 23-Jun-2025
(47,159) TRS Super Micro Computer Inc 0.000%
23-Jun-2025
(619,276) TRS Tetra Tech Inc 2.250% 23-Jun-2025
(11,631) TRS Trip.com Group Limited 0.750% 23-Jun-2025
9,430 TRS Winnebago Industries Inc 3.250%
23-Jun-2025
(235,831) TRS Wynn Macau Ltd 4.500% 23-Jun-2025

(40,854,
(345,075,
(141,160
(47,827

Total total return swaps

Underlying
exposure
Holdings Description EUR

Open futures contracts - (25,795)

(31 December 2023:(151,101))
(13) Euro-Bobl Short Futures Contracts (1,513,720
Exp Sep-2024

(3) U.S.10 Year Treasury Note Short (308,094)
Futures Contracts Exp Sep-2024

(9) U.S.2Year Treasury Note Short (1,716,203)
Futures Contracts Exp Sep-2024

(6) U.S.5Year Treasury Note Short (597,104)

Futures Contracts Exp Sep-2024

Total open futures contracts

Unrealised loss on forward foreign currency contracts - (749,991) (see
below) (31 December 2023: (447,135))

Total financial liabilities at fair value
through profit or loss

Net current liabilities

Total net assets

The counterparties for equity swaps are BNP Paribas and Natixis CIB.
The counterparty for futures contracts is Goldman Sachs.
The counterparty for total return swaps is BNP Paribas.

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market

Transferable securities and money market instruments other than those
admitted to official stock exchange listing or traded on a regulated market

Financial derivative instruments dealt in on a regulated market
OTC financial derivative instruments

Other current assets

Total assets
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Total Forward foreign currency contracts
Fair net .
value assets Amount Amount Settle Unrealised
EUR % Buy Sell (B) (S) Date Counterparty Gain/(Loss)

BNY Mellon Absolute Return Global Convertible Fund

(1,426,473) (2.36) USdollar  Euro 1,150,000 1,071,950 5-Jul-24  BNP Paribas 1706
(109,690) (0.18) USdollar  Euro 2,200,000 2,026,557 5-Jul-24  Merrill Lynch 27,394
International
(15,763) (0.03)
(11,626) (0.02) EUR 29,100
(127784) (0.21)
(18,888) (0.03) Euro US dollar 1,398,731 1,500,000 5-Jul-24  HSBC Bank plc (1,690)
(151,415) (0.25) Euro US dollar 1,546,072 1,685,000 5-Jul-24  UBSAG (27,068)

(154,253) (0.26) EUR (28,758)
(32,550) (0.05)
(65,291) 0a1)

(48,384) (0.08) BNY Mellon Absolute Return Global Convertible Fund CHF F (Acc) (Hedged) Share Class

©1.873) 015 Swiss franc  Euro 21,688 22,556 12-Jul-24 IQEKBG;\TOOJNQW

(31,343) (0.05)

(55,134) (0.09) EUR 1
(36,024) (0.06)

(37,296) (0.06) CHF 1

(1564,981) (0.26)

(34,581) (0.06)
(79,346) 013) BNY Mellon Absolute Return Global Convertible Fund JPY E (Acc) (Hedged) Share Class

Japanese  Euro 11,000,000 64,784 12-Jul-24  The Bank of New ©75)
(170,251) (0.28) yen York Mellon
Japanese  Euro 4,602,103,559 27,394,326 12-Jul-24  The Bank of New (656,262)
yen York Mellon
(2,459,926) (4.06) :
EUR (657,137)
Total
Fair net
value assets JPY (113,228,136)
EUR %
BNY Mellon Absolute Return Global Convertible Fund Sterling F (Acc) (Hedged) Share Class
Euro Sterling 87714 74,207 12-Jul-24  The Bank of New 160
York Mellon
(14,442) 0.02) Euro Sterling 37,887 32,049 12-Jul-24  The Bank of New 74
York Mellon
(2722) (0.00) Euro Sterling 11,243,943 9,494,197 12-Jul-24  The Bank of New 42,195
! : York Mellon
Euro Sterling 12,335 10,391 12-Jul-24  The Bank of New 75
(4,743) (0.01) York Mellon
Euro Sterling 7,641 6,458 12-Jul-24  The Bank of New 21
(3.888) ©.01) York Mellon
Euro Sterling 2,632 2,222 12-Jul-24  The Bank of New 1
York Mellon
(25,795) (0.04)
EUR 42,536
(749,991) (1.24)
GBP 36,037
(5,382,848) (8.89)
Sterling Euro 1,357 1,602 12-Jul-24  The Bank of New 1)
York Mellon
Sterling Euro 9,827,205 11,611,855 12-Jul-24  The Bank of New (17,206)
York Mellon
(2,390,524) (3.95)
EUR (17,207)
60,496,079 100.00
GBP (14,578)

BNY Mellon Absolute Return Global Convertible Fund Sterling U (Acc) (Hedged) Share Class

% of Total Assets
° Sterling Euro 100,934 119,264 12-Jul-24  The Bank of New a77)
York Mellon
43.89 EUR (177)
46.25
GBP 150)
0.04 (150)
6.48
34 . .
9.3 BNY Mellon Absolute Return Global Convertible Fund Sterling X (Acc) (Hedged) Share Class
100.00 Euro Sterling 1,087,525 919,775 12-Jul-24  The Bank of New 2,327
York Mellon
Euro Sterling 2,122,430 1,787,932 12-Jul-24  The Bank of New 12,935
York Mellon
EUR 15,262
GBP 12,930



BNY MELLON ABSOLUTE RETURN GLOBAL CONVERTIBLE FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts contd.

Settle
Date

Amount Amount
Sell (B) (S)

Unrealised

Buy Counterparty Gain/(Loss)

BNY Mellon Absolute Return Global Convertible Fund Sterling X (Acc) (Hedged) Share Class
contd.

Sterling Euro 26,662,533 31,504,529 12-Jul-24  The Bank of New (46,683)
York Mellon

EUR (46,683)

GBP (39,550)

BNY Mellon Absolute Return Global Convertible Fund USD F (Acc) (Hedged) Share Class

Euro US dollar 4 4 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 435 466 12-Jul-24  The Bank of New -
York Mellon
USdollar  Euro 168,570 156,756 12-Jul-24  The Bank of New 570
York Mellon
EUR 570
usD 610
Euro US dolla 168,100 12-Jul-24  The Bank of New (29)
York Mellon
EUR (29)
usD (31)
BNY Mellon Absolute Return Global Convertible Fund USD U (Acc) (Hedged) Share Class
US dolla Euro 18,671 17,362 12-Jul-24  The Bank of New 63
York Mellon
EUR 63
usD 67
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BNY MELLON ASIAN
INCOME FUND

Schedule of investments - as at 30 June 2024

Equities

37

Holdings

75,359
30,554

9,899
35,053
32,260
21,654

30,000
77,500
94,000

77,200
46,000
10,141
110,720

20,720
109,753
83,305
79,317
11,600

1,489,800
1,525,895
1,998,856

25,577
66,174
70,115

14,313
20,861
28,011
10,095

143,100
33,840
119,300

41,800
216,700
21,200
44,400

30,096
64,000
26,000
21,000

7,000
13,000
60,000

Description

Australia - 2,313,647

(31 December 2023: 3,899,984)
Dexus (REIT)

National Australia Bank Ltd

Sonic Healthcare Ltd

Suncorp Group Ltd

Transurban Group

Woodside Energy Group Ltd

China - 730,797

(31 December 2023:767,273)

Midea Group Co Ltd

Ping An Insurance Group Co of China Ltd 'H'
Tingyi Cayman Islands Holding Corp

Hong Kong - 1,650,569

(31 December 2023: 3,853,980)
AIA Group Ltd

CLP Holdings Ltd

Hong Kong Exchanges & Clearing Ltd
Link REIT (Units) (REIT)

India - 2,228,715

(31 December 2023: 3,162,746)
Infosys Ltd ADR

ITC Ltd

ITC Ltd GDR

Power Grid Corp of India Ltd

Tata Consultancy Services Ltd

Indonesia - 1,368,472

(31 December 2023: 2,560,373)
Bank Mandiri Persero Tbk PT

Bank Rakyat Indonesia Persero Tok PT
Telkom Indonesia Persero Tok PT

New Zealand - 536,471

(31 December 2023: 963,354)
Mercury NZ Ltd

Meridian Energy Ltd

Spark New Zealand Ltd

Republic of Korea - 2,248,071

(31 December 2023: 3,252,510)

KT Corp

Macquarie Korea Infrastructure Fund
Samsung Electronics Co Ltd - Preference
SKTelecom Co Ltd

Singapore - 3,286,089
(31 December 2023: 4,927,838)
ComfortDelGro Corp Ltd
DBS Group Holdings Ltd

Parkway Life Real Estate Investment Trust (Units)
(REIT)

Singapore Exchange Ltd

Singapore Technologies Engineering Ltd
United Overseas Bank Ltd

Venture Corp Ltd

Taiwan - 3,455,267

(31 December 2023: 4,412,740)
Advantech Co Ltd

ASE Technology Holding Co Ltd

Chailease Holding Co Ltd

Chroma ATE Inc

Elite Material Co Ltd

MediaTek Inc

Taiwan Semiconductor Manufacturing Co Ltd

Fair
value
usD

2,313,647
324,975
737141
173,422
406,208
266,524
405,377

730,797
266,328
351,077
113,392

1,650,569
523,712
371,847
325,047
429,963

2,228,715
386,117
559,212
424,855
315,033
543,498

1,368,472
557,254
430,978
380,240

536,471
103,217
258,862
179,392

2,248,071
388,630
187,241
1,295,242
376,958

3,286,089
142,007
893,720
308,615

292,679
693,101
489,742
466,325

3,455,267
343,481
332,907
123,222
205,524
102,600
560,008

1787525

Total
net
assets
%

12.43
175
3.96
0.93
218
1.43
218

3.93
1.43
1.89
0.61

8.87
2.81
2.00
175
2.31

11.98
2.08
3.01
2.28
1.69
2.92

7.36
3.00
2.32
2.04

2.88
0.56
1.36
0.96

12.08
2.09
1.01
6.96
2.02

17.66
0.76
4.80
1.66

1.57
378
2.63
2.51

18.57
1.85
179
0.66
110
0.55
3.01
9.61

Holdings Description

Equities contd.
Thailand - 174,270

(31 December 2023: 368,509)
49,100 Bangkok Bank PCL (Foreign Market)

United Kingdom - 285,344
(31 December 2023: 557,568)
9,910 BHP Group Ltd

Total investments in equities

Total financial assets at fair value
through profit or loss

Net current assets

Total net assets

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market

Other current assets
Total assets

Total

Fair net

value assets

usD %
174,270 0.94
174,270 0.94
285,344 1.53
285,344 1.63
18,277,712 98.23
18,277,712 98.23
328,566 177
18,606,278  100.00
% of Total Assets
85.03

14.97

100.00



BNY MELLON ASIAN
OPPORTUNITIES FUND

Schedule of investments - as at 30 June 2024

Holdings

Equities

10,000,000
62,720
31,500
28,162

112,200
165,814
42,600
46,400
73,900
111,780
108,100
42,800
18,350
9,012

165,600
55,946

7,387
67,241
108,590
12,687
53,959
9,633
54,608
32,669
94,367
8,426
90,757
23,967
12,477
421,151

2,656,300
2,414,600

52
45

S ©

10,396

25,496
1,038

48,000
118,000
78,000
51,000
111,000
7,000

Description

China - 9,736,394
(31 December 2023:8,587,419)

Boshiwa International Holding Ltd"
Centre Testing International Group Co Ltd
Contemporary Amperex Technology Co Ltd
Kanzhun Ltd ADR

Midea Group Co Ltd

NARI Technology Co Ltd 'A'

NetEase Inc

Proya Cosmetics Co Ltd 'A'

Shenzhen Inovance Technology Co Ltd
Sungrow Power Supply Co Ltd
Sunresin New Materials Co Ltd
Tencent Holdings Ltd

Trip.com Group Ltd

Yum China Holdings Inc

Hong Kong - 1,640,303

(31 December 2023: 2,172,766)
AIA Group Ltd

Prudential Plc

India - 10,953,939

(31 December 2023: 11,804,934)
Avenue Supermarts Ltd '144A"
HDFC Bank Ltd

HDFC Life Insurance Co Ltd '144A'
Hindustan Unilever Ltd

ICICI Bank Ltd

Info Edge India Ltd

Infosys Ltd

Mahindra & Mahindra Ltd

Marico Ltd

Pidilite Industries Ltd

Sona Blw Precision Forgings Ltd '144A"
Tata Consultancy Services Ltd

Titan Co Ltd

Zomato Ltd

Indonesia - 1,675,564

(31 December 2023: 1,994,485)
Bank Mandiri Persero Tbk PT

Bank Rakyat Indonesia Persero Tok PT

Netherlands - 866,894

(31 December 2023: 1,754,818)
ASM International NV

ASML Holding NV

New Zealand - 944,294

(31 December 2023:760,320)
Xero Ltd

Philippines - 11
(31 December 2023:11)
GT Capital Holdings Inc

Republic of Korea - 1,775,780
(31 December 2023: 1,740,592)
Samsung Electronics Co Ltd
Samsung SDI Co Ltd

Taiwan - 6,201,740

(31 December 2023: 4,686,548)
Advantech Co Ltd

Chailease Holding Co Ltd

Chroma ATE Inc

Delta Electronics Inc

Taiwan Semiconductor Manufacturing Co Ltd
Voltronic Power Technology Corp

Fair
value
usD

9,736,394

86,880
780,558
541,978
996,065
535,352
813,650
708,735
521,954
954,339
592,473

2,041,619
880,490
282,301

1,640,303
1,128,404
516,899

10,953,939
417,510
1,358,690
739,183
375,350
774,645
785,331
1,025,740
1,128,723
695,410
318,801
697,214
1,122,932
509,329
1,010,081

1,675,564
993,578
681,986

866,894
400,747
466,147

944,294
944,294

1
1"

1,775,780
1,508,645
267,135

6,201,740
547,817
559,237
763,374
609,566
3,306,922
414,824

Total
net
assets
%

27.61

0.24
2.21
1.54
2.82
1.52
2.31
2.01
1.48
2.71
1.68
579
2.50
0.80

4.65
3.19
1.46

31.07
118
3.85
210
1.06
2.20
2.23
2.91
3.19
1.97
0.90
1.98
319
1.44
2.87

4.75
2.82
1.98

2.46
114
1.32

2.68
2.68

5.04
4.28
0.76

17.59
1.65
1.59
216
173
9.38
118

Total
Fair net
value assets
Holdings Description usb %
Equities contd.
United States of America - 1,039,262
(31 December 2023: 432,676) 1,039,262 2.95
5,286 CSL Ltd 1,089,262 2.95
Total investments in equities 34,834,181 98.80
Total financial assets at fair value 34,834,181 98.80
through profit or loss
Total financial liabilities at fair value (24) (0.00)
through profit or loss
Net current assets 423,013 1.20
Total net assets 35,257,194 100.00
~ The Company is subject to trading suspension on the Hong Kong Stock Exchange.
Analysis of portfolio % of Total Assets
Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market 95.79
Other current assets 4.21
Total assets 100.00
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BNY MELLON BLOCKCHAIN
INNOVATION FUND

Schedule of investments - as at 30 June 2024

Holdings

Equities

3,455
1,697

14,747
18,096
1,594

8,623
12,804

114,046

28,000
57,600
5,700

55,596
2,784

3,360

96,400

1,418

9,863

4,089
5,046
27,369
17,482
3,343
3,096
10,561
7.843
9,293
3,007
4,392
20,289
6,679
2,305

39

Description

France - 1,983,734

(31 December 2023: 2,308,389)
Capgemini SE
LVMH Moet Hennessy Louis Vuitton SE

Germany - 5,577,407

(31 December 2023:5,203,497)
Daimler Truck Holding AG
Mercedes-Benz Group AG

Muenchener Rueckversicherungs-Gesellschaft AG
in Muenchen

SAP SE
Siemens AG ADR

Italy - 793,223

(31 December 2023: 882,983)
Enel SpA

Japan - 2,502,031

(31 December 2023: 2,944,589)
BayCurrent Consulting Inc

SBI Holdings Inc

Sony Group Corp

Netherlands - 2,119,075

(31 December 2023: 2,286,146)
Universal Music Group NV
Wolters Kluwer NV

Republic of Korea - 494,907

(31 December 2023: 634,243)
HYBE Co Ltd

Singapore - 674,658
(31 December 2023: 746,676)
Singapore Exchange Ltd

Switzerland - 756,230

(31 December 2023:772,433)
Zurich Insurance Group AG

Taiwan - 1,714,535
(31 December 2023: 666,351)
Taiwan Semiconductor Manufacturing Co Ltd ADR

United States of America - 19,778,933
(31 December 2023: 18,602,878)

Accenture Plc - Class A
Alphabet Inc - Class A
Block Inc

Centene Corp

CyberArk Software Ltd
Globant SA

GXO Logistics Inc
Intercontinental Exchange Inc
JPMorgan Chase & Co
Mastercard Inc

Microsoft Corp

NVIDIA Corp

PayPal Holdings Inc
Salesforce Inc

Fair
value
usD

1,983,734
686,745
1,296,989

5,577,407
584,510
1,248,745
797,043

1,763,136
1,193,973

793,223
793,223

2,502,031
564,646
1,454,768
482,617

2,119,075
1,657,609
461,466

494,907
494,907

674,658
674,658

756,230
756,230

1,714,535
1714,535

19,778,933
1,240,807
918,801
1,764,343
1,169,319
913,725
551,970
533,489
1,072,805
1,880,764
1,326,132
1,962,346
2,504,778
387,549
592,731

Total
net
assets
%

5.53
1.91
3.62

15.54
1.63
3.48
2.22

4.88
3.33

2.21
2.21

6.97
1.57
4.05
1.35

5.91
4.62
1.29

1.38
1.38

1.88
1.88

2.1
211

4.78
4.78

55.13
3.46
2.56
4.92
3.28
2.55
1.54
1.49
2.99
5.24
3.69
5.47
6.98
1.08
1.65

Holdings Description

Equities contd.
United States of America contd.
299,483 WisdomTree Inc

Total investments in equities

Unrealised gain on forward foreign currency contracts - 2,462 (see
below) (31 December 2023: 469,249)

Total financial assets at fair value
through profit or loss

Unrealised loss on forward foreign currency contracts - (72,026) (see
below) (31 December 2023:(6,437))

Total financial liabilities at fair value
through profit or loss

Net current liabilities

Total net assets

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market

OTC financial derivative instruments
Other current assets
Total assets

Total

Fair net
value assets
usD %
2,969,374 8.28

36,394,733  101.44

2,462 0.01

36,397,195 101.45

(72,026) (0.20)

(72,026) (0.20)

(447,637) (1.25)

35,877,532  100.00

% of Total Assets

92.66
0.01
7.33
100.00



BNY MELLON BLOCKCHAIN INNOVATION FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts

Settle
Date

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Blockchain Innovation Fund EUR G (Acc) (Hedged) Share Class

Euro US dollar 467 498 12-Jul-24  The Bank of New
York Mellon
US dollar Euro 394 363 12-Jul-24  The Bank of New
York Mellon
US dollar Euro 477 445 12-Jul-24  The Bank of New
York Mellon
usD
EUR
Euro US dollar 490 527 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 690 746 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 65,007 69,910 12-Jul-24  The Bank of New
York Mellon
US dollar Euro 487 458 12-Jul-24  The Bank of New
York Mellon
usD
EUR

BNY Mellon Blockchain Innovation Fund EUR H (Acc) (Hedged) Share Class

Euro US dollar 26 28 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 13,804 14,770 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 86,844 92,778 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 4,988 5,330 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 600 643 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 10,761 11,529 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 28,851 26,922 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 1,073 997 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 3,451 3,190 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 78,587 72,449 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 5,378 5,000 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 3,316 3,087 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 3,513 3,248 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 20,717 19,320 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 9,836 9,181 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 65,751 61,169 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 10,205 9,498 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 13,950 12,944 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 93,679 87319 12-Jul-24  The Bank of New
York Mellon

usD
EUR

Euro US dollar 3,215 3,447 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 6,089 6,542 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 94,301 101,420 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 196 211 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 7.347 7874 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 134,814 145,604 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 78 84 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 5,254 5,683 12-Jul-24  The Bank of New
York Mellon

Euro US dollar 12,740,654 13,701,641 12-Jul-24  The Bank of New
York Mellon

Unrealised
Gain/(Loss)

(266)

(248)

21

273

33
960

20

33

210
28
81

119

1,827

1,706

Forward foreign currency contracts cont'd.

Settle
Date

Unrealised
Gain/(Loss)

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Blockchain Innovation Fund EUR H (Acc) (Hedged) Share Class contd.

US dollar Euro 95,595 89,488 12-Jul-24  The Bank of New (290)
York Mellon

US dollar Euro 38,195 35,668 12-Jul-24  The Bank of New (22)
York Mellon

US dollar Euro 6,695 6,265 12-Jul-24  The Bank of New (18)
York Mellon

US dollar Euro 223,976 209,329 12-Jul-24  The Bank of New (315)
York Mellon

usD (52,651)

EUR (49,163)

BNY Mellon Blockchain Innovation Fund EUR | (Acc) (Hedged) Share Class

Euro US dollar 172 184 12-Jul-24  The Bank of New 1
York Mellon
US dollar Euro 146 134 12-Jul-24  The Bank of New 2
York Mellon
US dollar Euro 176 164 12-Jul-24  The Bank of New -
York Mellon
usb 3
EUR 3
Euro US dollar 181 195 12-Jul-24  The Bank of New (1
York Mellon
Euro US dollar 255 276 12-Jul-24  The Bank of New (2
York Mellon
Euro US dollar 24,021 25,833 12-Jul-24  The Bank of New (95)
York Mellon
US dollar Euro 180 168 12-Jul-24  The Bank of New (1
York Mellon
usD (99)
EUR (92)
BNY Mellon Blockchain Innovation Fund EUR W (Acc) (Hedged) Share Class
Euro US dollar 32,998 35,253 12-Jul-24  The Bank of New 104
York Mellon
Euro US dollar 24,388 26,129 12-Jul-24  The Bank of New
York Mellon
US dollar Euro 9,599 8,934 12-Jul-24  The Bank of New 26
York Mellon
US dollar Euro 33,537 31,260 12-Jul-24  The Bank of New 43
York Mellon
US dollar Euro 11,714 10,828 12-Jul-24  The Bank of New 113
York Mellon
US dollar Euro 27,619 25,461 12-Jul-24  The Bank of New 337
York Mellon
usD 624
EUR 583
Euro US dollar 7546 8,092 12-Jul-24  The Bank of New (6)
York Mellon
Euro US dollar 34,606 37,219 12-Jul-24  The Bank of New (139)
York Mellon
Euro US dollar 9,830 10,562 12-Jul-24  The Bank of New (29)
York Mellon
Euro US dollar 9,931 10,681 12-Jul-24  The Bank of New (40)
York Mellon
Euro US dollar 48,615 52,506 12-Jul-24  The Bank of New 417)
York Mellon
Euro US dollar 25,465 27,543 12-Jul-24  The Bank of New (258)
York Mellon
Euro US dollar 4,549,644 4,892,809 12-Jul-24  The Bank of New (17,996)
York Mellon
US dollar Euro 3,652 3,413 12-Jul-24  The Bank of New (5)
York Mellon
US dollar Euro 14,471 13,507 12-Jul-24  The Bank of New (1
York Mellon
US dollar Euro 34,150 31,969 12-Jul-24  The Bank of New (103)
York Mellon
usD (18,994)
EUR (17,736)
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BNY MELLON BLOCKCHAIN INNOVATION FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts cont'd.

Amount Amount Settle
Buy Sell (B) (S) Date Counterparty

BNY Mellon Blockchain Innovation Fund SGD J (Acc) (Hedged) Share Class

Singapore US dollar 58 43 12-Jul-24  The Bank of New
dollar York Mellon
Singapore US dollar 61 45 12-Jul-24 The Bank of New
dollar York Mellon
Singapore US dollar 87 65 12-Jul-24 The Bank of New
dollar York Mellon
Singapore 41 56 12-Jul-24  The Bank of New
dollar York Mellon
US dollar Singapore 43 58 12-Jul-24  The Bank of New
dollar York Mellon
US dollar Singapore 35 47 12-Jul-24  The Bank of New
dollar York Mellon
usD
SGD
6,091 12-Jul-24  The Bank of New
York Mellon
usD
SGD

41

Unrealised
Gain/(Loss)

(16)

(22)



BNY MELLON BRAZIL

EQUITY FUND

Schedule of investments - as at 30 June 2024

Holdings Description

Equities
Basic Materials - 5,151,443
(31 December 2023: 6,750,844)
70,329 Gerdau SA - Preference
280,920 Gerdau SAADR
86,300 Metalurgica Gerdau SA - Preference
132,587 Suzano SA
169,642 Vale SA
52,400 Vale SAADR - Class B

Communications - 1,694,153
(31 December 2023: 2,828,583)
15,385 Telefonica Brasil SA
77,540 Telefonica Brasil SA ADR
328,285 TIM SA/Brazil

Consumer, Cyclical - 1,490,484
(31 December 2023: 4,234,358)
83,500 Cia Brasileira de Distribuicao ADR
217,188 Lojas Renner SA
522,777 Sendas Distribuidora S/A
159 Sendas Distribuidora S/A ADR

Consumer, Non-cyclical - 1,161,576
(31 December 2023: 2,072,165)
286,446 BRF SA
108 BRFSAADR

Education - 336,098

(31 December 2023: 1,185,078)
180,050 YDUQS Participacoes SA

Energy - 1,688,699

(31 December 2023: 2,462,993)
124,302 3R PETROLEUM OLEO E GAS SA
288,199 Vibra Energia SA

Financials - 6,972,929

(31 December 2023: 12,759,673)
142,709 Allos SA
573,423 B3 SA - Brasil Bolsa Balcao
Banco Bradesco SA - Preference
714,846 Banco Bradesco SA ADR
189,034 Banco Santander Brasil SA
130,394 BB Seguridade Participacoes SA
110,354 Itau Unibanco Holding SA - Preference

700 Itau Unibanco Holding SA ADR

823,111 ltausa SA - Preference

N

Food Processors - 1,352,218

(31 December 2023: 1,445,716)
612,812 Marfrig Global Foods SA

Healthcare - 755,553

(31 December 2023: 1,598,252)
1,104,214 Hapvida Participacoes e Investimentos S/A '144A'

Industrials - 2,768,001
(31 December 2023: 3,286,996)
17 Embraer SA
44,630 Embraer SAADR
661,104 Santos Brasil Participacoes SA

Utilities - 1,572,926
(31 December 2023: 3,642,074)
133,782 Centrais Eletricas Brasileiras SA
5,848 Cia Paranaense de Energia - Copel
5,100 Cia Paranaense de Energia - Copel - Preference
45,814 Cia Paranaense de Energia - Copel ADR
18,216 Cia Paranaense de Energia - Copel ADR

Fair
value
usD

5,151,443
231,302
928,441
164,492

1,352,766
1,889,396
585,046

1,694,153
125,073
636,215
932,865

1,490,484
35,905
485,653
967,448
1,478

1,161,576
1161136
440

336,098
336,098

1,688,699
610,937
1,077,762

6,972,929
538,915
1,049,889
4
1,597,681
929,091
768,354
639,706
4,085
1,445,204

1,352,218
1,352,218

755,553
755,553

2,768,001
110
1,151,231
1,616,660

1,572,926
859,516
8,677
8,494
306,725
106,108

Total
net
assets
%

20.36
0.91
3.67
0.65
5.35
7.47
2.31

6.70
0.49
2.52
3.69

5.89
014
1.92
3.82
0.01

4.59
4.59
0.00

1.33
1.33

6.68
2.42
4.26

27.56
213
415
0.00
6.31
3.67
3.04
2.53
0.02
571

5.35
5.35

2.99
2.99

10.94
0.00
4.55
6.39

6.22
3.40
0.04
0.03
1.21
0.42

Holdings Description

Equities contd.
Utilities contd.
35,734 Engie Brasil Energia SA

Total investments in equities

Unrealised gain on forward foreign currency contracts - 529 (see below)
(31 December 2023:85,682)

Total financial assets at fair value
through profit or loss

Unrealised loss on forward foreign currency contracts - (5,631) (see
below) (31 December 2023:(3,388))

Total financial liabilities at fair value
through profit or loss

Net current assets

Total net assets

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market

OTC financial derivative instruments
Other current assets
Total assets

Total

Fair net

value assets

usD %
283,406 112
24,944,080 98.61
529 0.00
24,944,609 98.61
(5,631) (0.02)
(5,631) (0.02)
356,384 1.41
25,295,362  100.00
% of Total Assets
94.93

0.00

5.07

100.00
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BNY MELLON BRAZIL EQUITY FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts

Amount Amount
Buy Sell (B) (S)

Settle
Date

BNY Mellon Brazil Equity Fund EUR H (Hedged) Share Class

Euro US dollar 5,694 6,095
Euro US dollar 6,339 6,789
US dollar Euro 2,854 2,661
US dollar Euro 20,857 19,451
US dollar Euro 21,380 19,900
US dollar Euro 24,026 22,341
US dollar Euro 7,040 6,549
US dollar Euro 7805 7227
US dollar Euro 3,652 3,308
Euro US dollar 2,089 2,246
Euro US dollar 2,584 2774
Euro US dollar 3,002 3,257
Euro US dollar 398,484 428,540
US dollar Euro 10,473 9,780
US dollar Euro 4,925 4,610
US dollar Euro 44,000 41,067

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

Counterparty

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

usb

EUR

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

usb

EUR

BNY Mellon Brazil Equity Fund EUR | (Acc) (Hedged) Share Class

Euro US dollar 18,692 20,009
Euro US dollar 18,375 19,677
US dollar Euro 9,321 8,689
US dollar Euro 16,847 15,672
US dollar Euro 18,801 17,409
US dollar Euro 8,483 7.900
Euro US dollar 6,307 6,780
Euro US dollar 6,286 6,747
Euro US dollar 7269 7885
Euro US dollar 961,191 1,033,690
US dollar Euro 15,099 14,134

43

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

usb

EUR

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

EUR

Unrealised
Gain/(Loss)

58
88
23

61

267

(1,652)

(1,543)

55

148

262

245

(23)

(97)
(3,802)

(45)

(3,979)

(3,715)



BNY MELLON DYNAMIC
FACTOR PREMIAV10 FUND

Schedule of investments - as at 30 June 2024

Holdings Description

Bonds
United States of America - 32,276,644

(31 December 2023: 23,740,707)
2,700,000 United States Treasury Bill (Zero Coupon) 0.000%

11-Jul-2024

2,800,000 United States Treasury Bill (Zero Coupon) 0.000%
25-Jul-2024

6,100,000 United States Treasury Bill (Zero Coupon) 0.000%
08-Aug-2024~

3,000,000 United States Treasury Bill (Zero Coupon) 0.000%
15-Aug-2024

2,800,000 United States Treasury Bill (Zero Coupon) 0.000%
05-Sep-2024

2,500,000 United States Treasury Bill (Zero Coupon) 0.000%
12-Sep-2024

2,500,000 United States Treasury Bill (Zero Coupon) 0.000%
19-Sep-2024

400,000 United States Treasury Bill (Zero Coupon) 0.000%

03-Oct-2024

6,800,000 United States Treasury Bill (Zero Coupon) 0.000%
10-Oct-2024

3,000,000 United States Treasury Bill (Zero Coupon) 0.000%
12-Dec-2024

Total investments in bonds

Equity swaps
United States of America - 762,105(31
December 2023: 166,243)
(255,500) Goldman Sachs Equity Synthetic OET CBHSCA
Index 20-Nov-2024

Total investments in equity swaps

Credit default swaps - 179,695

(31 December 2023:216,043)

(1,700,000) CDX North American High Yield Index Series 42
Version 1 5.000% 20-Jun-2029

(1,400,000) iTraxx Europe Crossover Index Series 41 Version 1
5.000% 20-Jun-2029

Total credit default swaps

Underlying
exposure
Holdings Description UsD
Open futures contracts - 78,496
(31 December 2023:431,727)
(5) CBOE Volatility Index® (VX) Short (74,701)
Futures Contracts Exp Aug-2024
(22) CBOE Volatility Index® (VX) Short (308,502)
Futures Contracts Exp Jul-2024
(1) CBOE Volatility Index® (VX) Short (17,325)
Futures Contracts Exp Nov-2024
(2) CBOE Volatility Index® (VX) Short (31,615)
Futures Contracts Exp Sep-2024
(24) CME Three-Month Secured (5,726,100)
Overnight Financing Rate ("SOFR")
Short Futures Contracts Exp
Jun-2025
(2) E-mini S&P 500 Index Short (552,150)
Futures Contracts Exp Sep-2024
(1) Euro-Buxl 30 Year Bond Short (139,481)
Futures Contracts Exp Sep-2024
(33) ME Three-Month Canadian (5,788,659)
Overnight Repo Rate Average
("CORRA") Short Futures Contracts
ExpJun-2025
1 S&PTSX60 Index Long Futures 191,587
Contracts Exp Sep-2024
20 SGXFTSE Taiwan Index Long 1,543,000
Futures Contracts Exp Jul-2024
13 South Korea Ten Year Treasury 1,082,499
Bond Long Futures Contracts Exp
Sep-2024
23 South Korea Three Year Treasury 1,757,792

Bond Long Futures Contracts Exp
Sep-2024

Fair
value
usD

32,276,644
2,696,077

2,790,256
6,066,344
2,980,441
2,773,268
2,473,520
2,471,067

394,600
6,700,986

2,930,085

32,276,644

762,105
762,105

762,105

68,674

111,021

179,695

Fair
value
usD

4,146
17,021
92
3,169

4,736

3,776
470

12,300

2,089
5,281

2,668

2,548

Total
net
assets
%

92.52
773

8.00

17.39

8.54

7.95

7.09

7.08

113

19.21

8.40

92.52

219
219

219

0.19

0.32

0.51

Total
net
assets
%

0.01
0.05
0.00
0.01

0.01

0.01
0.00

0.04

0.01
0.02

0.01

0.01

Underlying
exposure
Holdings Description usbD
Open futures contracts cont'd.
(19) Three Month SONIA Index Short (5,733,678)
Futures Contracts Exp Jun-2025
6 TOPIX Index Long Futures Contracts 1,048,107

Exp Sep-2024
Total open futures contracts

Unrealised gain on forward foreign currency contracts - 303,210 (see
below) (31 December 2023:175,806)

Total financial assets at fair value
through profit or loss

Holdings Description

Equity swaps
United States of America - (512,256)
63,550 Bank of America Shore 2D Index 29-Jan-2025
25,201 Goldman Sachs Commodity Strategy 01-Jul-2024

306,247 Goldman Sachs Equity Synthetic OET CBHSCL
Index 20-Nov-2024

Total investments in equity swaps

Credit default swaps - (171,535)

(31 December 2023:(151,510))
4,100,000 CDX North American Investment Grade Index
Series 42 Version 1 1.000% 20-Jun-2029
4,600,000 iTraxx Europe Index Series 41 Version 1 1.000%
20-Jun-2029

Total credit default swaps

Underlying
exposure
Holdings Description usb
Open futures contracts - (387,171)
(31 December 2023: (475,439))
(25) BOVESPA Index Short Futures (560,817)
Contracts Exp Aug-2024
(41) Canadian 10 Year Treasury Bond (3,598,458)
Short Futures Contracts Exp
Sep-2024
(1) CBOE Volatility Index® (VX) Short (18,177)
Futures Contracts Exp Oct-2024
(84) Euro-Bobl Short Futures Contracts  (10,474,924)
Exp Sep-2024
2 Euro-BTP Long Futures Contracts 246,940
Exp Sep-2024
(15) Euro-Bund Short Futures Contracts  (2,114,378)
Exp Sep-2024
7 Euro-OAT Long Futures Contracts 922,988
Exp Sep-2024
(36) Euro-Schatz Short Futures (4,075,181)
Contracts Exp Sep-2024
2 FTSE 100 Index Long Futures 207,616
Contracts Exp Sep-2024
2 FTSE MIB Index Long Futures 357,333
Contracts Exp Sep-2024
(9) FTSE/JSE Africa Top 40 Index Short (364,783)
Futures Contracts Exp Sep-2024
129 FTSE-Xinhua China A50 Index Long 1,635,358
Futures Contracts Exp Jul-2024
27 Hang Seng China Enterprises 1,083,070
Index Long Futures Contracts Exp
Jul-2024
8 Hang Seng Index Long Futures 903,055
Contracts Exp Jul-2024
21 IBEX 35 Index Long Futures 2,446,008
Contracts Exp Jul-2024
17 Japanese 10 Year Bond Long 15,094,910
Futures Contracts Exp Sep-2024
(10) OMX Stockholm 30 Index Short (243,230)

Futures Contracts Exp Jul-2024

Fair
value
usD

1,194

19,006

78,496

303,210

33,600,150

Fair
value
usD

(512,256)
(72,018)
(17,893)

(422,345)

(512,256)

(83,909)

(87.626)

(171,535)

Fair
value
usD

(5,838)

(29,499)

(470)
(35,503)
(2,272)
(5,801)
(6,367)
(11,416)
(2,292)
(4,922)
(1,341)
(4,025)

(12,409)

(7742)
(48,209)
(23,995)

(969)

Total
net
assets
%

0.00

0.05

0.23

0.87

96.32

Total
net
assets
%

(1.47)
(0.21)
(0.05)
(.21

(1.47)

(0.24)

(0.25)

(0.49)

Total
net
assets
%

(0.02)

(0.08)

(0.00)
(0.10)
(0.01)
(0.02)
(0.02)
(0.03)
(0.01)
(0.01)
(0.00)
(0.01)

(0.04)

(0.02)
(0.14)
(0.07)

(0.00)

44



BNY MELLON DYNAMIC FACTOR PREMIA V10 FUND

Schedule of investments - as at 30 June 2024

Total Forward foreign currency contracts
Underlying Fair net
exposure value assets Amount Amount Settle
Holdings Description uUsD uUsD % Buy Sell ®) © Date  Counterparty
Open futures contracts cont'd. BNY Mellon Dynamic Factor Premia V10 Fund
42 SFE 10 Year Australian Treasury 3,181,998 (37,904) 011) Australian  US dollar 400,000 266,520 18-Sep-24  Morgan Stanley
Bond Long Futures Contracts Exp dollar
Sep-2024 Canadian  US dollar 300,000 218,787 18-Sep-24  Morgan Stanley
1 SFE 3 Year Australian Treasury 70,350 (482) (0.00) dollar
Bond Long Futures Contracts Exp Indian rupee US dollar 205,500,000 2,456,063 18-Sep-24  Morgan Stanley
Sep-2024 USdollar  Czech koruna 287,413 6,500,000 18-Sep-24  Bank of America
(2) SGX MSCI Singapore Index Short (46,659) (554) (0.00) Merrill Lynch
Futures Contracts Exp Jul-2024 US dollar Euro 1,529,458 1,400,000 18-Sep-24  Morgan Stanley
(13) SGX Nifty 50 Short Futures (627,627) (8,859) (0.03) USdollar  Indonesian 195,083 3,190,200,000 18-Sep-24  Goldman Sachs
Contracts Exp Jul-2024 rupiah International
8 SPI200 Index Long Futures 1,036,940 (200) (0.00) USdollar  Israeli shekel 2,654,918 9,800,000 18-Sep-24  Bank of America
Contracts Exp Sep-2024 Merrill Lynch
(23) Three Month EURIBOR Short (5,977,845) (3,185) (0.01) US dollar Japanese yen 3,818,764 586,300,000 18-Sep-24  Morgan Stanley
Futures Contracts Exp Jun-2025 USdollar  Japaneseyen 300,402 47,600,000 18-Sep-24  Morgan Stanley
(34) U.S.10 Year Treasury Note Short (3,739,469) (44,806) 013) USdollar  Malaysian 2,783,130 13,000,000 18-Sep-24  Morgan Stanley
Futures Contracts Exp Sep-2024 ringgit
(14) U.S.2 Year Treasury Note Short (2,859,062) 9,979) (0.03) USdollar  Polish zloty 75,855 300,000 18-Sep-24  Morgan Stanley
Futures Contracts Exp Sep-2024 US dollar Swedish 96,650 1,000,000 18-Sep-24  Morgan Stanley
(77) U.S.5 Year Treasury Note Short (8,206,516) (73,678) 0.21) krona
Futures Contracts Exp Sep-2024 USdollar  Swiss franc 4,527189 4,000,000 18-Sep-24  Morgan Stanley
(4) UK Long Gilt Short Futures (493,353) (4,454) (0.01) US dollar Korean won 2,936,118  4,005,100,000 19-Sep-24  Morgan Stanley
Contracts Exp Sep-2024 USdollar  Chilean peso 94,217 85,400,000 23-Sep-24  Morgan Stanley
Total open futures contracts (387,171) (1.11) usD
Unrealised loss on forward foreign currency contracts - (247,590) (see ?er:fma” US dollar 3,800,000 674,246 18-Sep-24 \Gnitedr:':t:voi:fhs
below) (31 December 2023: (166,325)) (247,590) 0.71) N
Euro US dollar 400,000 433,433 18-Sep-24  Morgan Stanley
X s . Hungarian  US dollar 551,200,000 1,528,019 18-Sep-24  Morgan Stanle
Total financial liabilities at fair value (1,318,552)  (3.78) e " & v
thrOUgh pl’Oflt orloss Japanese US dollar 87,000,000 561,451 18-Sep-24  Morgan Stanley
yen
Mexican US dollar 47,700,000 2,665,800 18-Sep-24  Morgan Stanley
Net current assets 2,604,251 7.46 peso
New Zealand US dollar 1,200,000 741,293 18-Sep-24  Morgan Stanley
dollar
Total net assets 34,885,849 100.00 Norwegian ~ US dollar 4,500,000 426,118 18-Sep-24  Morgan Stanley
krone
~Held as collateral by Goldman Sachs in respect of futures contracts held by the Fund. Sterling US dollar 200,000 255,657 18-Sep-24  Morgan Stanley
The counterparties for equity swaps are Bank of America and Goldman Sachs. Sterling US dollar 500,000 639,377 18-Sep-24  Bank of America
The counterparty for credit default swaps is Goldman Sachs. Merrill Lynch
The counterparty for futures contracts is Goldman Sachs. Swiss franc  US dollar 600,000 677,084 18-Sep-24  Bank of America
Merrill Lynch
USdollar  Australian 133,460 200,000 18-Sep-24  Bank of America
Analysis of portfolio % of Total Assets dollar Merrill Lynch
USdollar  Canadian 438,021 600,000 18-Sep-24  Morgan Stanley
dollar
Transferable securities and money market instruments admitted to USdollar  Philippine 1234715 72,700,000 18-Sep-24  Morgan Stanley
official stock exchange listing or traded on a regulated market 88.48 peso
Financial derivative instruments dealt in on a regulated market 0.22 US dollar South African 157,278 3,000,000 18-Sep-24  Morgan Stanley
OTC financial derivative instruments 3.41 rand
Other current assets 7.89
usD
Total assets 100.00
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BNY Mellon Dynamic Factor Premia V10 Fund CHF W (Acc) (Hedged) Share Class

US dollar Swiss franc 88 79 12-Jul-24  The Bank of New
York Mellon
US dollar Swiss franc 62 55 12-Jul-24  The Bank of New
York Mellon
US dollar Swiss franc 62 55 12-Jul-24  The Bank of New
York Mellon
US dollar Swiss franc 132 17 12-Jul-24  The Bank of New
York Mellon
usD
CHF
Swiss franc  US dollar 97 108 12-Jul-24  The Bank of New
York Mellon
Swiss franc  US dollar 90 102 12-Jul-24  The Bank of New
York Mellon
Swiss franc  US dollar 10,507 11,754 12-Jul-24  The Bank of New
York Mellon
usDp
CHF

BNY Mellon Dynamic Factor Premia V10 Fund EUR E (Acc) (Hedged) Share Class

Euro US dollar 53,089 56,768 12-Jul-24  The Bank of New
York Mellon

US dollar Euro 29,386 27,391 12-Jul-24  The Bank of New
York Mellon

Unrealised
Gain/(Loss)

870
918

2,425
9,039

24,360
373

51193

130118
931
21,518

1,404
1,916

32,098
21,314
3,517

301,994
(35,979)

(3,408)
(37,657)

(14,099)
(90,616)
(10,381)

(3,819)

(2,688)
(6,955)

(2,820)

(235)
(1,389)
(8,543)

(6,620)

(225,206)

()

“5)

(48)

(43)

116

37



BNY MELLON DYNAMIC FACTOR PREMIA V10 FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts cont'd.

Buy

BNY Mellon Dynamic Factor Premia V10 Fund EUR E (Acc) (Hedged) Share Class cont'd.

US dollar

US dollar

Euro

Euro

US dollar

Sell

Euro

Euro

US dollar

Amount

Amount

()] (©)

30,144 27912
66,276 61,100
46,960 50,485
5,612,704 5,928,509
41,430 38,705

Settle
Date

12-Jul-24

12-Jul-24

12-Jul-24
12-Jul-24

12-Jul-24

Counterparty

The Bank of New
York Mellon
The Bank of New
York Mellon

EUR

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

EUR

BNY Mellon Dynamic Factor Premia V10 Fund EUR W (Acc) (Hedged) Share Class

Euro

Euro

US dollar

US dollar

US dollar

US dollar

Euro

US dollar

US dollar

Euro

Euro

Euro

Euro

107 115
95 102

84 79

60 56

61 57
134 124
11,152 11,994

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon
The Bank of New
York Mellon

The Bank of New
York Mellon

EUR

The Bank of New
York Mellon

BNY Mellon Dynamic Factor Premia V10 Fund EUR X (Acc) (Hedged) Share Class

Euro

Euro

US dollar

US dollar

US dollar

Euro

BNY Mellon Dynamic Factor Premia V10 Fund Sterling E (Acc) (Hedged) Share Class

Sterling
US dollar

US dollar

US dollar
US dollar
Euro
Euro
Euro

Euro

US dollar

US dollar

Sterling

Sterling

109 117
97 104

84 79

56

62 57
136 125
11,321 12175

159 200
99 78
74 58

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

12-Jul-24

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

The Bank of New
York Mellon

usD

EUR

The Bank of New
York Mellon

usb

EUR

The Bank of New
York Mellon
The Bank of New
York Mellon
The Bank of New
York Mellon

Unrealised
Gain/(Loss)

1,200

1121
(168)
(21,805)

(41)

(22,014)

(20,556)

(44)

(44)

(41)

(45)

(42)

Forward foreign currency contracts cont'd.

Buy

Sell

Amount

Amount Settle
(B (S) Date

Unrealised

Counterparty Gain/(Loss)

BNY Mellon Dynamic Factor Premia V10 Fund Sterling E (Acc) (Hedged) Share Class cont'd.

US dollar

Sterling

Sterling

US dollar

165 129 12-Jul-24

12-Jul-24

The Bank of New 3
York Mellon

usbD 4

GBP 3
The Bank of New (78)
York Mellon

usb (78)

GBP (62)

BNY Mellon Dynamic Factor Premia V10 Fund Sterling W (Acc) (Hedged) Share Class

Sterling

Sterling

US dollar

Sterling

Sterling

Sterling

157 198 12-Jul-24
99 78 12-Jul-24

74 58 12-Jul-24
165 128 12-Jul-24
11,543 14,669 12-Jul-24

The Bank of New -
York Mellon

The Bank of New -

York Mellon
The Bank of New 1
York Mellon
The Bank of New 2
York Mellon
usD 3
GBP 2
The Bank of New (77)
York Mellon
usD (77)
GBP (61)

BNY Mellon Dynamic Factor Premia V10 Fund Sterling X (Acc) (Hedged) Share Class

Sterling
US dollar

US dollar

Sterling

US dollar

Sterling

Sterling

Sterling

US dollar

161 208 12-Jul-24
99 78 12-Jul-24
75 59 12-Jul-24
166 129 12-Jul-24
11,717 14,891 12-Jul-24

The Bank of New -
York Mellon

The Bank of New -
York Mellon

The Bank of New

York Mellon

The Bank of New 3
York Mellon

usbD 4

GBP 3
The Bank of New (78)
York Mellon

usb (78)

GBP (62)
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BNY MELLON DYNAMIC
U.S. EQUITY FUND

Schedule of investments - as at 30 June 2024

Total
Fair net
value assets
Holdings Description usD %
Bonds
Government - 14,858,539
(31 December 2023:17,817,573) 14,858,539 7.23
2,000,000 United States Treasury Bill (Zero Coupon) 0.000% 1,997,095 0.97
11-Jul-2024
2,000,000 United States Treasury Bill (Zero Coupon) 0.000% 1,988,965 0.97
08-Aug-2024
2,000,000 United States Treasury Bill (Zero Coupon) 0.000% 1,986,961 0.97
15-Aug-2024
2,000,000 United States Treasury Bill (Zero Coupon) 0.000% 1,978,816 0.96
12-Sep-2024
2,000,000 United States Treasury Bill (Zero Coupon) 0.000% 1,976,853 0.96
19-Sep-2024
2,500,000 United States Treasury Bill (Zero Coupon) 0.000% 2,466,251 1.20
03-Oct-2024
2,500,000 United States Treasury Bill (Zero Coupon) 0.000% 2,463,598 1.20
10-Oct-2024
Total investments in bonds 14,858,539 7.23
Equities
Basic Materials - 3,114,255
(31 December 2023: 3,974,688) 3,114,255 1.52
860 Air Products and Chemicals Inc 221,738 011
455 Albemarle Corp 43,487 0.02
389 Celanese Corp - Class A 52,470 0.03
688 CF Industries Holdings Inc 51,012 0.02
2,721 Dow Inc 144,363 0.07
1,618 DuPont de Nemours Inc 130,241 0.06
451 Eastman Chemical Co 44173 0.02
983 Ecolab Inc 233,939 0.1
490 FMC Corp 28,197 0.01
5,658 Freeport-McMoRan Inc 270,147 013
988 International Flavors & Fragrances Inc 94,033 0.05
1,344 International Paper Co 58,014 0.03
1,860 Linde Plc 816,493 0.40
995 LyondellBasell Industries NV 95147 0.05
1,347 Mosaic Co/The 38,935 0.02
4,462 Newmont Corp 186,668 0.09
928 Nucor Corp 146,777 0.07
911 PPG Industries Inc 114,663 0.06
903 Sherwin-Williams Co/The 269,667 013
572 Steel Dynamics Inc 74,091 0.04
Communications - 27,082,901
(31 December 2023: 28,158,690) 27,082,901 13.18
1,708 Airbnb Inc 268,976 012
18,941 Alphabet Inc 3,474,158 1.69
22,767 Alphabet Inc - Class A 4,145,529 2.02
35,495 Amazon.com Inc 6,863,846 3.34
982 Arista Networks Inc 344117 017
27744 AT&T Inc 530,604 0.26
133 Booking Holdings Inc 526,770 0.26
520 CDW Corp/DE 116,371 0.06
379 Charter Communications Inc 113,310 0.05
15,668 Cisco Systems Inc 744,073 0.36
15,145 Comcast Corp 593,305 0.29
2,983 CorningInc 115,875 0.06
1,958 eBay Inc 105,184 0.05
491 EtsylInc 28,964 0.01
491 Expedia Group Inc 61,873 0.03
217 F5inc 37,364 0.02
147 FactSet Research Systems Inc 59,983 0.03
464 Fox Corp 14,864 0.01
988 Fox Corp 33,953 0.02
2,132 Gen Digital Inc 53,247 0.02
545 GoDaddy Inc - Class A 76,139 0.04
1,460 Interpublic Group of Cos Inc/The 42,449 0.02
1,351 Juniper Networks Inc 49,244 0.02
1,122 Match Group Inc 34,081 0.02
8,494 Meta Platforms Inc - Class A 4,282,505 2.08
645 Motorola Solutions Inc 248,941 012
1,675 Netflix Inc 1,130,323 0.55
1,407 News Corp 38,784 0.02
520 News Corp 14,771 0.01
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Holdings Description

Equities contd.

75
1,25
1,82
1,99
8,08

33

16,28
7,05
8,43

2,62
1,05
6

83
74
95
87
59
3,90
5,30
3,38
172
52
46

9
2,49
85
80
13
114
2,21
15,17
441
53
52
96
3,85
1,39
94
55
1,03
2,21
44
92
278
97
4,68
1,70
;

22
2,02
14
81
15
1,29
91
2,31
4,38
83
1,79
10,76
4,38
4
18
1,27
2,69
16,52
16
38

4
0
3
5
5

o

7
4
7

0
3

o1 & ©

4

® =

8
0
5
3

© N ©

7

N O

5
7
5
4
5

© K~ ©

1
2

N

2
4

® ®

9
1
8
3
3

@©

8
8
4
8
7
6
6
3

>

0
6
2
7
5
2
1
9
9
8

Communications contd.
Omnicom Group Inc

Palo Alto Networks Inc
Paramount Global - Class B
T-Mobile US Inc

Uber Technologies Inc
VeriSign Inc

Verizon Communications Inc
Walt Disney Co/The

Warner Bros Discovery Inc

Consumer, Cyclical - 13,983,399
(31 December 2023: 18,201,419)

American Airlines Group Inc
Aptiv Plc

AutoZone Inc

Bath & Body Works Inc
Best Buy Co Inc
BorgWarner Inc

Caesars Entertainment Inc
CarMax Inc

Carnival Corp

Chipotle Mexican Grill Inc - Class A

Copart Inc

Costco Wholesale Corp
Cummins Inc

Darden Restaurants Inc
Deckers Outdoor Corp

Delta Air Lines Inc

Dollar General Corp

Dollar Tree Inc

Domino's Pizza Inc

DR Horton Inc

Fastenal Co

Ford Motor Co

General Motors Co

Genuine Parts Co

Hasbro Inc

Hilton Worldwide Holdings Inc
Home Depot Inc/The

Las Vegas Sands Corp

Lennar Corp

Live Nation Entertainment Inc
LKQ Corp

Lowe's Cos Inc

Lululemon Athletica Inc
Marriott International Inc/MD
McDonald's Corp

MGM Resorts International
NIKE Inc

Norwegian Cruise Line Holdings Ltd

NVR Inc

O'Reilly Automotive Inc
PACCAR Inc

Pool Corp

PulteGroup Inc

Ralph Lauren Corp - Class A
Ross Stores Inc

Royal Caribbean Cruises Ltd
Southwest Airlines Co
Starbucks Corp

Tapestry Inc

Target Corp

Tesla Inc

TJX Cos Inc/The

Tractor Supply Co

Ulta Beauty Inc

United Airlines Holdings Inc
Walgreens Boots Alliance Inc
Walmart Inc

WW Grainger Inc

Wynn Resorts Ltd

Fair
value
usb

67,656
423,794
18,932
351,449
587,254
59,681
672,083
699,651
62,898

13,983,399
29,671
74,168

204,527
32,667
62,815
30,752
34,609
43,860
73,138

332,893

183,332

1,464,576

146,451
69,871
95,828

118,470

112,400
85,642
69,729

161,538

139,180

190,358

205,055
74,681
30,657

211184

1,326,284
61,561

141,922
51,651
42,931

488,154

132,262

224,344

710,567
43,166

353,311
32,025
98,949

240,892

208,722
45,480
89,479
27,651

188,441

146,097
66,272

341,304
35,777

264,911

2,131,506

482,831

112,584
71,399
61,876
32,548

1,119,096

162,370

34,728

Total
net
assets
%

0.03
0.21
0.01
017
0.28
0.03
0.33
0.34
0.03

6.81
0.01
0.04
0.10
0.02
0.03
0.02
0.02
0.02
0.04
016
0.09
0.71
0.07
0.03
0.05
0.06
0.05
0.04
0.03
0.08
0.07
0.09
0.10
0.04
0.01
0.10
0.65
0.03
0.07
0.03
0.02
0.24
0.06
0.11
0.35
0.02
017
0.02
0.05
012
010
0.02
0.04
0.01
0.09
0.07
0.03
017
0.02
013
1.04
0.24
0.05
0.03
0.03
0.02
0.54
0.07
0.02



BNY MELLON DYNAMIC U.S. EQUITY FUND

Schedule of investments - as at 30 June 2024

Holdings

Equities contd.

1,090

6,731
6,864
1134
27
6,646
2,076
1,913
1,584
312
1,972
1118
563
79
60
5,689
7,844
74
54
80
94
66
64
2,065
192
9%
1,116
33
48
16,002
3,175
1,850
62
76
27
2,697
4,857
2,661
217
1,539
2,332
89
3,095
47
90
1,643
2,184
4,821
98
75
53
57
9
1194
466
32
70
26
1,385
70
411
9,312
1,019
7,409
4,039
1,303
3,054
2,590
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Description

Consumer, Cyclical contd.
Yum!Brands Inc

Consumer, Non-cyclical - 30,571,437
(31 December 2023:37,711,106)
Abbott Laboratories

AbbVie Inc

Agilent Technologies Inc

Align Technology Inc

Altria Group Inc

Amgen Inc
Archer-Daniels-Midland Co
Automatic Data Processing Inc
Avery Dennison Corp

Baxter International Inc
Becton Dickinson & Co

Biogen Inc

Bio-Rad Laboratories Inc
Bio-Techne Corp

Boston Scientific Corp
Bristol-Myers Squibb Co
Brown-Forman Corp

Bunge Global SA

Campbell Soup Co

Cardinal Health Inc

Catalent Inc

CencoraInc

Centene Corp

Charles River Laboratories International Inc
Church & Dwight Co Inc

Cigna Group/The

Cintas Corp

Clorox Co/The

Coca-Cola Co/The
Colgate-Palmolive Co

Conagra Brands Inc
Constellation Brands Inc - Class A
Cooper Cos Inc/The

Corpay Inc

Corteva Inc

CVS Health Corp

Danaher Corp

DaVita Inc

Dexcom Inc

Edwards Lifesciences Corp
Elevance Health Inc

Eli Lilly & Co

Equifax Inc

Estee Lauder Cos Inc/The - Class A
GE HealthCare Technologies Inc
General Mills Inc

Gilead Sciences Inc

Global Payments Inc

HCA Healthcare Inc

Henry Schein Inc

Hershey Co/The

Hologic Inc

Hormel Foods Corp

Humana Inc

IDEXX Laboratories Inc

Incyte Corp

Insulet Corp

Intuitive Surgical Inc

IQVIA Holdings Inc

J M Smucker Co/The

Johnson & Johnson

Kellanova

Kenvue Inc

Keurig Dr Pepper Inc
Kimberly-Clark Corp

Kraft Heinz Co/The

Kroger Co/The

Fair
value
usb

144,256

30,571,437
699,385
1,176,181
147,029
65,436
302,758
648,781
115,708
378117
68,202
65,954
261,305
130,684
21,566
43,411
438,252
325,801
32,045
58,524
36,246
92,632
37,327
144,420
136,940
39,657
98,029
368,273
233,644
65,644
954,802
307,959
52,586
160,114
67,058
72,462
145,463
287,000
637,214
30,067
174,446
215,442
486,948
2,804,627
116,870
95,928
128,047
138,236
330,745
95,545
240,907
34,491
104,918
67,066
36,405
174119
155,925
42,980
54,304
616,207
149,062
44,822
1,360,623
58,771
134733
134,761
180,120
98,415
129,280

Total
net
assets
%

0.07

14.88
0.34
0.57
0.07
0.03
015
0.32
0.06
018
0.03
0.03
013
0.06
0.01
0.02
0.21
0.16
0.02
0.03
0.02
0.05
0.02
0.07
0.07
0.02
0.05
018
0.11
0.03
0.46
015
0.03
0.08
0.03
0.04
0.07
0.14
0.31
0.01
0.08
010
0.24
1.37
0.06
0.05
0.06
0.07
0.16
0.05
012
0.02
0.05
0.03
0.02
0.08
0.08
0.02
0.03
0.30
0.07
0.02
0.66
0.03
0.07
0.07
0.09
0.05
0.06

Holdings

Equities cont’d.

326
559
151
95
50
5138
9,840
1,290
224
70
5190
2,744
60
4,047
5,320
21,926
6,015
9,132
561
43
415
56
47
1,087
1,239
53
38
1,312
1,927
197
1,487
1107
25
3,661
22
55
99
4,607
22
28
79
1,766
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1,487
3,862
6,632
4,525
2,880
2,445
69
52
2,224
1,673
17,405
414
3,426
1,069
7471
2181
1,394
2,573
2,258
1,640
5,631
858
1,265
4,716
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Description

Consumer, Non-cyclical contd.
Labcorp Holdings Inc

Lamb Weston Holdings Inc
MarketAxess Holdings Inc
McCormick & Co Inc/MD
McKesson Corp

Medtronic Plc

Merck & Co Inc

Moderna Inc

Molina Healthcare Inc
Molson Coors Beverage Co - Class B
Mondelez International Inc
Monster Beverage Corp
Moody's Corp

PayPal Holdings Inc

PepsiCo Inc

Pfizer Inc

Philip Morris International Inc
Procter & Gamble Co/The
Quanta Services Inc

Quest Diagnostics Inc
Regeneron Pharmaceuticals Inc
ResMed Inc

Rewvity Inc

Rollins Inc

S&P Global Inc

Solventum Corp

STERIS Ple

Stryker Corp

Sysco Corp

Teleflex Inc

Thermo Fisher Scientific Inc
Tyson Foods Inc - Class A
United Rentals Inc
UnitedHealth Group Inc
Universal Health Services Inc
Verisk Analytics Inc - Class A
Vertex Pharmaceuticals Inc
Viatris Inc

Waters Corp

West Pharmaceutical Services Inc
Zimmer Biomet Holdings Inc
Zoetis Inc

Energy - 6,630,423

(31 December 2023: 7,950,680)
APA Corp

Baker Hughes Co - Class A
Chevron Corp
ConocoPhillips

Coterra Energy Inc

Devon Energy Corp
Diamondback Energy Inc
Enphase Energy Inc

EOG Resources Inc

EQT Corp

Exxon Mobil Corp

First Solar Inc

Halliburton Co

Hess Corp

Kinder Morgan Inc
Marathon Oil Corp
Marathon Petroleum Corp
Occidental Petroleum Corp
ONEOK Inc

Phillips 66

Schlumberger NV

Targa Resources Corp
Valero Energy Corp
Williams Cos Inc/The

Fair
value
usD

66,346
47,003
30,297
67,875
293,810
404,438
1,218,438
163,187
66,543
35,584
339,682
137,049
256,050
234,827
877,667
613,599
609,410
1,505,821
143,772
58,824
436,410
108,934
50,016
53,051
552,836
28,307
83,847
446,218
137,385
41,434
821,367
63,254
166,930
1,813,243
41,939
148,794
467,628
48,995
65,285
92,844
86,346
305,933

6,630,423
43,800
135,807
1,087,411
517,502
76,752
115,905
138,203
52,440
279,990
61,859
2,003,315
93,316
115,542
157,715
148,486
62,497
241,824
162,060
184,129
231,593
261,035
110,506
198,282
200,454

Total
net
assets
%

0.03
0.02
0.01
0.03
014
0.20
0.59
0.07
0.03
0.02
017
0.07
012
0.11
0.43
0.30
0.30
073
0.07
0.03
0.21
0.05
0.02
0.03
0.27
0.01
0.04
0.22
0.07
0.02
0.40
0.03
0.08
0.88
0.02
0.07
0.23
0.02
0.03
0.05
0.04
015

3.23
0.02
0.07
0.50
0.25
0.04
0.06
0.07
0.02
014
0.03
0.97
0.04
0.06
0.08
0.07
0.03
012
0.08
0.09
011
013
0.05
0.10
0.10

48



BNY MELLON DYNAMIC U.S. EQUITY FUND

Schedule of investments - as at 30 June 2024

Holdings

Equities cont’d.

49

2,001
60
1,021
2,199
2,568
1,807
384
84
1,447
84
20
54
26,326
2,894
7018
54
2765
916
59
407
1,478
40
1,167
5777
1,571
60
7,468
1761
1,421
1,580
1,681
1,256
97
37
1,334
24
168
819
29
2,647
1,086
34
1,248
1144
2723
2728
5,572
2,219
1,768
2,228
1,134
11,138
3,648
2,569
2,575
70
64
1,907
3177
2,311
452
4,842
1,472
79
1,540
83
2,266
3,582
1,389
612
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Description

Financials - 23,896,996

(31 December 2023: 28,175,104)
Aflac Inc

Alexandria Real Estate Equities Inc (REIT)
Allstate Corp/The

American Express Co

American International Group Inc
American Tower Corp (REIT)
Ameriprise Financial Inc

Aon Ple

Arch Capital Group Ltd

Arthur J Gallagher & Co

Assurant Inc

AvalonBay Communities Inc (REIT)
Bank of America Corp

Bank of New York Mellon Corp/The
Berkshire Hathaway Inc - Class B
BlackRock Inc

Blackstone Inc

Brown & Brown Inc

BXP Inc (REIT)

Camden Property Trust (REIT)
Capital One Financial Corp

Cboe Global Markets Inc

CBRE Group Inc - Class A

Charles Schwab Corp/The

Chubb Ltd

Cincinnati Financial Corp
Citigroup Inc

Citizens Financial Group Inc

CME Group Inc

CoStar Group Inc

Crown Castle Inc (REIT)

Digital Realty Trust Inc (REIT)
Discover Financial Services
Equinix Inc (REIT)

Equity Residential (REIT)

Essex Property Trust Inc (REIT)
Everest Group Ltd

Extra Space Storage Inc (REIT)
Federal Realty Investment Trust (REIT)
Fifth Third Bancorp

Franklin Resources Inc

Globe Life Inc

Goldman Sachs Group Inc/The
Hartford Financial Services Group Inc/The
Healthpeak Properties Inc (REIT)
Host Hotels & Resorts Inc (REIT)
Huntington Bancshares Inc/OH
Intercontinental Exchange Inc
Invesco Ltd

Invitation Homes Inc (REIT)

Iron Mountain Inc (REIT)
JPMorgan Chase & Co
KeyCorp

Kimco Realty Corp (REIT)
KKR & Co Inc

Loews Corp

M&T Bank Corp

Marsh & McLennan Cos Inc

Mastercard Inc

MetLife Inc

Mid-America Apartment Communities Inc (REIT)
Morgan Stanley

Nasdaq Inc

Northern Trust Corp

PNC Financial Services Group Inc/The
Principal Financial Group Inc
Progressive Corp/The

Prologis Inc (REIT)

Prudential Financial Inc

Public Storage (REIT)

Fair
value
usb

23,896,996
178,699
71,238
162,967
509,431
190,558
351,362
164,258
246,796
146,010
218,961
34,591
113,599
1,047117
173,307
2,856,221
430,836
342,431
81,895
36,438
44,389
204,607
69,073
108,939
425,678
400,770
71,584
474,106
63,422
279,283
117189
164,284
190,956
126,823
283,830
92,533
67,493
63,967
127,252
29,568
96,576
24,310
28,467
564,208
114,932
53,439
49,022
73,467
303,626
26,432
79,996
101,601
2,254,164
51,820
50,006
271,418
52,471
97,759
401,862
1,401,105
162,221
64,430
470,570
88,710
66,524
239,616
65,473
471,067
402,384
162,798
176,137

Total
net
assets
%

11.63
0.09
0.03
0.08
0.25
0.09
017
0.08
012
0.07
0.11
0.02
0.06
0.51
0.08
1.39
0.21
017
0.04
0.02
0.02
0.10
0.03
0.05
0.21
019
0.03
0.23
0.03
014
0.06
0.08
0.09
0.06
014
0.04
0.03
0.03
0.06
0.01
0.05
0.01
0.01
0.27
0.06
0.03
0.02
0.04
0.15
0.01
0.04
0.05
110
0.02
0.02
013
0.03
0.05
0.20
0.68
0.08
0.03
0.23
0.04
0.03
012
0.03
0.23
0.20
0.08
0.09

Holdings Description

Equities cont’d.

72
3,361
60
3,53
41
1,26
116
1,55
86
88
517
116
6,03
1,56
4,03
6,11
El)
13,49
2,31
2,82
39

214
45
32

5,59
89

4,64
27

1,20

2,28
47

3,24

1,90
42,

7,56

1,00
53

1,54

2,21
54
87

1,36
59

1,06
25
88|

4,26

2,521

1,50

14

1,05
1,56
461
48
31
2,60
67
73
82
23
90
8

20
20
87
55
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Financials contd.

Raymond James Financial Inc
Realty Income Corp (REIT)
Regency Centers Corp (REIT)
Regions Financial Corp

SBA Communications Corp (REIT) - Class A
Simon Property Group Inc (REIT)
State Street Corp

Synchrony Financial

T Rowe Price Group Inc
Travelers Cos Inc/The

Truist Financial Corp

UDR Inc (REIT)

US Bancorp

Ventas Inc (REIT)

VICI Properties Inc (REIT) - Class A
Visa Inc - Class A

W R Berkley Corp

Wells Fargo & Co

Welltower Inc (REIT)
Weyerhaeuser Co (REIT)

Willis Towers Watson Plc

Industrials - 12,623,634

(31 December 2023: 15,606,306)
3M Co

A O Smith Corp

Allegion plc

Amcor Plc

AMETEK Inc

Amphenol Corp - Class A

Axon Enterprise Inc

Ball Corp

Boeing Co/The

Builders FirstSource Inc

Carrier Global Corp

Caterpillar Inc

CH Robinson Worldwide Inc
CSX Corp

Deere & Co

Dover Corp

Eaton Corp Plc

Emerson Electric Co

Expeditors International of Washington Inc
FedEx Corp

Fortive Corp

Garmin Ltd

GE Vernova Inc

Generac Holdings Inc

General Dynamics Corp
General Electric Co

Honeywell International Inc
Howmet Aerospace Inc

Hubbell Inc - Class B
Huntington Ingalls Industries Inc
IDEX Corp

Illinois Tool Works Inc

Ingersoll Rand Inc

JabilInc

Jacobs Solutions Inc

JB Hunt Transport Services Inc
Johnson Controls International plc
Keysight Technologies Inc
L3Harris Technologies Inc
Lockheed Martin Corp

Martin Marietta Materials Inc
Masco Corp

Mettler-Toledo International Inc
Mohawk Industries Inc
Nordson Corp

Norfolk Southern Corp
Northrop Grumman Corp

Fair
value
usD

89,290
177,934
37,441
70,759
81,711
191,502
86,301
73,357
99,649
180,057
201,347
47975
239,497
80,265
116,571
1,603,007
70,953
801,104
241,431
80,046
108,827

12,623,634
218,864
36,985
38,269
54,728
149,368
313,159
80,618
72,006
406,673
65,275
204,522
636,107
37717
253,054
374,237
96,061
484,845
244,005
68,252
262,677
100,931
96,923
182,110
33,299
255,433
678,451
538,209
116,483
76,100
35,491
58,935
248,793
141,793
50,055
67,222
50,394
178,339
92,283
164,845
385,928
129,472
60,259
116,079
23,298
47,791
187,407
240,321

Total
net
assets
%

0.04
0.09
0.02
0.03
0.04
0.09
0.04
0.04
0.05
0.09
010
0.02
012
0.04
0.06
0.78
0.03
0.39
012
0.04
0.05

6.14
0.11
0.02
0.02
0.03
0.07
015
0.04
0.04
0.20
0.03
010
0.31
0.02
012
018
0.05
0.24
012
0.03
013
0.05
0.05
0.09
0.02
012
0.33
0.26
0.06
0.04
0.02
0.03
012
0.07
0.02
0.03
0.02
0.08
0.04
0.08
019
0.06
0.03
0.06
0.01
0.02
0.09
012



BNY MELLON DYNAMIC U.S. EQUITY FUND

Schedule of investments - as at 30 June 2024

Holdings

Equities contd.

689
1,664
34
497
64
79
A
5144
204
594
1,185
182
73
87
217
94
2,361
2,822
85
512
1,412
68
99
93
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2,433
1744
6,254
589
1,919
338
55,868
3,239
82
1,690
45
1,053
1,924
89
63
94
214

9
2,152
2,264
2,458
312
5,030
3,339
16,472
3,554
1,092
28
52
506
52.
2,091
4,285
28,807
195
30
799
95,342
989
1,665
6,168
1,240
197
463
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Description

Industrials cont'd.

Old Dominion Freight Line Inc
Otis Worldwide Corp
Packaging Corp of America
Parker-Hannifin Corp

Pentair Plc

Republic Services Inc - Class A
Rockwell Automation Inc

RTX Corp

Snap-onInc

Stanley Black & Decker Inc

TE Connectivity Ltd

Teledyne Technologies Inc
Textron Inc

Trane Technologies Plc
TransDigm Group Inc

Trimble Inc

Union Pacific Corp

United Parcel Service Inc - Class B
Veralto Corp

Vulcan Materials Co

Waste Management Inc
Westinghouse Air Brake Technologies Corp
Westrock Co

Xylem Inc/NY

Technology - 55,752,573

(31 December 2023:55,521,222)
Accenture Plc - Class A

Adobe Inc

Advanced Micro Devices Inc
Akamai Technologies Inc

Analog Devices Inc

ANSYS Inc

Apple Inc

Applied Materials Inc

Autodesk Inc

Broadcom Inc

Broadridge Financial Solutions Inc
Cadence Design Systems Inc
Cognizant Technology Solutions Corp
Crowdstrike Holdings Inc

Dayforce Inc

Electronic Arts Inc

EPAM Systems Inc

Fair Isaac Corp

Fidelity National Information Services Inc
FiservInc

Fortinet Inc

Gartner Inc

Hewlett Packard Enterprise Co

HP Inc

Intel Corp

International Business Machines Corp
Intuit Inc

Jack Henry & Associates Inc

KLA Corp

Lam Research Corp

Leidos Holdings Inc

Microchip Technology Inc

Micron Technology Inc

Microsoft Corp

Monolithic Power Systems Inc
MSCl Inc - Class A

NetApp Inc

NVIDIA Corp

NXP Semiconductors NV

ON Semiconductor Corp

Oracle Corp

Paychex Inc

Paycom Software Inc

PTC Inc

Fair
value
usb

121,784
150,574
62,995
251,534
49,213
153,989
121,326
516,689
53,272
47,452
178,218
70,559
63,346
288,375
277481
52,849
534,235
386,177
81,188
127,204
301,314
107,674
50,004
127,216

55,752,573
738,294
968,897

1,014,242
53,051
437,992
108,615
11,759,935
764,404
204,905
2,718,337
90,050
324,081
130,822
341,979
31,288
131,157
40,263
143,029
162,196
337,302
147,818
139,893
106,460
116,865
509,726
615,020
717,580
46,494
429,445
538,566
76,235
191,211
563,542
12,870,968
160,032
147,877
102,903
11,770,447
266,046
114127
870,644
147,027
28,158
84,104

Total
net
assets
%

0.06
0.07
0.03
012
0.02
0.07
0.06
0.25
0.03
0.02
0.09
0.03
0.03
0.14
014
0.03
0.26
019
0.04
0.06
015
0.05
0.02
0.06

2714
0.36
0.47
0.49
0.03
0.21
0.05
572
0.37
010
1.32
0.04
016
0.06
017
0.02
0.07
0.02
0.07
0.08
017
0.07
0.07
0.05
0.06
0.25
0.30
0.35
0.02
0.21
0.26
0.04
0.09
0.28
6.27
0.08
0.07
0.05
573
013
0.06
0.42
0.07
0.01
0.04

Holdings Description

Equities contd.

Technology contd.
355 QorvoInc
4,353 QUALCOMM Inc
414 Roper Technologies Inc
3,758 Salesforce Inc
756 Seagate Technology Holdings Plc
793 ServiceNow Inc
621 Skyworks Solutions Inc
195 Super Micro Computer Inc
590 Synopsys Inc
614 Take-Two Interactive Software Inc

- ®

S

604 Teradyne Inc
3,523 Texas Instruments Inc
164 Tyler Technologies Inc
1,263 Western Digital Corp
199 Zebra Technologies Corp

Utilities - 4,012,146
(31 December 2023: 4,671,492)
2,659 AES Corp/The
992 Alliant Energy Corp
1,015 Ameren Corp
2,040 American Electric Power Co Inc
754 American Water Works Co Inc
584 Atmos Energy Corp
2,475 CenterPoint Energy Inc
1,166 CMS Energy Corp
1,338 Consolidated Edison Inc
1,220 Constellation Energy Corp
3,243 Dominion Energy Inc
801 DTE Energy Co
2,986 Duke Energy Corp
1,489 Edison International
826 Entergy Corp
890 Evergy Inc
1,363 Eversource Energy
3,869 Exelon Corp
2,004 FirstEnergy Corp
7,950 NextEra Energy Inc
1,772 NiSource Inc
807 NRG Energy Inc
8,269 PG&E Corp
465 Pinnacle West Capital Corp
2,855 PPL Corp
1,927 Public Service Enterprise Group Inc
2,449 Sempra
4,231 Southern Co/The (Units)
1,264 Vistra Corp
1,222 WEC Energy Group Inc
2,150 Xcel Energy Inc

N

S o

ol

Total investments in equities

Index options - 809,738
(31 December 2023: 940,950)

78 CME E-Mini S&P 500 Index Call 20-Sep-2024

5,600.000

78 CME E-Mini S&P 500 Index Call 20-Sep-2024
5,650.000

39 CME E-Mini S&P W3 Index Call 19-Jul-2024
5,5650.000

Total index options

Fair
value
usD

41,183
866,247
238,436
966,370

78,065
624,158

66,171
159,225
351,026

95,468
89,670
685,065
82,401
95,691
61,490

4,012,146
46,705
50,498
72,202

179,030
97,360
68,141
76,688
68,811
119,624
244,238
158,891
88,931
299,272
106,873
88,386
47161
77,303
133,887
76,683
562,820
51,060
62,861
144,253
35,528
78,926
142,058
186,308
328,178
108,736
95,860
114,874

177,667,764

512,850
221,325

75,563

809,738

Total
net
assets
%

0.02
0.42
011
0.47
0.04
0.30
0.03
0.08
017
0.05
0.04
0.33
0.04
0.05
0.03

1.95
0.02
0.02
0.03
0.09
0.05
0.03
0.04
0.03
0.06
012
0.08
0.04
015
0.05
0.04
0.02
0.04
0.07
0.04
0.27
0.02
0.03
0.07
0.02
0.04
0.07
0.09
0.16
0.05
0.05
0.06

86.48

0.25
0.11

0.03

0.39

50



BNY MELLON DYNAMIC U.S. EQUITY FUND

Schedule of investments - as at 30 June 2024

Total
Underlying Fair net
exposure value assets
Holdings Description usbD usbD %
Open futures contracts - 25,086
(31 December 2023: 457,572)
33 E-mini S&P 500 Index Long Futures 9,110,475 25,086 0.01

Contracts Exp Sep-2024
Total open futures contracts 25,086 0.01

Unrealised gain on forward foreign currency contracts - - (see below) (31

December 2023:) - 0.00
Total financial assets at fair value 193,361,127 94.11
through profit or loss

Unrealised loss on forward foreign currency contracts - (213) (see below)

(31 December 2023:1,681) (213) (0.00)
Total financial liabilities at fair value (213) (0.00)

through profit or loss

Net current assets 12,097,095 5.89
Total net assets 205,458,009 100.00
The counterparty for index options is Citigroup Global Markets Limited.

The counterparty for futures contracts is Citigroup Global Markets Limited.

Analysis of portfolio % of Total Assets
Transferable securities and money market instruments admitted to

official stock exchange listing or traded on a regulated market 93.51
Financial derivative instruments dealt in on a regulated market 0.41
Other current assets 6.08
Total assets 100.00

51

Forward foreign currency contracts

Settle
Date

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Dynamic U.S. Equity Fund EUR H (Acc) (Hedged) Share Class

US dollar Euro 269 251 12-Jul-24  The Bank of New
York Mellon
usb
EUR
Euro US dollar 40,000 42,892 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 464 499 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 364 393 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 233 252 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 43,377 46,648 12-Jul-24 The Bank of New
York Mellon
usD
EUR

Unrealised
Gain/(Loss)

(213)

(199)



BNY MELLON EFFICIENT

EURO HIGH YIELD BETA FUND*

Schedule of investments - as at 30 June 2024

Holdings

Bonds

100,000
100,000
100,000
100,000
100,000

100,000

100,000
100,000

100,000
100,000

100,000

100,000
100,000

100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000
100,000

100,000
100,000
100,000
100,000
100,000

90,105

100,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000

100,000

100,000
100,000
100,000

Description

Basic Materials - 1,062,764

Chemours Co/The 4.000% 15-May-2026
Eramet SA 7.000% 22-May-2028

Herens Midco Sarl 'REGS' 5.250% 15-May-2029
INEOS Finance Plc 'REGS' 6.375% 15-Apr-2029

INEOS Quattro Finance 2 Plc 'REGS' 8.500%
15-Mar-2029

INEOS Styrolution Ludwigshafen GmbH 'REGS'
2.250% 16-Jan-2027

Lune Holdings Sarl 'REGS' 5.625% 15-Nov-2028
Monitchem HoldCo 3 SA'REGS' 8.750%
01-May-2028

Novelis Sheet Ingot GmbH 'REGS' 3.375%
15-Apr-2029

Olympus Water US Holding Corp 'REGS' 5.375%
01-Oct-2029

Olympus Water US Holding Corp 'REGS' 9.625%
15-Nov-2028

Communications - 4,057,459
Bertelsmann SE & Co KGaA FRN 3.500%
23-Apr-2075

British Telecommunications Plc 'EMTN' FRN
5.125% 03-Oct-2054

eircom Finance DAC 3.500% 15-May-2026

Engineering - Ingegneria Informatica - SpA 'REGS'
5.875% 30-Sep-2026

Eutelsat SA 1.500% 13-0ct-2028
Eutelsat SA 2.250% 13-Jul-2027
Eutelsat SA'REGS' 9.750% 13-Apr-2029
Iliad Holding SASU 'REGS' 5.125% 15-Oct-2026
liad Holding SASU 'REGS' 6.875% 15-Apr-2031
iliad SA 1.875% 11-Feb-2028
iliad SA 2.375% 17-Jun-2026
iliad SA 5.375% 15-Feb-2029
Lorca Telecom Bondco SA'REGS' 4.000%
18-Sep-2027
Lorca Telecom Bondco SA'REGS' 5.750%
30-Apr-2029
Matterhorn Telecom SA 'REGS' 3.125%
15-Sep-2026
Odido Holding BV 'REGS' 3.750% 15-Jan-2029
SES SAFRN (Perpetual) 2.875% 27-May-2026
SoftBank Group Corp 3.875% 06-Jul-2032
SoftBank Group Corp 4.000% 19-Sep-2029
SoftBank Group Corp 5.000% 15-Apr-2028
Summer BC Holdco A Sarl 'REGS' 9.250%
31-Oct-2027
Telecom ltalia Finance SA 7.7560% 24-Jan-2033
Telecom Italia SpA/Milano 2.875% 28-Jan-2026
Telecom Italia SpA/Milano 3.625% 25-May-2026

el

L

Telecom Italia SpA/Milano 7.875% 31-Jul-2028

Telecom Italia SpA/Milano 'EMTN' 2.375%
12-Oct-2027

Telefonica Europe BV FRN (Perpetual) 2.502%
05-Feb-2027

Telefonica Europe BV FRN (Perpetual) 2.875%
24-Jun-2027

Telefonica Europe BV FRN (Perpetual) 2.880%
24-Feb-2028

Telefonica Europe BV FRN (Perpetual) 5.752%
16-Jan-2032

Telefonica Europe BV FRN (Perpetual) 6.750%
07-Jun-2031

Telefonica Europe BV FRN (Perpetual) 7125%
23-Aug-2028

United Group BV 'REGS' 3.625% 15-Feb-2028
United Group BV 'REGS' 4.000% 15-Nov-2027

Vmed 02 UK Financing | Plc 'REGS' 3.250%
31-Jan-2031

Vmed 02 UK Financing | Plc 'REGS' 5.625%
16-Apr-2032

Vodafone Group Plc FRN 2.625% 27-Aug-2080
Vodafone Group Plc FRN 3.000% 27-Aug-2080
Vodafone Group Plc FRN 4.200% 03-0ct-2078

Fair
value
EUR

1,062,764
96,908
102,750
77,641
103,101
105,993

93,975

85,797
103,989

94,417
90,732

107,461

4,057,459
97,476

100,435

97,500
96,061

81,038
88,197
104125
100,238
101,425
90,932
96,669
101,683
97,731

102,656
97,504

94,541
94,657
89,807
94,564
99,324
88,871

118,059
97,892
98,696
110,222
93,405

95,050
94,825
93,646
102,373
108,706
108,718

94,049
96,968
88,237

97,278

96,294
90,514
98,611

Total
net
assets
%

4.25
0.39
0.41
0.31
0.41
0.42

0.38

0.34
0.42

0.38

0.36

0.43

16.24
0.39

0.40

0.39
0.38

0.32
0.35
0.42
0.40
0.41
0.36
0.39
0.41
0.39

0.41

0.39

0.38
0.38
0.36
0.38
0.40
0.36

0.47
0.39
0.39
0.44
0.37

0.38

0.38

0.37

0.41

0.44

0.44

0.38
0.39
0.35

0.39

0.39
0.36
0.39

Holdings

Bonds cont'd.

100,000
100,000

100,000

100,000
100,000
100,000
100,000
100,000
100,000

100,000
100,000

100,000

100,000
100,000

100,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
110,000
100,000

100,000
100,000
100,000
100,000

60,484
100,000

100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000

50,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000

Description

Communications cont’d.

VZ Secured Financing BV 'REGS' 3.500%
16-Jan-2032

VZ Vendor Financing Il BV 'REGS' 2.875%
16-Jan-2029

Ziggo Bond Co BV'REGS' 3.3756% 28-Feb-2030

Consumer, Cyclical - 5,651,197

888 Acquisitions Ltd 'REGS' 7.5658% 15-Jul-2027
Accor SAFRN (Perpetual) 7.250% 11-Jan-2029
Afflelou SAS 'REGS' 4.250% 19-May-2026

Air France-KLM 'EMTN' 4.625% 23-May-2029
Azelis Finance NV 'REGS' 5.750% 15-Mar-2028

Banijay Entertainment SASU 'REGS' 7.000%
01-May-2029

Carnival Corp 'REGS' 5.750% 15-Jan-2030

Cirsa Finance International Sarl 'REGS' 6.500%
15-Mar-2029

Clarios Global LP / Clarios US Finance Co 'REGS'
4.375% 15-May-2026

CT Investment GmbH 'REGS' 6.375% 15-Apr-2030

Dana Financing Luxembourg Sarl 'REGS' 8.500%
15-Jul-2031

Dufry One BV 2.000% 15-Feb-2027
Dufry One BV 3.376% 15-Apr-2028

eG Global Finance Plc 'REGS' 11.000%
30-Nov-2028

Elior Group SA 3.750% 15-Jul-2026

Eroski S Coop 'REGS' 10.625% 30-Apr-2029
Finnair Oyj 4.750% 24-May-2029

Flos B&b Italia SPA'REGS' 10.000% 15-Nov-2028
Fnac Darty SA 6.000% 01-Apr-2029

Forvia SE 2.7560% 15-Feb-2027

Forvia SE 5.500% 15-Jun-2031

Forvia SE 7.250% 15-Jun-2026

Goldstory SAS 'REGS' 6.750% 01-Feb-2030

Green Bidco SA 'REGS' 10.250% 15-Jul-2028

IHO Verwaltungs GmbH 'REGS' 3.750%
16-Sep-2026

IHO Verwaltungs GmbH 'REGS' 8.750%
15-May-2028

Inter Media and Communication SpA'REGS'
6.750% 09-Feb-2027

International Game Technology Plc 'REGS' 3.500%
15-Jun-2026

Jaguar Land Rover Automotive Plc 'REGS' 4.500%
15-Jul-2028

LHMC Finco 2 Sarl 'REGS' 7.250% 02-0ct-2025

Lottomatica SpA/Roma 'REGS' 7.125%
01-Jun-2028

Mahle GmbH'EMTN' 2.375% 14-May-2028

Maxeda DIY Holding BV 'REGS' 5.875%
01-Oct-2026

Motion Bondco DAC 'REGS' 4.5600% 15-Nov-2027
Pinnacle Bidco Plc 'REGS' 8.250% 11-0Oct-2028
Renault SA'EMTN' 1.000% 28-Nov-2025
Renault SA'EMTN' 2.000% 28-Sep-2026
Renault SA'EMTN' 2.375% 25-May-2026
Renault SA'EMTN' 2.500% 01-Apr-2028

Rexel SA 2.125% 15-Dec-2028

Schaeffler AG 'EMTN' 2.750% 12-0ct-2025
Schaeffler AG 'EMTN' 2.875% 26-Mar-2027
Schaeffler AG 'EMTN' 3.375% 12-Oct-2028
Schaeffler AG 'EMTN' 4.500% 28-Mar-2030
Shiba Bidco SpA 'REGS' 4.500% 31-Oct-2028
Standard Profil Automotive GmbH 'REGS' 6.250%
30-Apr-2026

Valeo SE 'EMTN' 4.500% 11-Apr-2030

Valeo SE 'EMTN' 5.376% 28-May-2027

Versuni Group BV 'REGS' 3.125% 15-Jun-2028
Volvo Car AB'EMTN' 4.250% 31-May-2028
Walgreens Boots Alliance Inc 2.125% 20-Nov-2026
WMG Acquisition Corp 'REGS' 2.250%
15-Aug-2031

Fair
value
EUR

87,589
86,538

84,455

5,651,197
100,024
108,552

99,355
98,519
102,995
104,537

103,459
103,184

99,733

101,938
108,841

94,167
96,436
106,424

97123
106,285
98,633
106,773
101,861
95,662
100,964
104,138
101,343
105,104
98,656

107157
98,915
98,801

100,024

60,595
105,729

88,902
82,437

95,151
106,328
95,963
95,511
96,878
94,433
91,338
98,463
48,692
97,068
98,710
97,271
92,264

98,096
103,016
89,747
100,015
94,667
87,522

Total
net
assets
%

0.35
0.35

0.34

22.62
0.40
0.43
0.40
0.39
0.41
0.42

0.41
0.41

0.40

0.41
0.44

0.38
0.39
0.43

0.39
0.43
0.39
0.43
0.41
0.38
0.40
0.42
0.41
0.42
0.39

0.43
0.40
0.40
0.40

0.24
0.42

0.36
0.33

0.38
0.43
0.38
0.38
0.39
0.38
0.37
0.39
019
0.39
0.39
0.39
0.37

0.39
0.41
0.36
0.40
0.38
0.35
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BNY MELLON EFFICIENT EURO HIGH YIELD BETA FUND*

Schedule of investments - as at 30 June 2024

Holdings

Bonds cont'd.

53

100,000
100,000
100,000
100,000

100,000
100,000

100,000

100,000
100,000

100,000
100,000
100,000
100,000

100,000
100,000
100,000

100,000

100,000

180,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000

100,000
100,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000

100,000

100,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000

100,000

Description

Consumer, Cyclical contd.

ZF Europe Finance BV 2.000% 23-Feb-2026
ZF Europe Finance BV 2.500% 23-0ct-2027
ZF Europe Finance BV 3.000% 23-Oct-2029

ZF Europe Finance BV'EMTN' 4.750%
31-Jan-2029

ZF Finance GmbH 'EMTN' 3.750% 21-Sep-2028
ZF Finance GmbH 'EMTN' 5.760% 03-Aug-2026

Consumer, Non-cyclical - 4,175,119

Allied Universal Holdco LLC/Allied Universal
Finance Corp/Atlas Luxco 4 Sarl 'REGS' 3.625%
01-Jun-2028

Avantor Funding Inc 'REGS' 2.625% 01-Nov-2025

Avis Budget Finance Plc 'REGS' 7.000%
28-Feb-2029

Bayer AG FRN 4.500% 25-Mar-2082
Bayer AG FRN 6.625% 25-Sep-2083
Bayer AG FRN 7.000% 25-Sep-2083

BCPV Modular Services Finance Plc 'REGS'
6.750% 30-Nov-2029

Boels Topholding BV 'REGS' 5.750% 15-May-2030
CAB SELAS 'REGS' 3.375% 01-Feb-2028

Cerba Healthcare SACA 'REGS' 3.500%
31-May-2028

Cheplapharm Arzneimittel GmbH 'REGS' 4.375%
15-Jan-2028

Cheplapharm Arzneimittel GmbH 'REGS' 7.500%
15-May-2030

Chrome Holdco SAS 'REGS' 5.000% 31-May-2029
Cidron Aida Finco Sarl 'REGS' 5.000% 01-Apr-2028
Coty Inc 'REGS' 4.500% 15-May-2027

Ephios Subco 3 Sarl 'REGS' 7.875% 31-Jan-2031
Eurofins Scientific SE FRN (Perpetual) 6.750%
14-Apr-2028

Grifols SA'REGS' 3.875% 15-0ct-2028
Gruenenthal GmbH 'REGS' 4.125% 15-May-2028

House of HR Group BV 'REGS' 9.000%
03-Nov-2029

IQVIA Inc 'REGS' 2.250% 15-Jan-2028
IQVIA Inc 'REGS' 2.250% 15-Mar-2029
IQVIA Inc 'REGS' 2.875% 15-Jun-2028

Laboratoire Eimer Selas 'REGS' 5.000%
01-Feb-2029

Loxam SAS 'REGS' 4.500% 15-Feb-2027
Loxam SAS 'REGS' 6.375% 31-May-2029
Mundys SpA 1.875% 12-Feb-2028
Mundys SpA'EMTN' 1.875% 13-Jul-2027
Mundys SpA'EMTN' 4.750% 24-Jan-2029
Nexi SpA 1.625% 30-Apr-2026

Nexi SpA 2.125% 30-Apr-2029

Nidda Healthcare Holding GmbH 'REGS' 7.600%
21-Aug-2026

Nomad Foods Bondco Plc 'REGS' 2.500%
24-Jun-2028

Organon & Co / Organon Foreign Debt Co-Issuer BV
'REGS' 2.875% 30-Apr-2028

Pachelbel Bidco SpA'REGS' 7.125% 17-May-2031
Picard Groupe SAS 'REGS' 3.875% 01-Jul-2026

Primo Water Holdings Inc 'REGS' 3.875%
31-Oct-2028

Q-Park Holding | BV 'REGS' 2.000% 01-Mar-2027
Q-Park Holding I BV 'REGS' 5.125% 01-Mar-2029
Sigma Holdco BV 'REGS' 5.750% 15-May-2026
Verisure Holding AB 'REGS' 5.500% 15-May-2030
Verisure Holding AB 'REGS' 7.125% 01-Feb-2028

Verisure Midholding AB 'REGS' 5.250%
15-Feb-2029

Diversified - 107,206
Benteler International AG 'REGS' 9.375%
15-May-2028

Total

Fair net
value assets
EUR %
96,252 0.38
93,949 0.38
92,604 0.37
100,429 0.40
96,989 0.39
102,675 0.41
4,175,119 16.71
91,307 0.37
98,033 0.39
98,278 0.39
96,472 0.39
101,329 0.41
103,398 0.41
84,796 0.34
101,491 0.41
89,477 0.36
82,936 0.33
95114 0.38
104,775 0.42
119,783 0.48
92,328 0.37
100,901 0.40
106,484 0.43
100,963 0.40
82,210 0.33
97,793 0.39
105,409 0.42
93,259 0.37
90,764 0.36
94,460 0.38
83,598 0.34
99,634 0.40
103,255 0.41
91,744 0.37
93,247 0.37
100,857 0.40
95,621 0.38
90,649 0.36
103,510 0.42
92,406 0.37
94,299 0.38
103,416 0.41
99,797 0.40
94,650 0.38
94,357 0.38
100,503 0.40
98,016 0.39
101,742 0.41
104,409 0.42
97,849 0.39

107,206 0.43
107,206 0.43

Holdings

Bonds cont'd.

100,000
100,000
100,000

100,000

100,000
100,000

100,000 a

100,000
100,000

100,000

100,000
100,000
100,000

100,000

100,000

100,000

100,000

100,000

100,000

100,000
100,000
100,000

50,000
100,000

100,000

100,000

100,000
100,000

100,000
100,000
100,000

100,000

100,000
200,000

150,000
100,000
160,000

100,000

100,000

100,000

100,000
100,000
100,000

100,000
100,000
100,000

100,000

100,000

Description

Energy - 298,873
Var Energi ASA FRN 7.862% 15-Nov-2083
Viridien 'REGS' 7.750% 01-Apr-2027

Wintershall Dea Finance 2 BV FRN (Perpetual)
2.499% 20-Apr-2026

Financials - 4,945,532

Akelius Residential Property AB FRN 2.249%
17-May-2081

Alpha Bank SA'EMTN' FRN 6.875% 27-Jun-2029
Alpha Bank SA'EMTN' FRN 7.5600% 16-Jun-2027
Istria office REIT-AG 1.500% 23-Jun-2026
Banca IFIS SpA'EMTN' 6.875% 13-Sep-2028

Banca Monte dei Paschi di Siena SpA 'EMTN'
10.500% 23-Jul-2029

Banca Popolare di Sondrio SPA'EMTN' FRN
3.875% 25-Feb-2032

Banco BPM SpA'EMTN' FRN 2.875% 29-Jun-2031
Banco BPM SpA FRN 5.000% 14-Sep-2030

Banco de Credito Social Cooperativo SA'EMTN'
FRN 5.250% 27-Nov-2031

Banco de Sabadell SA'EMTN' FRN 2.500%
16-Apr-2031

Banco de Sabadell SA'EMTN' FRN 6.000%
16-Aug-2033

Bank of Cyprus Pcl'EMTN' FRN 5.000%
02-May-2029

BPER Banca SPA'EMTN' FRN 3.625%
30-Nov-2030

Caixa Economica Montepio Geral Caixa Economica
Bancaria SA'EMTN' FRN 8.500% 12-Jun-2034

Castellum AB FRN (Perpetual) 3.125%
02-Dec-2026

Citycon Treasury BV 1.250% 08-Sep-2026
Citycon Treasury BV 'EMTN' 1.625% 12-Mar-2028
Commerzbank AG 'EMTN' 4.000% 23-Mar-2026
Commerzbank AG 'EMTN' 4.000% 30-Mar-2027

Commerzbank AG 'EMTN' FRN 4.000%
05-Dec-2030

Commerzbank AG 'EMTN' FRN 4.875%
16-Oct-2034

Commerzbank AG 'EMTN' FRN 6.750%
05-Oct-2033
Emeria SASU 'REGS' 7.750% 31-Mar-2028

Eurobank Ergasias Services and Holdings SA FRN
10.000% 06-Dec-2032

Eurobank SA'EMTN' FRN 4.875% 30-Apr-2031
Eurobank SA'EMTN' FRN 7.000% 26-Jan-2029

Heimstaden Bostad AB FRN (Perpetual) 3.375%
15-Jan-2026

Iccrea Banca SpA'EMTN' FRN 4.750%
18-Jan-2032

Intesa Sanpaolo SpA 'EMTN' 3.928% 15-Sep-2026

Intesa Sanpaolo SpA 'EMTN' FRN 6.184%
20-Feb-2034

Intrum AB 'REGS' 3.000% 15-Sep-2027
Intrum AB 'REGS' 3.500% 15-Jul-2026

MPT Operating Partnership LP / MPT Finance Corp
0.993% 15-0ct-2026

National Bank of Greece SA 'GMTN' FRN 4.500%
29-Jan-2029

National Bank of Greece SA 'GMTN' FRN 8.000%
03-Jan-2034

Nova Ljubljanska Banka dd 'EMTN' FRN 6.875%
24-Jan-2034

Piraeus Bank SA'EMTN' FRN 6.750% 05-Dec-2029
Piraeus Bank SA'EMTN' FRN 7.260% 13-Jul-2028

Sambhallsbyggnadsbolaget i Norden AB'EMTN'
2.250% 12-Aug-2027

SBB Treasury Oyj 'EMTN' 0.750% 14-Dec-2028
SBB Treasury Oyj 'EMTN' 1.125% 26-Nov-2029
Sherwood Financing Plc 'REGS' 4.500%
15-Nov-2026

Unicaja Banco SA'EMTN' FRN 6.500%
11-Sep-2028

Unicaja Banco SA'EMTN' FRN 7.250%
15-Nov-2027

Fair
value
EUR

298,873
108,668
96,496
93,709

4,945,532
92,452

108,117
105,928

92,413
105,836
119,637

97,342

96,102
100,189
98,054

96,239
104,085
99,639
98,383
104,939
88,836

91,800
85,564
99,936
50,438
99,166

99,845
107,665

91,268
114,151

100,266
108,689
67,389

98,484

99,770
210,376

97,623
66,476
128,152

99,946
110,390
104,505

107,105
107,023
71,052

64,634
63,239
87,384

106,471

106,110

Total
net
assets
%

1.20
0.43
0.39
0.38

19.80
0.37

0.43
0.42
0.37
0.42
0.48

0.39

0.38
0.40
0.39

0.39

0.42

0.40

0.39

0.42

0.36

0.37
0.34
0.40
0.20
0.40

0.40

0.43

0.37
0.46

0.40
0.44
0.27

0.39

0.40
0.84

0.39
0.27
0.51

0.40

0.44

0.42

0.43
0.43
0.28

0.26
0.25
0.35

0.42

0.43



BNY MELLON EFFICIENT EURO HIGH YIELD BETA FUND*

Schedule of investments - as at 30 June 2024

Holdings Description

Bonds cont'd.

Financials contd.
200,000 UniCredit SpA'EMTN' FRN 5.375% 16-Apr-2034

100,000 UnipolSai Assicurazioni SpA'EMTN' 3.875%
01-Mar-2028

100,000 Via Celere Desarrollos Inmobiliarios SA 'REGS'
5.250% 01-Apr-2026

100,700 Vivion Investments Sarl 'EMTN' 7.900%
31-Aug-2028

Industrials - 2,451,223

100,000 Abertis Infraestructuras Finance BV FRN
(Perpetual) 2.625% 26-Jan-2027

100,000 Abertis Infraestructuras Finance BV FRN
(Perpetual) 3.248% 24-Nov-2025

100,000 Ardagh Metal Packaging Finance USA LLC / Ardagh
Metal Packaging Finance Plc 'REGS' 2.000%
01-Sep-2028

100,000 Belden Inc 'REGS' 3.875% 15-Mar-2028

100,000 Crown European Holdings SA'REGS' 5.000%
16-May-2028

100,000 Ctec Il GmbH 'REGS' 5.250% 15-Feb-2030

100,000 EMRLD Borrower LP/ Emerald Co-Issuer Inc
'REGS' 6.375% 15-Dec-2030

100,000 Fiber Bidco Spa 'REGS' 6.125% 15-Jun-2031
100,000 Huhtamaki Oyj 5.125% 24-Nov-2028

100,000 IMA Industria Macchine Automatiche SpA 'REGS'
3.750% 15-Jan-2028

100,000 Infrastrutture Wireless Italiane SpA 'GMTN'
1.625% 21-0ct-2028

100,000 Infrastrutture Wireless Italiane SpA 'GMTN'
1.875% 08-Jul-2026

100,000 Kleopatra Finco Sarl 'REGS' 4.250% 01-Mar-2026

104,375 Mangrove Luxco Ill Sarl 'REGS' 7.775%
09-Oct-2025

100,000 Nexans SA 4.125% 29-May-2029

100,000 Paprec Holding SA'REGS' 3.500% 01-Jul-2028

120,000 PCFGmbH 'REGS' 4.750% 15-Apr-2026
10,000 Selecta Group BV'REGS' 8.000% 01-Apr-2026
25,000 Selecta Group BV'REGS' 10.000% 01-Jul-2026

100,000 SPIE SA2.6256% 18-Jun-2026

100,000 Standard Industries Inc/NJ 'REGS' 2.250%
21-Nov-2026

100,000 Titan Holdings Il BV'REGS' 5.125% 15-Jul-2029

90,000 TK Elevator Holdco GmbH 'REGS' 6.625%
156-Jul-2028

100,000 Trivium Packaging Finance BV 'REGS' 3.750%
15-Aug-2026

100,000 Victoria Plc 3.625% 24-Aug-2026
100,000 Webuild SpA 3.875% 28-Jul-2026
100,000 Webuild SpA 7.000% 27-Sep-2028

Technology - 105,252
100,000 IPD 3 BV 'REGS' 8.000% 15-Jun-2028

Utilities - 1,621,977
100,000 APA Infrastructure Ltd 'EMTN' FRN 7.125%

09-Nov-2083

200,000 EDP - Energias de Portugal SA'EMTN' FRN 4.750%
29-May-2054

200,000 EDP - Energias de Portugal SA'EMTN' FRN 5.943%
23-Apr-2083

100,000 EDP - Energias de Portugal SA FRN 1.875%
02-Aug-2081

100,000 Elia Group SA/NV FRN (Perpetual) 5.850%
16-Mar-2028

100,000 Energia Group Roi Financeco DAC 'REGS' 6.875%
31-Jul-2028

100,000 Holding d'Infrastructures des Metiers de
'Environnement 0.125% 16-Sep-2025

100,000 Holding d'Infrastructures des Metiers de
'Environnement 4.500% 06-Apr-2027

100,000 Metlen Energy & Metals SA 2.250% 30-Oct-2026

100,000 Naturgy Finance Iberia SA FRN (Perpetual) 2.374%
23-Nov-2026

150,000 NGG Finance Plc FRN 2.125% 05-Sep-2082

Fair
value
EUR

203,181
99,266

99,188

91,889

2,451,223
93,774

97,524
87,407
97,205
102,663

92,806
108,774

99,095
103,135
95,395

92,379
96,484

88,141
104,186

99,079
95,137
101,844
9,699
21,822
97,326
94,597

101121
86,883

98,139

86,782
98,742
106,084

105,252
105,252

1,621,977
107,469

199,009
208,677
95,018
103,188
103,781
95,165
99,460

96,390
96,021

138,351

Total
net
assets
%

0.81
0.40

0.40

0.37

9.81
0.37

0.39

0.35

0.39

0.41

0.37
0.42

0.40
0.41
0.38

0.37

0.39

0.35
0.42

0.40
0.38
0.41
0.04
0.09
0.39
0.38

0.40
0.35

0.39

0.35
0.39
0.42

0.42
0.42

6.49
0.43

0.80

0.83

0.38

0.41

0.41

0.38

0.40

0.39
0.38

0.55

Holdings Description

Bonds cont'd.

Utilities contd.

100,000 Terna - Rete Elettrica Nazionale FRN (Perpetual)
2.375% 09-Nov-2027

100,000 Terna - Rete Elettrica Nazionale FRN (Perpetual)
4.750% 11-Jan-2030

100,000 UGl International LLC 'REGS' 2.500% 01-Dec-2029
Total investments in bonds
Credit default swaps - 18,512
(250,000) iTraxx Europe Crossover Index Series 41 Version 1

5.000% 20-Jun-2029

Total credit default swaps

Underlying
exposure
Holdings Description EUR
Open futures contracts - 3,361
(10) Euro-Bobl Short Futures Contracts (1,164,400)
Exp Sep-2024
(1) Euro-Bund Short Futures Contracts (131,620)
Exp Sep-2024
Total open futures contracts
Total financial assets at fair value
through profit or loss
Underlying
exposure
Holdings Description EUR
Open futures contracts - (935)
16 Euro-Schatz Long Futures 1,691,200

Contracts Exp Sep-2024
Total open futures contracts

Total financial liabilities at fair value
through profit or loss

Net current assets

Total net assets

* Please refer to Note 18 of the financial statements.
The counterparty for credit default swaps is Goldman Sachs.
The counterparty for futures contracts is Goldman Sachs.

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market

Financial derivative instruments dealt in on a regulated market
OTC financial derivative instruments

Other current assets

Total assets

Total

Fair net
value assets
EUR %
92,520 0.37
98,855 0.40
89,073 0.36

24,476,602 97.97

18,612 0.07

18,512 0.07

Total

Fair net
value assets
EUR %
2,592 0.01
769 0.00
3,361 0.01

24,498,475 98.05

Total

Fair net
value assets
EUR %
(935) (0.00)

(935) (0.00)

(935) (0.00)

486,190 1.95

24,983,730  100.00

% of Total Assets

97.96
0.01
0.07
1.96

100.00

54



BNY MELLON EFFICIENT GLOBAL
HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds

100,000
100,000

300,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000

100,000

200,000
100,000

100,000
100,000
100,000

200,000
100,000
200,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000
100,000

100,000
100,000

100,000
100,000
100,000
100,000

150,000

100,000
100,000
200,000

100,000
100,000

100,000
100,000
300,000

100,000

55

Description

Euro - 53,091,058
(31 December 2023: 44,176,974)
888 Acquisitions Ltd 'REGS' 7.668% 15-Jul-2027

Abertis Infraestructuras Finance BV FRN
(Perpetual) 2.625% 26-Jan-2027

Abertis Infraestructuras Finance BV FRN
(Perpetual) 3.248% 24-Nov-2025

Adler Pelzer Holding GmbH 'REGS' 9.500%
01-Apr-2027

Ahlstrom Holding 3 Oy 'REGS' 3.625%
04-Feb-2028

AlB Group Plc 'EMTN' FRN 2.875% 30-May-2031
AIB Group Plc 'EMTN' FRN 4.625% 20-May-2035
Air France-KLM 'EMTN' 4.625% 23-May-2029
Akropolis Group Uab 2.875% 02-Jun-2026

Albion Financing 1 SARL / Aggreko Holdings Inc
'REGS' 5.250% 15-Oct-2026

Allied Universal Holdco LLC/Allied Universal
Finance Corp/Atlas Luxco 4 Sarl 'REGS' 3.625%
01-Jun-2028

Allwyn International AS 'REGS' 3.875%
15-Feb-2027

Almaviva-The Italian Innovation Co SpA 'REGS'
4.875% 30-0ct-2026

Alpha Bank SA'EMTN' FRN 6.875% 27-Jun-2029
Alpha Bank SAFRN 2.500% 23-Mar-2028

Alpha Services and Holdings SA'EMTN' FRN
6.000% 13-Sep-2034

alstria office REIT-AG 1.500% 15-Nov-2027
Altice Financing SA'REGS' 3.000% 15-Jan-2028
Altice Financing SA'REGS' 4.250% 15-Aug-2029
Altice Finco SA'REGS' 4.750% 15-Jan-2028
Altice France Holding SA'REGS' 8.000%
15-May-2027

Altice France SA 'REGS' 3.375% 15-Jan-2028
Altice France SA 'REGS' 4.000% 15-Jul-2029
Altice France SA'REGS' 4.125% 156-Jan-2029
Altice France SA 'REGS' 4.250% 15-0ct-2029
Altice France SA'REGS' 5.875% 01-Feb-2027
ams-OSRAM AG 'REGS' 10.500% 30-Mar-2029

APA Infrastructure Ltd 'EMTN' FRN 7.125%
09-Nov-2083

ARD Finance SA 'REGS' 5.000% 30-Jun-2027

Ardagh Metal Packaging Finance USA LLC / Ardagh
Metal Packaging Finance Plc 'REGS' 3.000%
01-Sep-2029

Ardagh Packaging Finance Plc / Ardagh Holdings
USAInc'REGS' 2.125% 15-Aug-2026

Ardagh Packaging Finance Plc / Ardagh Holdings
USA Inc 'REGS' 2.125% 15-Aug-2026

Ardonagh Finco Ltd 'REGS' 6.875% 15-Feb-2031

Arena Luxembourg Finance Sarl 'REGS' 1.875%
01-Feb-2028

Ashland Services BV 'REGS' 2.000% 30-Jan-2028
Avantor Funding Inc 'REGS' 2.625% 01-Nov-2025
Avantor Funding Inc 'REGS' 3.875% 15-Jul-2028

Avis Budget Finance Plc 'REGS' 7.000%
28-Feb-2029

Avis Budget Finance Plc 'REGS' 7.250%
31-Jul-2030

Azelis Finance NV'REGS' 5.7560% 15-Mar-2028
Banca IFIS SpA'EMTN' 6.875% 13-Sep-2028
Banca Transilvania SA'EMTN' FRN 8.875%
27-Apr-2027

Banco BPM SpA FRN 5.000% 14-Sep-2030
Banco Comercial Portugues SA'EMTN' FRN
8.750% 05-Mar-2033

Banco Comercial Portugues SA FRN 4.000%
17-May-2032

Banco de Credito Social Cooperativo SA'EMTN'
FRN 1.750% 09-Mar-2028

Banco de Credito Social Cooperativo SA'EMTN'
FRN 5.250% 27-Nov-2031

Banco de Credito Social Cooperativo SA'EMTN'
FRN 7.500% 14-Sep-2029

Fair
value
usb

53,091,058
107121
100,428

313,329
106,919
101,242

108,877
106,246
105,508
101,288
107,467

97,785

210,679
107,594

115,788
101,724
107,443

185,300
83,195
162,040
65,359
36,925

74,918
71,610
71,669
71,464
80,301
112,286
115,094

24,206
86,761
88,805
89,112

104,702
98,343

99,082
104,988
104,580
105,250

158,360

110,302
118,345
226,374

107,297
120,482

103,606
99,852
315,032

118,865

Total
net
assets
%

19.73
0.04
0.04

012

0.04

0.04

0.04
0.04
0.04
0.04
0.04

0.04

0.08

0.04

0.04
0.04
0.04

0.07
0.03
0.06
0.02
0.01

0.03
0.03
0.03
0.03
0.03
0.04
0.04

0.01

0.03

0.03

0.03

0.04
0.04

0.04
0.04
0.04
0.04

0.06

0.04
0.04
0.08

0.04
0.04

0.04

0.04

012

0.04

Holdings

Bonds contd.

100,000
200,000
100,000

100,000
100,000
100,000

100,000
100,000

100,000
200,000
100,000
100,000
200,000
100,000

100,000

100,000
100,000
200,000

100,000
100,000

100,000
100,000
100,000

200,000

100,000
100,000

100,000

200,000
100,000

100,000
100,000

250,000
200,000

100,000

300,000
200,000

100,000
100,000
100,000

100,000

100,000
100,000
100,000

200,000
180,000

100,000
100,000
100,000

120,000

Description

Euro contd.

Banco de Sabadell SA 'EMTN' 5.625%
06-May-2026

Banco de Sabadell SA 'EMTN' FRN 5.125%
27-Jun-2034

Banco de Sabadell SA'EMTN' FRN 6.000%
16-Aug-2033

Banff Merger Sub Inc 'REGS' 8.376% 01-Sep-2026
Banijay SAS 'REGS' 6.500% 01-Mar-2026

Bank Millennium SA'EMTN' FRN 9.875%
18-Sep-2027

Bank of Cyprus Holdings Plc 'EMTN' FRN 6.625%
23-0ct-2031

Bank of Cyprus Pcl'EMTN' FRN 2.500%
24-Jun-2027

Bayer AG FRN 3.125% 12-Nov-2079
Bayer AG FRN 4.500% 25-Mar-2082
Bayer AG FRN 5.375% 25-Mar-2082
Bayer AG FRN 6.625% 25-Sep-2083
Bayer AG FRN 7.000% 25-Sep-2083

BCPV Modular Services Finance Il Plc 'REGS'
4.750% 30-Nov-2028

BCPV Modular Services Finance Plc 'REGS'
6.750% 30-Nov-2029

Belden Inc 'REGS' 3.375% 15-Jul-2031

Belden Inc 'REGS' 3.8756% 15-Mar-2028

Benteler International AG 'REGS' 9.375%
15-May-2028

Bertelsmann SE & Co KGaA FRN 3.500%
23-Apr-2075

Birkenstock Financing Sarl 'REGS' 5.250%
30-Apr-2029

Boels Topholding BV 'REGS' 5.750% 15-May-2030
Boxer Parent Co Inc 'REGS' 6.500% 02-0ct-2025

BPER Banca SPA'EMTN' FRN 3.625%
30-Nov-2030

BPER Banca SPA'EMTN' FRN 8.625%
20-Jan-2033

BRANICKS Group AG 2.250% 22-Sep-2026

British Telecommunications Plc 'EMTN' FRN
5.125% 03-Oct-2054

British Telecommunications Plc FRN 1.874%
18-Aug-2080
CAB SELAS 'REGS' 3.375% 01-Feb-2028

Caixa Economica Montepio Geral Caixa Economica
Bancaria SA'EMTN' FRN 8.500% 12-Jun-2034

Canary Wharf Group Investment Holdings Plc
'REGS' 1.750% 07-Apr-2026

Canpack SA/ Canpack US LLC 'REGS' 2.375%
01-Nov-2027

Carnival Plc 1.000% 28-Oct-2029

Castellum AB FRN (Perpetual) 3.125%
02-Dec-2026

Catalent Pharma Solutions Inc 'REGS' 2.376%
01-Mar-2028

CECONOMY AG 1.760% 24-Jun-2026

Cerba Healthcare SACA 'REGS' 3.500%
31-May-2028

Cerved Group SpA 'REGS' 6.000% 15-Feb-2029
Chemours Co/The 4.000% 15-May-2026

Cheplapharm Arzneimittel GmbH 'REGS' 4.375%
15-Jan-2028

Cheplapharm Arzneimittel GmbH 'REGS' 7.500%
156-May-2030

Chrome Holdco SAS 'REGS' 5.000% 31-May-2029
Cidron Aida Finco Sarl 'REGS' 5.000% 01-Apr-2028
Cirsa Finance International Sarl 'REGS' 4.500%
15-Mar-2027

Cirsa Finance International Sarl 'REGS' 7.875%
31-Jul-2028

Cirsa Finance International Sarl 'REGS' 10.3756%
30-Nov-2027

Citycon Treasury BV 2.375% 15-Jan-2027
Citycon Treasury BV 'EMTN' 1.625% 12-Mar-2028

Clarios Global LP / Clarios US Finance Co 'REGS'
4.375% 15-May-2026

Commerzbank AG 'EMTN' 4.000% 23-Mar-2026

Fair
value
usb

110,555

215,927

111,469

106,925
107,300
115,003

108,698

108,343

97,486
206,634
102,095
108,519
221,468
100,093

90,813

98,273
104102
229,625

104,392

108,346

108,641
107,314
105,363

242775

44,344
107,560

104,117

191,652
112,384

94,831

100,556

219,362
190,278

102,791

309,614
177,641

98,391
103,783
101,862

112,209

71,268
98,879
105,427

226,995

206,054

98,791
91,635
106,810

128,431

Total
net
assets
%

0.04

0.08

0.04

0.04
0.04
0.04

0.04

0.04

0.04
0.08
0.04
0.04
0.08
0.04

0.03

0.04
0.04
0.08

0.04

0.04

0.04
0.04
0.04

0.09

0.02
0.04

0.04

0.07
0.04

0.03

0.04

0.08
0.07

0.04

0.11
0.07

0.04
0.04
0.04

0.04

0.03
0.04
0.04

0.08

0.08

0.04
0.03
0.04

0.05



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings
Bonds contd.

15,000

100,000

100,000

100,000

100,000

100,000

100,000
150,000
100,000
100,000

200,000
100,000
400,000
100,000
100,000
100,000

100,000
100,000
100,000
100,000

100,000

200,000
100,000
100,000
100,000
100,000
200,000

200,000
100,000
200,000
200,000

100,000
100,000

100,000
200,000

100,000
100,000
100,000

200,000
200,000
100,000
100,000
100,000

200,000
100,000
200,000
100,000
100,000

Description

Euro contd.
Commerzbank AG 'EMTN' 4.000% 30-Mar-2027

Commerzbank AG 'EMTN' FRN 1.375%
29-Dec-2031

Commerzbank AG 'EMTN' FRN 4.000%
05-Dec-2030

Commerzbank AG 'EMTN' FRN 4.875%
16-Oct-2034

Commerzbank AG 'EMTN' FRN 6.500%
06-Dec-2032

Consolidated Energy Finance SA'REGS' 5.000%
15-0ct-2028

Constellium SE 'REGS' 3.125% 15-Jul-2029
Coty Inc 'REGS' 3.875% 16-Apr-2026
Coty Inc 'REGS' 5.750% 15-Sep-2028

CPI Property Group SA'EMTN' 1.500%
27-Jan-2031

CPI Property Group SA'EMTN' 2.750%
12-May-2026

CPI Property Group SA FRN (Perpetual) 4.875%
18-Aug-2026

CPI Property Group SA Step-Up Coupon 'EMTN'
1.625% 23-Apr-2027

Credito Emiliano Holding SpA FRN 3.500%
16-Dec-2030

Crown European Holdings SA'REGS' 4.750%
15-Mar-2029

Crown European Holdings SA'REGS' 5.000%
15-May-2028

CT Investment GmbH 'REGS' 6.375% 15-Apr-2030
Ctec Il GmbH 'REGS' 5.250% 15-Feb-2030
Cullinan Holdco Scsp 'REGS' 4.625% 15-0ct-2026

Dana Financing Luxembourg Sarl 'REGS' 3.000%
15-Jul-2029

Darling Global Finance BV'REGS' 3.625%
15-May-2026

Dometic Group AB'EMTN' 3.000% 08-May-2026
doValue SpA 'REGS' 3.375% 31-Jul-2026
doValue SpA'REGS' 5.000% 04-Aug-2025

Dufry One BV 2.000% 15-Feb-2027

Dufry One BV 3.375% 15-Apr-2028

EDP - Energias de Portugal SA'EMTN' FRN 5.943%
23-Apr-2083

EDP - Energias de Portugal SA FRN 1.500%
14-Mar-2082

EDP - Energias de Portugal SA FRN 1.700%
20-Jul-2080

EDP - Energias de Portugal SA FRN 1.875%
02-Aug-2081

EDP - Energias de Portugal SA FRN 1.875%
14-Mar-2082

eDreams ODIGEO SA 'REGS' 5.500% 15-Jul-2027

eG Global Finance Plc 'REGS' 11.000%
30-Nov-2028

eircom Finance DAC 3.500% 15-May-2026

Elia Group SA/NV FRN (Perpetual) 5.850%
16-Mar-2028

Elis SA'EMTN' 1.625% 03-Apr-2028
Emeria SASU 'REGS' 83.376% 31-Mar-2028

EMRLD Borrower LP/ Emerald Co-Issuer Inc
'REGS' 6.375% 15-Dec-2030

Encore Capital Group Inc 'REGS' 4.875%
15-0ct-2025

Energia Group Roi Financeco DAC 'REGS' 6.875%
31-Jul-2028

Energizer Gamma Acquisition BV 'REGS' 3.500%
30-Jun-2029

Engineering - Ingegneria Informatica - SpA
11.125% 15-May-2028

Engineering - Ingegneria Informatica - SpA 'REGS'
5.875% 30-Sep-2026

Eolo SpA'REGS' 4.875% 21-0ct-2028

Eramet SA 6.5600% 30-Nov-2029

Eramet SA 7.000% 22-May-2028

Eroski S Coop 'REGS' 10.625% 30-Apr-2029
Esselunga SpA 1.875% 25-0Oct-2027

Total

Fair net
value assets
usb %
16,205 0.01
99,006 0.04
106,202 0.04
106,929 0.04
118,123 0.04
93,868 0.03
100,110 0.04
160,061 0.06
111,713 0.04
75,735 0.03
200,404 0.07
67113 0.02
383,586 014
105113 0.04
108,409 0.04
109,947 0.04
109,171 0.04
99,391 0.04
89,741 0.03
96,913 0.04
106,174 0.04
209,359 0.08
101,670 0.04
106,762 0.04
100,848 0.04
103,278 0.04
223,483 0.08
197,258 0.07
104,323 0.04
203,519 0.07
186,450 0.07
107114 0.04
113,975 0.04
104,418 0.04
221,019 0.08
97,966 0.04
86,665 0.03
111137 0.04
213,515 0.08
222,289 0.08
98,586 0.04
110,882 0.04
102,877 0.04
184,785 0.07
107,594 0.04
220,081 0.08
113,826 0.04
100,792 0.04

Holdings

Bonds contd.

100,000

100,000
110,000
100,000
200,000

100,000

100,000
220,000
100,000
100,000

100,000
200,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000

100,000
100,000

100,000
200,000
100,000
100,000
100,000

100,000

100,000
200,000
100,000

250,000
100,000

100,000
330,000

100,000

100,000
100,000
100,000
100,000
100,000

100,000
100,000

200,000
280,000
100,000
100,000
200,000
200,000
100,000
100,000

100,000
100,000
100,000

Description

Euro contd.

Eurobank Ergasias Services and Holdings SA FRN
10.000% 06-Dec-2032

Eurobank SA'EMTN' FRN 2.250% 14-Mar-2028
Eurobank SA'EMTN' FRN 4.875% 30-Apr-2031
Eurobank SA'EMTN' FRN 7.000% 26-Jan-2029

Eurofins Scientific SE FRN (Perpetual) 3.250%
13-Nov-2025

Eurofins Scientific SE FRN (Perpetual) 6.750%
14-Apr-2028

Eutelsat SA 1.500% 13-0ct-2028

Eutelsat SA'REGS' 9.750% 13-Apr-2029
Evonik Industries AG FRN 1.375% 02-Sep-2081

FIS Fabbrica Italiana Sintetici SpA 'REGS' 5.625%
01-Aug-2027

Flamingo Lux I SCA 'REGS' 5.000% 31-Mar-2029
Forvia SE 2.375% 15-Jun-2027
Forvia SE 2.375% 15-Jun-2029
Forvia SE 2.750% 15-Feb-2027
Forvia SE 3.125% 15-Jun-2026
Forvia SE 3.750% 15-Jun-2028
Forvia SE 5.125% 15-Jun-2029
Forvia SE 6.5600% 15-Jun-2031
Forvia SE 7.250% 16-Jun-2026

Garfunkelux Holdco 3 SA 'REGS' 6.750%
01-Nov-2025

Gestamp Automocion SA 'REGS' 3.250%
30-Apr-2026

Getlink SE 3.500% 30-0ct-2025

Graphic Packaging International LLC 'REGS'
2.625% 01-Feb-2029

Grifols SA'REGS' 2.250% 15-Nov-2027

Grifols SA 'REGS' 3.8756% 15-0ct-2028
Gruenenthal GmbH 'REGS' 3.625% 15-Nov-2026
Gruenenthal GmbH 'REGS' 4.125% 15-May-2028
Grupo Antolin-lrausa SA 'REGS' 3.375%
30-Apr-2026

Grupo Antolin-lrausa SA 'REGS' 3.500%
30-Apr-2028

Guala Closures SpA 'REGS' 3.250% 15-Jun-2028
Heimstaden AB 4.375% 06-Mar-2027

Heimstaden Bostad AB FRN (Perpetual) 2.625%
01-Feb-2027

Heimstaden Bostad AB FRN (Perpetual) 3.000%
29-Oct-2027

Heimstaden Bostad AB FRN (Perpetual) 3.375%
16-Jan-2026

Herens Midco Sarl 'REGS' 5.250% 15-May-2029

Holding d'Infrastructures des Metiers de
'Environnement 0.625% 16-Sep-2028

House of HR Group BV 'REGS' 9.000%
03-Nov-2029

HT Troplast GmbH 'REGS' 9.375% 15-Jul-2028
Huhtamaki Oyj 4.250% 09-Jun-2027
Huhtamaki Oyj 5.125% 24-Nov-2028

Ibercaja Banco SA FRN 2.750% 23-Jul-2030

IHO Verwaltungs GmbH 'REGS' 3.750%
16-Sep-2026

IHO Verwaltungs GmbH 'REGS' 3.875%
15-May-2027

IHO Verwaltungs GmbH 'REGS' 8.750%
15-May-2028

Iliad Holding SASU 'REGS' 5.625% 15-0ct-2028
liad Holding SASU 'REGS' 6.8756% 15-Apr-2031
iliad SA 1.875% 11-Feb-2028

iliad SA 2.376% 17-Jun-2026

iliad SA5.376% 14-Jun-2027

iliad SA5.375% 15-Feb-2029

llimity Bank SpA 'EMTN' 6.625% 09-Dec-2025

IMA Industria Macchine Automatiche SpA 'REGS'
3.750% 15-Jan-2028

INEOS Finance Plc 'REGS' 6.375% 15-Apr-2029
INEOS Finance Plc 'REGS' 6.625% 15-May-2028

INEOS Quattro Finance 2 Plc 'REGS' 8.500%
15-Mar-2029

Fair
value
usb

122,250

101,622
118118
116,400
203,951

108,127

86,787
245,328
98,764
104,888

76,594
201,703

96,480
102,449
104,748
108,354
107,326
108,127
111,626

71,600

105,372

106,163
99,789

96,118
176,085
105,023
104,731
101,227

82,378

98,709
150,101
66,704

162,738

72,171

83,150
300,754

112,888

105,307
107130
110,452
104,488
105,656

105,301

114,760

213,698
304,139

97,383
103,528
217,977
217794
108,590
102,163

110,416
110,864
113,513

Total
net
assets
%

0.04

0.04
0.04
0.04
0.07

0.04

0.03
0.09
0.04
0.04

0.03
0.07
0.04
0.04
0.04
0.04
0.04
0.04
0.04
0.03

0.04

0.04
0.04

0.03
0.06
0.04
0.04
0.04

0.03

0.04
0.05
0.02

0.06
0.03

0.03
011

0.04

0.04
0.04
0.04
0.04
0.04

0.04
0.04

0.08
011
0.04
0.04
0.08
0.08
0.04
0.04

0.04

0.04
0.04

56



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

57

100,000

100,000

100,000

100,000

100,000
300,000
200,000

250,000
100,000
100,000
200,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000

200,000

100,000

250,000

200,000

100,000
100,000
200,000
140,000

100,000

181,453
100,000

300,000

200,000

100,000
100,000
100,000
100,000
100,000
104,375

200,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000
200,000
200,000
100,000

100,000

200,000

100,000

Description

Euro contd.

Infrastrutture Wireless Italiane SpA 'GMTN'
1.625% 21-0ct-2028

Infrastrutture Wireless Italiane SpA 'GMTN'
1.876% 08-Jul-2026

Inter Media and Communication SpA 'REGS'
6.750% 09-Feb-2027

International Game Technology Plc 'REGS' 2.375%
15-Apr-2028

Intesa Sanpaolo SpA 'EMTN' 2.925% 14-0ct-2030
Intesa Sanpaolo SpA 'EMTN' 3.928% 15-Sep-2026

Intesa Sanpaolo SpA 'EMTN' FRN 6.184%
20-Feb-2034

Intesa Sanpaolo Vita SpA 2.375% 22-Dec-2030
Intrum AB 'REGS' 3.000% 15-Sep-2027

Intrum AB 'REGS' 3.500% 15-Jul-2026

Intrum AB 'REGS' 4.875% 15-Aug-2025

IPD 3 BV 'REGS' 8.000% 15-Jun-2028

IQVIA Inc 'REGS' 1.750% 15-Mar-2026

IQVIA Inc 'REGS' 2.250% 15-Jan-2028

IQVIA Inc 'REGS' 2.250% 15-Mar-2029

IQVIA Inc 'REGS' 2.875% 15-Jun-2028

Italmatch Chemicals SpA 'REGS' 10.000%
06-Feb-2028

Itelyum Regeneration Spa 'REGS' 4.625%
01-Oct-2026

Jaguar Land Rover Automotive Plc 'REGS' 4.500%
15-Jan-2026

Jaguar Land Rover Automotive Plc 'REGS' 4.500%
15-Jul-2028

Jaguar Land Rover Automotive Plc 'REGS' 6.875%
15-Nov-2026

James Hardie International Finance DAC 'REGS'
3.625% 01-Oct-2026

Kane Bidco Ltd 'REGS' 5.000% 15-Feb-2027
Kapla Holding SAS 'REGS' 3.375% 15-Dec-2026
Kleopatra Finco Sarl 'REGS' 4.250% 01-Mar-2026

Koninklijke KPN NV FRN (Perpetual) 6.000%
21-Sep-2027

Laboratoire Eimer Selas 'REGS' 5.000%
01-Feb-2029

LHMC Finco 2 Sarl 'REGS' 7.250% 02-Oct-2025
Loarre Investments Sarl 'REGS' 6.500%
15-May-2029

Lorca Telecom Bondco SA'REGS' 4.000%
18-Sep-2027

Lottomatica SpA/Roma 'REGS' 7.125%
01-Jun-2028

Loxam SAS 3.750% 15-Jul-2026

Loxam SAS 5.750% 15-Jul-2027

Loxam SAS 'EMTN' 6.375% 15-May-2028
Loxam SAS 'REGS' 4.500% 15-Feb-2027
Mahle GmbH 'EMTN' 2.3756% 14-May-2028

Mangrove Luxco Ill Sarl 'REGS' 7.775%
09-Oct-2025

Matterhorn Telecom SA 'REGS' 3.125%
15-Sep-2026

mBank SA'EMTN' FRN 0.966% 21-Sep-2027
mBank SA'EMTN' FRN 8.3756% 11-Sep-2027
Metlen Energy & Metals SA 2.250% 30-Oct-2026
Mobilux Finance SAS 'REGS' 4.250% 15-Jul-2028
Motion Bondco DAC 'REGS' 4.500% 15-Nov-2027
Motion Finco Sarl 'REGS' 7.3756% 156-Jun-2030

MPT Operating Partnership LP / MPT Finance Corp
0.993% 15-0ct-2026

Mundys SpA 1.875% 12-Feb-2028

Mundys SpA 'EMTN' 1.875% 13-Jul-2027
Mundys SpA 'EMTN' 4.750% 24-Jan-2029
National Bank of Greece SA'EMTN' FRN 7.250%
22-Nov-2027

National Bank of Greece SA FRN 2.750%
08-0Oct-2026

National Bank of Greece SA 'GMTN' FRN 8.000%
08-Jan-2034

Naturgy Finance Iberia SA FRN (Perpetual) 2.374%
23-Nov-2026

Fair
value
usb

98,934

108,329

105,933

100,787

98,350
320,545
225,302

233,014
69,699
71,193
162,506
112,720
103,083
99,876
97,204
101,162
114,658

105,258

214,520

107121

282,297

211,298

106,272
104,343
188,789
157,071

89,5630

194,682
108,265

313,995

226,462

105,963
106,664
110,314
106,596

95,210
111,678

208,844

97,752
118,731
103,228
101,133
101,902
111,560

856,778

98,253
199,726
216,026
115,294

104,900

236,445

101,763

Total
net
assets
%

0.04

0.04

0.04

0.04

0.04
012
0.08

0.09
0.03
0.03
0.06
0.04
0.04
0.04
0.04
0.04
0.04

0.04

0.08

0.04

010

0.08

0.04
0.04
0.07
0.06

0.03

0.07
0.04

012

0.08

0.04
0.04
0.04
0.04
0.03
0.04

0.08

0.04
0.04
0.04
0.04
0.04
0.04
0.03

0.04
0.07
0.08
0.04

0.04

0.09

0.04

Holdings

Bonds contd.

100,000
100,000
100,000
200,000
200,000

68,206
100,000

100,000
100,000

100,000
100,000

100,000

30,000
100,000
279,000
100,000

100,000
100,000

100,000
100,000
100,000

100,000
100,000
100,000
100,000

100,000
100,000

200,000
100,000
100,000
100,000
100,000
200,000

100,000
100,000
100,000

80,000
100,000
200,000

100,000
100,000
200,000
200,000
100,000
100,000
150,000
100,000
100,000

200,000
100,000

100,000
100,000

100,000
300,000
100,000
100,000
200,000

Description

Euro contd.

Nemak SAB de CV'REGS' 2.250% 20-Jul-2028
Nexans SA 5.500% 05-Apr-2028

Nexi SpA 1.625% 30-Apr-2026

Nexi SpA 2.125% 30-Apr-2029

NGG Finance Plc FRN 2.125% 05-Sep-2082
Nidda BondCo GmbH 'REGS' 7.250% 30-Sep-2025
Nidda Healthcare Holding GmbH 'REGS' 7.5600%
21-Aug-2026

Nobian Finance BV'REGS' 3.625% 15-Jul-2026
Nomad Foods Bondco Plc 'REGS' 2.500%
24-Jun-2028

Nova Ljubljanska Banka dd FRN 10.750%
28-Nov-2032

Novelis Sheet Ingot GmbH 'REGS' 3.376%
15-Apr-2029

Novo Banco SA FRN 9.875% 01-Dec-2033

Novo Banco SA/Luxembourg 3.500% 23-Jan-2043
Odido Holding BV 'REGS' 3.750% 15-Jan-2029

Ol European Group BV 'REGS' 5.2560% 01-Jun-2029

Olympus Water US Holding Corp 'REGS' 3.875%
01-Oct-2028

Olympus Water US Holding Corp 'REGS' 5.375%
01-Oct-2029

Olympus Water US Holding Corp 'REGS' 9.625%
15-Nov-2028

ONE Hotels GmbH 'REGS' 7.750% 02-Apr-2031
Ontex Group NV 3.500% 15-Jul-2026

Organon & Co / Organon Foreign Debt Co-Issuer BV
'REGS' 2.875% 30-Apr-2028

Pachelbel Bidco SpA'REGS' 7.125% 17-May-2031
Paprec Holding SA'REGS' 3.500% 01-Jul-2028
PCF GmbH 'REGS' 4.750% 15-Apr-2026
PeopleCert Wisdom Issuer Plc 'REGS' 5.7560%
15-Sep-2026

PEU Fin Plc 'REGS' 7.250% 01-Jul-2028

PHM Group Holding Oy '144A" 4.750%
18-Jun-2026

Piaggio & C SpA 'REGS' 6.500% 05-0ct-2030
Picard Groupe SAS 'REGS' 3.875% 01-Jul-2026
Piraeus Bank SA'EMTN' FRN 3.875% 03-Nov-2027
Piraeus Bank SA'EMTN' FRN 5.000% 16-Apr-2030
Piraeus Bank SA'EMTN' FRN 7.250% 13-Jul-2028
Piraeus Financial Holdings SA'EMTN' FRN 7.250%
17-Apr-2034

Playtech Plc 4.250% 07-Mar-2026

PLT VIl Finance Sarl 'REGS' 6.000% 15-Jun-2031
PPF Telecom Group BV 'EMTN' 3.250%
29-Sep-2027

Preem Holdings AB 'REGS' 12.000% 30-Jun-2027
Q-Park Holding | BV 'REGS' 2.000% 01-Mar-2027
Rakuten Group Inc 'REGS' FRN (Perpetual) 4.250%
22-Apr-2027

Rekeep SpA 'REGS' 7.250% 01-Feb-2026

Renault SA'EMTN' 2.000% 28-Sep-2026

Renault SA'EMTN' 2.375% 25-May-2026

Renault SA'EMTN' 2.500% 02-Jun-2027

Renault SA'EMTN' 2.500% 01-Apr-2028

Rexel SA 2.125% 15-Jun-2028

Rexel SA 2.125% 15-Dec-2028

Rexel SA 5.2560% 15-Sep-2030

Saipem Finance International BV 'EMTN' 4.875%
30-May-2030

Samhallsbyggnadsbolaget i Norden AB'EMTN'
2.250% 12-Aug-2027

Samhallsbyggnadsbolaget i Norden AB Step-Up
Coupon 'EMTN' 2.375% 04-Sep-2026

Samsonite Finco Sarl 'REGS' 3.500% 15-May-2026

Sani/Ikos Financial Holdings 1 Sarl 'REGS' 5.625%
15-Dec-2026

SBB Treasury Oyj 'EMTN' 0.750% 14-Dec-2028
SBB Treasury Oyj 'EMTN' 1.125% 26-Nov-2029
Schaeffler AG 'EMTN' 2.875% 26-Mar-2027
Schaeffler AG 'EMTN' 3.3756% 12-0Oct-2028
Schaeffler AG 'EMTN' 4.500% 28-Mar-2030

Fair
value
usb

94,468
111,430
102,298
194,161
197,556

72,924
110,855

105,554
98,962

123112

101,116

124,070

27,369
101,249
300,102
100,534

97170

115,085

111,928
105,900
100,990

110,763
101,887

90,892
107,105

111,470
103,923

226,607
106,878
105,431
106,842
114,616
222,670

105,790
107,061
104,180

91,281
101,052
169,477

99,011
102,288
207,503
204,577
101188

98,688
146,728
109,822
106,986

152,187

84,167

105,762
106,307

69,220
203,178
104,079
103,955
211,426

Total
net
assets
%

0.03
0.04
0.04
0.07
0.07
0.03
0.04

0.04
0.04

0.04

0.04

0.05
0.01
0.04
0.11
0.04

0.04

0.04

0.04
0.04
0.04

0.04
0.04
0.03
0.04

0.04
0.04

0.08
0.04
0.04
0.04
0.04
0.08

0.04
0.04
0.04

0.03
0.04
0.06

0.04
0.04
0.08
0.08
0.04
0.04
0.05
0.04
0.04

0.06

0.03

0.04
0.04

0.02
0.07
0.04
0.04
0.08



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

100,000
200,000
161,280
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
300,000
100,000
100,000

189,221
200,000

100,000
165,000
100,000
100,000

80,000

200,000
300,000
100,000

100,000
100,000
100,000
100,000
200,000
100,000
100,000
100,000
100,000
200,000
200,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
200,000
100,000
100,000

200,000

Description

Euro contd.

Schaeffler AG 'EMTN' 4.750% 14-Aug-2029
Seche Environnement SACA 2.250% 15-Nov-2028
Selecta Group BV'REGS' 8.000% 01-Apr-2026
SES SA FRN (Perpetual) 2.875% 27-May-2026

Sherwood Financing Plc 'REGS' 4.500%
15-Nov-2026

Sigma Holdco BV 'REGS' 5.750% 15-May-2026
Silgan Holdings Inc 2.250% 01-Jun-2028

SNF Group SACA 'REGS' 2.000% 01-Feb-2026
SNF Group SACA 'REGS' 2.625% 01-Feb-2029
SoftBank Group Corp 2.875% 06-Jan-2027
SoftBank Group Corp 3.375% 06-Jul-2029
SoftBank Group Corp 3.875% 06-Jul-2032
SoftBank Group Corp 5.000% 15-Apr-2028
SoftBank Group Corp 5.250% 30-Jul-2027

Standard Industries Inc/NJ 'REGS' 2.250%
21-Nov-2026

Summer BC Holdco A Sarl 'REGS' 9.250%
31-Oct-2027

Summer BC Holdco B SARL'REGS' 5.750%
31-Oct-2026

Sunrise HoldCo IV BV 'REGS' 3.875% 15-Jun-2029
Synthomer Plc 'REGS' 7.375% 02-May-2029
Synthos SA'REGS' 2.500% 07-Jun-2028
TeamSystem SpA 'REGS' 3.500% 15-Feb-2028
Telecom lItalia Finance SA'EMTN' 7.750%
24-Jan-2033

Telecom Italia SpA/Milano 3.625% 25-May-2026
Telecom Italia SpA/Milano 7.875% 31-Jul-2028
Telecom Italia SpA/Milano 'EMTN' 1.625%
18-Jan-2029

Telecom Italia SpA/Milano 'EMTN' 2.375%
12-Oct-2027

Telecom lItalia SpA/Milano 'EMTN' 2.875%
28-Jan-2026

Telecom Italia SpA/Milano 'EMTN' 3.000%
30-Sep-2025

Telecom Italia SpA/Milano 'EMTN' 3.625%
25-May-2026

Telecom Italia SpA/Milano 'EMTN' 5.250%
17-Mar-2055

Telefonica Europe BV FRN (Perpetual) 2.376%
12-Feb-2029

Telefonica Europe BV FRN (Perpetual) 2.502%
05-Feb-2027

Telefonica Europe BV FRN (Perpetual) 2.880%
24-Feb-2028

Telefonica Europe BV FRN (Perpetual) 3.875%
22-Jun-2026

Telefonica Europe BV FRN (Perpetual) 5.752%
15-Jan-2032

Telefonica Europe BV FRN (Perpetual) 6.135%
03-Feb-2030

Telefonica Europe BV FRN (Perpetual) 6.750%
07-Jun-2031

Telefonica Europe BV FRN (Perpetual) 7125%
23-Aug-2028

Telenet Finance Luxembourg Notes Sarl 'REGS'
3.5600% 01-Mar-2028

Tereos Finance Groupe | SA'REGS' 4.750%
30-Apr-2027

Tereos Finance Groupe | SA'REGS' 7.250%
16-Apr-2028

Tereos Finance Groupe | SA 'REGS' 7.5600%
30-0ct-2025

Terna - Rete Elettrica Nazionale FRN (Perpetual)
2.375% 09-Nov-2027

Terna - Rete Elettrica Nazionale FRN (Perpetual)
4.750% 11-Jan-2030

Teva Pharmaceutical Finance Netherlands || BV
1.625% 15-0ct-2028

Teva Pharmaceutical Finance Netherlands || BV
1.875% 31-Mar-2027

Teva Pharmaceutical Finance Netherlands Il BV
3.750% 09-May-2027

Fair
value
usb

108,020
197,012
167,530
101,266

93,584

104,970

98,007
108,907
100,086
101,780

98,652

96,179
319,114
107,890
101,308

199,871

212,138

102,109
184,443
94,534
102,221
99,670

211,397
351,175
93,108

100,032

104,554

105,469

106,547

200,977

95,638

101,794

100,290

105,828

219,273

224,927

116,418

116,431

108,130

106,608

112,843

108,116

99,084

211,738

94,540

99,970

209,488

Total
net
assets
%

0.04
0.07
0.06
0.04
0.03

0.04
0.04
0.04
0.04
0.04
0.04
0.03
012
0.04
0.04

0.07

0.08

0.04
0.07
0.03
0.04
0.04

0.08
013
0.03

0.04

0.04

0.04

0.04

0.07

0.03

0.04

0.04

0.04

0.08

0.08

0.04

0.04

0.04

0.04

0.04

0.04

0.04

0.08

0.03

0.04

0.08

Holdings

Bonds contd.

100,000
100,000
100,000
100,000

90,000
100,000

100,000
100,000

135,000

90,449
100,000
100,000
200,000
200,000
250,000
100,000

200,000
100,000
100,000
200,000
100,000
300,000
200,000
100,000
100,000
200,000

100,000
100,000

100,000
100,000
100,000

100,000
100,000

200,000
200,000
100,000
100,000
200,000

100,000

200,000
110,000
100,000

100,000
100,000
200,000

200,000
100,000
300,000
100,000
100,000
100,000
100,000
100,000

Description

Euro contd.

Teva Pharmaceutical Finance Netherlands I BV
4.376% 09-May-2030

Teva Pharmaceutical Finance Netherlands I BV
7.375% 15-Sep-2029

Teva Pharmaceutical Finance Netherlands I BV
7.875% 15-Sep-2031

Tl Automotive Finance Plc 'REGS' 3.7560%
15-Apr-2029

TK Elevator Holdco GmbH 'REGS' 6.625%
15-Jul-2028

TK Elevator Midco GmbH 'REGS' 4.375%
15-Jul-2027

Triodos Bank NV FRN 2.250% 05-Feb-2032

Trivium Packaging Finance BV 'REGS' 3.750%
15-Aug-2026

TUI Cruises GmbH 'REGS' 6.250% 15-Apr-2029
TUI Cruises GmbH 'REGS' 6.500% 15-May-2026
UGl International LLC 'REGS' 2.500% 01-Dec-2029
Unicaja Banco SA FRN 3.125% 19-Jul-2032
UniCredit SpA'EMTN' FRN 5.375% 16-Apr-2034
UniCredit SpA FRN 2.731% 15-Jan-2032

Unipol Gruppo SpA 'EMTN' 3.250% 23-Sep-2030

UnipolSai Assicurazioni SpA'EMTN' 3.8756%
01-Mar-2028

United Group BV 'REGS' 4.000% 15-Nov-2027
United Group BV 'REGS' 5.250% 01-Feb-2030
Valeo SE'EMTN' 1.000% 03-Aug-2028

Valeo SE'EMTN' 4.500% 11-Apr-2030

Valeo SE'EMTN' 5.875% 12-Apr-2029

Var Energi ASA FRN 7.862% 15-Nov-2083
Verisure Holding AB 'REGS' 3.250% 15-Feb-2027
Verisure Holding AB 'REGS' 3.875% 15-Jul-2026
Verisure Holding AB 'REGS' 7.125% 01-Feb-2028

Verisure Midholding AB 'REGS' 5.250%
16-Feb-2029

Versuni Group BV 'REGS' 3.125% 15-Jun-2028

Via Celere Desarrollos Inmobiliarios SA'REGS'
5.250% 01-Apr-2026

Victoria Plc 3.625% 24-Aug-2026

Viridien 'REGS' 7.750% 01-Apr-2027

Vmed 02 UK Financing | Plc 'REGS' 3.250%
31-Jan-2031

Vmed 02 UK Financing | Plc 'REGS' 5.625%
15-Apr-2032

Vodafone Group Plc 'EMTN' FRN 6.500%
30-Aug-2084

Vodafone Group Plc FRN 2.625% 27-Aug-2080
Vodafone Group Plc FRN 3.000% 27-Aug-2080
Vodafone Group Plc FRN 4.200% 03-Oct-2078
Volvo Car AB'EMTN' 2.500% 07-Oct-2027

VZ Secured Financing BV 'REGS' 3.500%
15-Jan-2032

VZ Vendor Financing Il BV 'REGS' 2.875%
15-Jan-2029

Webuild SpA 8.876% 28-Jul-2026
Webuild SpA 7.000% 27-Sep-2028

Wintershall Dea Finance 2 BV FRN (Perpetual)
2.499% 20-Apr-2026

Wintershall Dea Finance 2 BV FRN (Perpetual)
3.000% 20-Jul-2028

WMG Acquisition Corp 'REGS' 2.250%
16-Aug-2031

Wp/ap Telecom Holdings Ill BV 'REGS' 5.500%
16-Jan-2030

ZF Europe Finance BV 2.000% 23-Feb-2026

ZF Europe Finance BV 2.500% 23-0ct-2027

ZF Europe Finance BV 3.000% 23-0ct-2029

ZF Finance GmbH 'EMTN' 2.750% 25-May-2027
ZF Finance GmbH 'EMTN' 3.000% 21-Sep-2025
ZF Finance GmbH 'EMTN' 3.750% 21-Sep-2028
ZF Finance GmbH 'EMTN' 5.750% 03-Aug-2026
Ziggo Bond Co BV 'REGS' 3.375% 28-Feb-2030

Fair
value
usb

108,770

118,696

123,610

99,477

93,048

108,461

93,096
105,102

147,680
98,219
95,393

100,659

217,596

204,336

266,952

106,309

207,695
105,174

93,976
210,112
112,450
349,135
206,205
105,929
111,817
209,582

96,115
106,225

92,939
108,342
94,497

104,180

115,200

206,251
193,873
105,608
101,664
187,608

92,678

211,495
124,972
100,358

95,268

93,732

198,927

206,162
100,615
297,523
102,050
105,677
103,870
109,960

90,447

Total
net
assets
%

0.04
0.04
0.05
0.04
0.03
0.04

0.03
0.04

0.05
0.04
0.03
0.04
0.08
0.08
010
0.04

0.08
0.04
0.03
0.08
0.04
013
0.08
0.04
0.04
0.08

0.03
0.04

0.03
0.04
0.03

0.04
0.04

0.08
0.07
0.04
0.04
0.07

0.03

0.08
0.05
0.04

0.03
0.03
0.07

0.08
0.04
011
0.04
0.04
0.04
0.04
0.03

58
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Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

59

100,000

100,000

100,000

100,000

100,000

100,000
200,000
100,000
100,000

100,000

100,000

100,000

100,000

50,000
100,000
100,000
100,000

100,000
200,000
100,000

100,000
150,000
200,000
100,000
100,000
200,000

100,000
100,000

100,000

100,000

100,000

100,000
100,000
100,000
100,000
100,000
100,000

100,000

100,000

100,000

100,000

200,000

100,000

200,000
100,000

100,000
100,000

Description

Sterling - 6,242,497

(31 December 2023: 4,998,907)

Allied Universal Holdco LLC/Allied Universal
Finance Corp/Atlas Luxco 4 Sarl 'REGS' 4.875%
01-Jun-2028

Aston Martin Capital Holdings Ltd 'REGS' 10.375%
31-Mar-2029

B&M European Value Retail SA 3.625%
16-Jul-2025

B&M European Value Retail SA 4.000%
156-Nov-2028

Bellis Acquisition Co Plc 'REGS' 8.125%
14-May-2030

Bellis Finco Plc 'REGS' 4.000% 16-Feb-2027
Boparan Finance Plc 'REGS' 7.625% 30-Nov-2025
Bracken MidCo1 Plc 'REGS' 6.750% 01-Nov-2027

British Telecommunications Plc 'EMTN' FRN
8.375% 20-Dec-2083

Canary Wharf Group Investment Holdings Plc
'REGS' 3.375% 23-Apr-2028

Commerzbank AG 'EMTN' FRN 8.625%
28-Feb-2033

Constellation Automotive Financing Plc 'REGS'
4.875% 15-Jul-2027

Co-operative Group Holdings 2011 Ltd Step-Up
Coupon 7.500% 08-Jul-2026

Co-Operative Group Ltd 11.000% 22-Dec-2025
CPUK Finance Ltd 6.500% 28-Aug-2026
Deuce Finco Plc 'REGS' 5.500% 15-Jun-2027

Encore Capital Group Inc 'REGS' 4.250%
01-Jun-2028

Galaxy Bidco Ltd 'REGS' 6.500% 31-Jul-2026
Gatwick Airport Finance Plc 4.375% 07-Apr-2026

GTCR W Dutch Finance Sub BV 'REGS' 8.500%
15-Jan-2031

Heathrow Finance Plc 6.625% 01-Mar-2031
Iceland Bondco Plc 'REGS' 4.375% 15-May-2028
Intesa Sanpaolo SpA 'EMTN' 8.505% 20-Sep-2032
Iron Mountain UK Plc 'REGS' 3.875% 15-Nov-2025
Kane Bidco Ltd 'REGS' 6.500% 15-Feb-2027

Market Bidco Finco Plc 'REGS' 5.500%
04-Nov-2027

Marks & Spencer Plc 4.500% 10-Jul-2027

Miller Homes Group Finco Plc 'REGS' 7.000%
15-May-2029

Mobico Group Plc FRN (Perpetual) 4.250%
26-Nov-2025

MPT Operating Partnership LP / MPT Finance Corp
3.375% 24-Apr-2030

MPT Operating Partnership LP / MPT Finance Corp
3.692% 05-Jun-2028

Newday Bondco Plc 'REGS' 13.250% 15-Dec-2026
Ocado Group Plc 'REGS' 3.875% 08-0ct-2026
Pinewood Finco Plc 'REGS' 6.000% 27-Mar-2030
Pinnacle Bidco Plc 'REGS' 10.000% 11-0ct-2028
Punch Finance Plc 'REGS' 6.125% 30-Jun-2026

Sherwood Financing Plc 'REGS' 6.000%
16-Nov-2026

Very Group Funding Plc/The 'REGS' 6.500%
01-Aug-2026

Virgin Media Secured Finance Plc 'REGS' 4.125%
15-Aug-2030

Virgin Media Secured Finance Plc 'REGS' 4.250%
15-Jan-2030

Virgin Media Vendor Financing Notes |l DAC
'REGS' 4.875% 15-Jul-2028

Vmed 02 UK Financing | Plc 'REGS' 4.000%
31-Jan-2029

Vmed 02 UK Financing | Plc 'REGS' 4.500%
15-Jul-2031

Vodafone Group Plc FRN 4.875% 03-Oct-2078

Voyage Care BondCo Plc 'REGS' 5.875%
15-Feb-2027

Walgreens Boots Alliance Inc 3.600% 20-Nov-2025
Zenith Finco Plc 'REGS' 6.500% 30-Jun-2027

Fair
value
usb

6,242,497
114,085
125,492
123,404
115,624
126,418

116,142
246,558
118,637
134,785

96,423
134,191
106,600
126,843

67.274
124,984
121,205
109,702

124,950
245,282
135,777

126,178
168,513
275,829
123,691
123,677
234,129

122,883
117,944

114,730
81,808
91,978

135,949
106,977
124,358
134,399
124,347
107,058

110,662
105,214
107,746
113,098
218,821
104,092

249,989
110,005

121,994
83,062

Total
net
assets
%

2.32

0.04

0.05

0.05

0.04

0.05

0.04
0.09
0.04
0.05

0.04

0.05

0.04

0.05

0.02
0.05
0.04
0.04

0.05
0.09
0.05

0.05
0.06
010
0.05
0.05
0.09

0.05
0.04

0.04

0.03

0.03

0.05
0.04
0.05
0.05
0.05
0.04

0.04

0.04

0.04

0.04

0.08

0.04

0.09
0.04

0.04
0.03

Holdings

Bonds contd.

60,000
320,000
300,000
170,000
262,000

150,000
14,000
10,000

200,000
160,000

55,000
291,000

84,000
250,000
35,000
100,000
455,000

160,000
115,000
34,000

10,000

3,000
15,000
10,000
20,000

160,000
128,000

518,000
200,000
100,000
220,000
270,000

340,000
205,000

150,000
5,000
30,000

150,000

90,000
100,000

200,000
173,000

80,000
95,000

40,000
60,000

90,000

115,000

Description

US Dollar - 205,220,868

(31 December 2023: 159,624,583)

1011778 BC ULC / New Red Finance Inc '144A'
3.500% 15-Feb-2029

1011778 BC ULC / New Red Finance Inc '144A'
3.875% 15-Jan-2028
1011778 BC ULC / New Red Finance Inc '144A'
4.000% 15-0ct-2030

1011778 BC ULC / New Red Finance Inc '144A'
4.375% 15-Jan-2028
1011778 BC ULC / New Red Finance Inc '144A'
6.125% 15-Jun-2029

3R Lux SARL'REGS' 9.750% 05-Feb-20831
Academy Ltd '144A' 6.000% 15-Nov-2027

Acadia Healthcare Co Inc '144A"' 5.500%
01-Jul-2028

Access Bank Plc 'REGS' 6.125% 21-Sep-2026
ACProducts Holdings Inc '144A' 6.376%
15-May-2029

Acrisure LLC / Acrisure Finance Inc '144A' 6.000%
01-Aug-2029

Acrisure LLC / Acrisure Finance Inc '144A' 8.250%
01-Feb-2029

Acushnet Co '144A' 7.375% 15-Oct-2028
Adams Homes Inc '144A'9.250% 15-Oct-2028
AdaptHealth LLC '"144A' 6.125% 01-Aug-2028
Adecoagro SA'REGS' 6.000% 21-Sep-2027

Adient Global Holdings Ltd '144A' 4.875%
15-Aug-2026

Adient Global Holdings Ltd '144A' 7.000%
15-Apr-2028

Adient Global Holdings Ltd '144A' 8.250%
15-Apr-2031

Adtalem Global Education Inc '144A' 5.500%
01-Mar-2028

Advance Auto Parts Inc 3.500% 15-Mar-2032
Advance Auto Parts Inc 3.900% 15-Apr-2030
Advance Auto Parts Inc 5.900% 09-Mar-2026
Advance Auto Parts Inc 5.950% 09-Mar-2028

Advanced Drainage Systems Inc '"144A' 5.000%
30-Sep-2027

Advanced Drainage Systems Inc '144A' 6.375%
16-Jun-2030

Advantage Sales & Marketing Inc '144A' 6.500%
15-Nov-2028

AECOM 5.125% 15-Mar-2027

Aegea Finance Sarl 'REGS' 6.750% 20-May-2029
Aegea Finance Sarl 'REGS' 9.000% 20-Jan-2031
AES Corp/The FRN 7.600% 15-Jan-2055

Aethon United BR LP / Aethon United Finance Corp
'"144A' 8.250% 15-Feb-2026

Affinity Interactive '144A' 6.875% 15-Dec-2027
AGTTMT Escrow Issuer LLC '"144A" 8.625%
30-Sep-2027

Agrosuper SA'REGS' 4.600% 20-Jan-2032
Ahlstrom Holding 3 Oy '144A" 4.875% 04-Feb-2028

AHP Health Partners Inc '"144A' 5.750%
16-Jul-2029

Al Candelaria Spain SA 'REGS' 5.750%
16-Jun-2033

Air Canada '144A' 3.875% 15-Aug-2026

Air Canada 2020-1 Class C Pass Through Trust
"144A"' 10.500% 15-Jul-2026

Akbank TAS 'REGS' 6.800% 06-Feb-2026

Albion Financing 1 SARL / Aggreko Holdings Inc
"144A'6.125% 16-0ct-2026

Albion Financing 2 Sarl '144A' 8.750%
15-Apr-2027

Algonquin Power & Utilities Corp FRN 4.750%
18-Jan-2082

Allegheny Ludlum LLC 6.950% 15-Dec-2025
Allen Media LLC / Allen Media Co-Issuer Inc '144A"
10.500% 15-Feb-2028

Alliant Holdings Intermediate LLC / Alliant
Holdings Co-lIssuer '"144A' 4.250% 15-0ct-2027
Alliant Holdings Intermediate LLC / Alliant
Holdings Co-lIssuer '144A' 5.875% 01-Nov-2029

Fair
value
usb

205,220,868
54,625

299,921
263,996
160,484
263,522

157,487
13,813
9,792

190,430
105,631

50,839
292,604

87,255
256,707
33,453
96,283
442,822

163,916
120,143
32,679

8,509
2,715
15,008
9,930
19,5682

160,795
115,936

509,498
195,000
104,099
223,207
273194

300,380
212,724

131,566
4,684
28,530

121,461

85,912
108,375

199,876
170,976

80,694
86,966

40,486
26,364

84,374

107,699

Total
net
assets
%

76.28
0.02

011

0.10

0.06

0.10

0.06
0.01
0.00

0.07
0.04

0.02

0.11

0.03
010
0.01
0.04
016

0.06

0.05

0.01

0.00
0.00
0.01
0.00
0.01

0.06

0.04

019
0.07
0.04
0.08
0.10

011
0.08

0.05
0.00
0.01

0.05

0.03
0.04

0.07
0.06

0.03

0.03

0.02
0.01

0.03

0.04



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

65,000
100,000
175,000

90,000

27,000

65,000
250,000

10,000

142,000
40,000
80,000
80,000

252,000

68,000
200,000
138,000
165,000
435,000
125,000

200,000

10,000
345,000
170,000
289,000
345,000
100,000

130,000
179,000

105,000
14,000
217,378

1,000
108,000
376,667

325,000
190,000
10,000
120,000
83,000
59,000
92,000
223,000
235,000
100,000

250,000
80,000

Description

US Dollar contd.

Alliant Holdings Intermediate LLC / Alliant
Holdings Co-lssuer '"144A'6.750% 15-0ct-2027

Alliant Holdings Intermediate LLC / Alliant
Holdings Co-lssuer '"144A' 6.750% 15-Apr-2028

Alliant Holdings Intermediate LLC / Alliant
Holdings Co-lssuer '"144A' 7.000% 15-Jan-2031

Allied Universal Holdco LLC / Allied Universal
Finance Corp '144A' 6.000% 01-Jun-2029

Allied Universal Holdco LLC / Allied Universal
Finance Corp '144A' 6.625% 15-Jul-2026

Allied Universal Holdco LLC / Allied Universal
Finance Corp '144A' 9.750% 15-Jul-2027

Allied Universal Holdco LLC "144A" 7.8756%
16-Feb-2031

Allied Universal Holdco LLC/Allied Universal
Finance Corp/Atlas Luxco 4 Sarl '"144A' 4.625%
01-Jun-2028

Allison Transmission Inc '144A' 3.750%
30-Jan-2031

Allison Transmission Inc '144A" 4.750%
01-Oct-2027

Allison Transmission Inc '144A" 5.875%
01-Jun-2029

Allwyn Entertainment Financing UK Plc 'REGS'
7.875% 30-Apr-2029

Ally Financial Inc 5.750% 20-Nov-2025

Ally Financial Inc 6.700% 14-Feb-2033

Alsea SAB de CV'REGS' 7.750% 14-Dec-2026
Alteryx Inc '"144A' 8.750% 15-Mar-2028

Altice Financing SA '144A'5.000% 15-Jan-2028
Altice Financing SA'144A'5.750% 15-Aug-2029

Altice France Holding SA '144A' 6.000%
15-Feb-2028

Altice France Holding SA'144A' 10.500%
15-May-2027

Altice France SA'144A"5.125% 15-Jan-2029
Altice France SA '144A' 5.125% 15-Jul-2029
Altice France SA '144A' 5.500% 15-Jan-2028
Altice France SA'144A"5.500% 15-0ct-2029
Altice France SA '144A'8.125% 01-Feb-2027

Amaggi Luxembourg International Sarl 'REGS'
5.250% 28-Jan-2028

AMC Entertainment Holdings Inc '144A' 7.500%
16-Feb-2029

AMC Entertainment Holdings Inc '144A' 10.000%
16-Jun-2026

AMC Networks Inc 4.250% 15-Feb-2029
AMC Networks Inc '"144A"' 10.250% 15-Jan-2029

American Airlines 2013-1 Class A Pass Through
Trust 4.000% 15-Jul-2025

American Airlines Inc '144A' 7.250% 15-Feb-2028
American Airlines Inc '144A' 8.500% 15-May-2029

American Airlines Inc/AAdvantage Loyalty IP Ltd
'"144A' 5.500% 20-Apr-2026

American Airlines Inc/AAdvantage Loyalty IP Ltd
'"144A' 5.750% 20-Apr-2029

American Axle & Manufacturing Inc 6.500%
01-Apr-2027

American Axle & Manufacturing Inc 6.875%
01-Jul-2028

American Builders & Contractors Supply Co Inc
'"144A" 3.875% 16-Nov-2029

American Builders & Contractors Supply Co Inc
'"144A" 4.000% 15-Jan-2028

AmeriGas Partners LP / AmeriGas Finance Corp
5.500% 20-May-2025

AmeriGas Partners LP / AmeriGas Finance Corp
5.750% 20-May-2027

AmeriGas Partners LP / AmeriGas Finance Corp
5.875% 20-Aug-2026

AmeriGas Partners LP / AmeriGas Finance Corp
"44A"9.375% 01-Jun-2028

AmeriTex HoldCo Intermediate LLC "144A" 10.250%
15-0ct-2028

Amkor Technology Inc '144A" 6.625% 15-Sep-2027
AMN Healthcare Inc '"144A' 4.000% 15-Apr-2029

Fair
value
usb

64172

100,291

177170

78,872

26,942

64,651

250,899

9128

124,595

38,680

78,970

82,739

250,657

67758
202,076
141,375
125,670
316,542

40,773

80,056

6,535
227,437
116,434
190,875
259,028

94,109

88,065

155,558

70,952
13,806
212,684

1,002
112,277
373,594

316,710

189,901

9,990

107,461

77597

58,800

86,876

216,246

241,444

105,512

250,845
72,008

Total
net
assets
%

0.02

0.04

0.07

0.03

0.01

0.02

0.09

0.00

0.05

0.01

0.03

0.03

0.09
0.03
0.08
0.05
0.05
012
0.02

0.03

0.00
0.08
0.04
0.07
0.10
0.04

0.03

0.06

0.03
0.01
0.08

0.00
0.04
014

012

0.07

0.00

0.04

0.03

0.02

0.03

0.08

0.09

0.04

0.09
0.03

Holdings

Bonds contd.

14,000
275,000
31,000
10,000
5,000
200,000

5,000
20,000

10,000
10,000
13,000
82,000
150,000
63,000
69,000

40,000
160,000
350,000

200,000
10,000
200,000

200,000
177,000
155,000
200,000
177,000

200,000

54,000
120,000
238,000

442,000

70,000

124,000
115,000
139,000
265,000

10,000
5,000
128,000
15,000
93,000
330,000

5,000
165,000
105,000
129,000

10,000

9,000

Description

US Dollar contd.

AMN Healthcare Inc '144A" 4.625% 01-Oct-2027
ams-0SRAM AG '"144A" 12.250% 30-Mar-2029
Amsted Industries Inc '144A' 4.625% 15-May-2030
Amsted Industries Inc '144A' 5.625% 01-Jul-2027
AmWINS Group Inc '144A"' 4.875% 30-Jun-2029

Anadolu Efes Biracilik Ve Malt Sanayii AS 'REGS'
3.375% 29-Jun-2028

ANGI Group LLC '144A' 3.875% 15-Aug-2028
AngloGold Ashanti Holdings Plc 6.500%
15-Apr-2040

Antero Midstream Partners LP / Antero Midstream
Finance Corp '"144A' 5.375% 15-Jun-2029

Antero Midstream Partners LP / Antero Midstream
Finance Corp '"144A' 5.750% 01-Mar-2027

Antero Midstream Partners LP / Antero Midstream
Finance Corp '144A' 5.750% 15-Jan-2028
Antero Midstream Partners LP / Antero Midstream
Finance Corp '"144A' 6.625% 01-Feb-2032

Anywhere Real Estate Group LLC / Anywhere Co-
Issuer Corp '"144A'7.000% 15-Apr-2030

Anywhere Real Estate Group LLC / Realogy Co-
Issuer Corp '"144A' 5.250% 15-Apr-2030

Anywhere Real Estate Group LLC / Realogy Co-
Issuer Corp '"144A' 5.750% 15-Jan-2029

APi Group DE Inc "144A" 4125% 15-Jul-2029
APi Group DE Inc '144A" 4.750% 15-Oct-2029

Apollo Commercial Real Estate Finance Inc '144A'
4.625% 15-Jun-2029

APX Group Inc '"144A' 5.750% 15-Jul-2029

APX Group Inc '"144A' 6.750% 15-Feb-2027
Arabian Centres Sukuk Il Ltd 'REGS' 5.625%
07-Oct-2026

Arada Sukuk Ltd 8.125% 08-Jun-2027

Aramark Services Inc '144A' 5.000% 01-Feb-2028
Arches Buyer Inc '144A" 4.250% 01-Jun-2028
Arches Buyer Inc '144A' 6.125% 01-Dec-2028

Archrock Partners LP / Archrock Partners Finance
Corp '144A'6.250% 01-Apr-2028

Archrock Partners LP / Archrock Partners Finance
Corp '"144A' 6.875% 01-Apr-2027

Arcosa Inc '"144A" 4.375% 15-Apr-2029
ARD Finance SA '144A' 6.500% 30-Jun-2027

Ardagh Metal Packaging Finance USA LLC / Ardagh
Metal Packaging Finance Plc '144A' 3.250%
01-Sep-2028

Ardagh Metal Packaging Finance USA LLC / Ardagh
Metal Packaging Finance Plc '144A' 4.000%
01-Sep-2029

Ardagh Metal Packaging Finance USA LLC / Ardagh
Metal Packaging Finance Plc '144A' 6.000%
16-Jun-2027

Ardagh Packaging Finance Plc / Ardagh Holdings
USA Inc "144A" 4125% 15-Aug-2026

Ardagh Packaging Finance Plc / Ardagh Holdings
USAInc '"144A"5.2560% 165-Aug-2027

Ardagh Packaging Finance Plc / Ardagh Holdings
USAInc '"144A"5.2560% 15-Aug-2027

Ardonagh Group Finance Ltd '144A' 8.876%
15-Feb-2032

Aretec Group Inc '144A" 7.500% 01-Apr-2029
Aretec Group Inc '144A" 10.000% 15-Aug-2030
Arko Corp '"144A"5.125% 16-Nov-2029

Armor Holdco Inc '144A" 8.500% 15-Nov-2029
Arsenal AIC Parent LLC '144A' 8.000% 01-Oct-2030

Arsenal AIC Parent LLC '144A' 11.5600%
01-Oct-2031

Artera Services LLC '144A' 8.500% 15-Feb-2031
Asbury Automotive Group Inc 4.500% 01-Mar-2028
Asbury Automotive Group Inc 4.750% 01-Mar-2030
Asbury Automotive Group Inc '144A' 4.625%
15-Nov-2029

Ascent Resources Utica Holdings LLC / ARU
Finance Corp '144A'5.875% 30-Jun-2029

Ascent Resources Utica Holdings LLC / ARU
Finance Corp '144A' 7.000% 01-Nov-2026

Fair
value
usb

13,353
285,088
28,480
9,847
4,659
174,125

4,301
20,106

9,702

9,927

12,785

82,788

122,787

37,628

42,484

36,430
149,495
293,856

192,049
9,984
189,298

203,859
171,436
138,568
166,127
175,453

200,965

50,174
30,541
209,345

374,572

68,857

107,769

71,727

86,696

259,068

9,649
5,447
111,562
14,307
97,730
369,690

5,151
166,574
97,464
119,410

9,780

9,015

Total
net
assets
%

0.01
0.11
0.01
0.00
0.00
0.07

0.00
0.01

0.00
0.00
0.01
0.03
0.05
0.01
0.02

0.01
0.06
0.11

0.07
0.00
0.07

0.08
0.06
0.05
0.06
0.07

0.08

0.02
0.01
0.08

0.14

0.03

0.04
0.03
0.03
0.10

0.00
0.00
0.04
0.01
0.04
0.14

0.00
0.06
0.04
0.04

0.00

0.00

60



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

61

130,000

16,000
100,000
250,000
190,000

35,000

110,000

75,000

10,000
270,000
50,000

50,000
345,000

30,000
110,000
170,000

60,000

130,000
201,000

5,000
180,000

5,000

10,000

300,000

400,000

200,000

220,000

201,000
9,000
100,000

230,000

5,000
10,000
110,000
285,000
65,000
75,000

45,000

500,000
120,000

10,000

200,000
71,000
55,000
75,000

167,000
41,000
50,000

110,000
10,000

210,000
75,000

Description

US Dollar contd.

Ascent Resources Utica Holdings LLC / ARU
Finance Corp '144A"' 8.250% 31-Dec-2028

ASGN Inc '"144A" 4.625% 15-May-2028
Ashland Inc 6.875% 15-May-2043
Ashland Inc '144A' 3.375% 01-Sep-2031

Ashton Woods USA LLC / Ashton Woods Finance
Co '"144A" 4.625% 01-Aug-2029

Ashton Woods USA LLC / Ashton Woods Finance
Co '"144A" 4.625% 01-Apr-2030

ASP Unifrax Holdings Inc '"144A' 5.250%
30-Sep-2028

ASP Unifrax Holdings Inc '144A' 7.500%
30-Sep-2029

Assurant Inc FRN 7.000% 27-Mar-2048
AssuredPartners Inc '144A' 5.626% 15-Jan-2029

Aston Martin Capital Holdings Ltd '144A" 10.000%
31-Mar-2029

At Home Group Inc '"144A" 4.875% 15-Jul-2028

AthenaHealth Group Inc '144A' 6.500%
15-Feb-2030

ATl Inc 4.875% 01-Oct-2029
ATl Inc 5.875% 01-Dec-2027
Atkore Inc '"144A" 4.250% 01-Jun-2031

Atlantica Sustainable Infrastructure Plc '144A"
4125% 15-Jun-2028

Avantor Funding Inc '144A' 3.875% 01-Nov-2029
Avantor Funding Inc '"144A" 4.625% 15-Jul-2028
Avient Corp '"144A' 7125% 01-Aug-2030

Avis Budget Car Rental LLC / Avis Budget Finance
Inc "144A" 4.750% 01-Apr-2028

Avis Budget Car Rental LLC / Avis Budget Finance
Inc '"144A"'5.750% 15-Jul-2027

Avis Budget Car Rental LLC / Avis Budget Finance
Inc "144A'5.750% 15-Jul-2027

Axalta Coating Systems LLC / Axalta Coating
Systems Dutch Holding B BV '144A" 4.750%
16-Jun-2027

Axalta Coating Systems LLC '144A' 3.375%
15-Feb-2029

Aydem Yenilenebilir Enerji AS 'REGS' 7.750%
02-Feb-2027

Azul Secured Finance LLP'REGS' 11.930%
28-Aug-2028

B&G Foods Inc 5.250% 15-Sep-2027

B&G Foods Inc '144A' 8.000% 15-Sep-2028

B3 SA - Brasil Bolsa Balcao 'REGS' 4.125%
20-Sep-2031

Baffinland Iron Mines Corp / Baffinland Iron Mines
LP'144A'8.750% 15-Jul-2026

Ball Corp 2.875% 15-Aug-2030
Ball Corp 3.125% 15-Sep-2031
Ball Corp 6.000% 15-Jun-2029
Ball Corp 6.875% 15-Mar-2028
Banc of California FRN 3.250% 01-May-2031

Banco Bradesco SA/Cayman Islands 'REGS'
4.375% 18-Mar-2027

Banco BTG Pactual SA/Cayman Islands 'REGS'
2.750% 11-Jan-2026

Banco de Bogota SA'REGS' 6.250% 12-May-2026
Bangkok Bank PCL/Hong Kong 'REGS' FRN 3.733%
25-Sep-2034

Banijay Entertainment SASU '144A'8.125%
01-May-2029

Bank Muscat SAOG 'EMTN' 4.750% 17-Mar-2026
Bath & Body Works Inc 5.250% 01-Feb-2028

Bath & Body Works Inc 6.694% 15-Jan-2027

Bath & Body Works Inc 6.750% 01-Jul-2036

Bath & Body Works Inc 6.875% 01-Nov-2035

Bath & Body Works Inc 6.950% 01-Mar-2033

Bath & Body Works Inc 7.600% 15-Jul-2037

Bath & Body Works Inc '144A" 6.625% 01-Oct-2030
Bath & Body Works Inc '144A' 9.375% 01-Jul-2025
Bausch + Lomb Corp '144A' 8.375% 01-Oct-2028

Bausch Health Americas Inc '144A' 8.500%
31-Jan-2027

Total

Fair net
value assets
usb %
133,308 0.05
15,130 0.01
102,675 0.04
210,777 0.08
171,536 0.06
31,327 0.01
60,357 0.02
38,337 0.01
10,052 0.00
252,825 0.09
49,328 0.02
21,000 0.01
317,888 012
28,083 0.01
108,682 0.04
149,872 0.06
58,775 0.02
118,328 0.04
191,472 0.07
5,101 0.00
165,348 0.06
4,855 0.00
9,612 0.00
291,980 011
358,610 013
195,161 0.07
218,750 0.08
186,389 0.07
9,136 0.00
87,697 0.03
208,282 0.08
4,253 0.00
8,468 0.00
110,772 0.04
292,519 011
60,587 0.02
72,634 0.03
42,721 0.02
492,985 018
106,430 0.04
10,238 0.00
195,389 0.07
68,980 0.03
55,801 0.02
74,723 0.03
168,684 0.06
39,946 0.02
48,033 0.02
110,434 0.04
10,352 0.00
215,250 0.08
52,244 0.02

Holdings

Bonds contd.

116,000

124,000
50,000
55,000
95,000
85,000

170,000
65,000

130,000
95,000
20,000
15,000

246,000
245,000

12,000
65,000
335,000
115,000
35,000

1,000
5,000

170,000

95,000
210,000
170,000

18,000
350,000
95,000

17,000
475,000

125,000
90,000
5,000

85,000

60,000
100,000
153,000

7,000
71,000
9,000
2,000
101,000
285,000

356,463

16,000
154,000
75,000
4,000
130,000

6,000

150,000
327,000

180,000
40,000

Description

US Dollar contd.

Bausch Health Americas Inc '144A' 9.2560%
01-Apr-2026

Bausch Health Cos Inc '"144A' 4.875% 01-Jun-2028
Bausch Health Cos Inc '144A' 5.000% 30-Jan-2028
Bausch Health Cos Inc '144A' 5.000% 15-Feb-2029
Bausch Health Cos Inc '144A' 5.250% 30-Jan-2030
Bausch Health Cos Inc '"144A' 5.2560% 15-Feb-2031
Bausch Health Cos Inc '"144A' 5.500% 01-Nov-2025
Bausch Health Cos Inc '"144A' 5.750% 15-Aug-2027
Bausch Health Cos Inc '144A' 6.125% 01-Feb-2027
Bausch Health Cos Inc '144A" 6.250% 15-Feb-2029
Bausch Health Cos Inc '144A' 7.000% 15-Jan-2028
Bausch Health Cos Inc '"144A' 7.250%
30-May-2029

Bausch Health Cos Inc '144A' 9.000% 15-Dec-2025
Bausch Health Cos Inc '"144A' 11.000%
30-Sep-2028

Bausch Health Cos Inc '144A" 14.000%
16-0ct-2030

BCPE Empire Holdings Inc '144A' 7.625%
01-May-2027

BCPE Ulysses Intermediate Inc '144A' 7.750%
01-Apr-2027

Beacon Roofing Supply Inc '"144A' 4.500%
15-Nov-2026

Beasley Mezzanine Holdings LLC '144A' 8.625%
01-Feb-2026

Beazer Homes USA Inc 5.875% 15-0ct-2027

Beazer Homes USA Inc '144A' 7.500%
15-Mar-2031

BellRing Brands Inc '144A' 7.000% 15-Mar-2030
Belo Corp 7.250% 15-Sep-2027

Belo Corp 7.750% 01-Jun-2027

Benteler International AG '144A"' 10.600%
15-May-2028

Berry Global Inc '"144A' 4.500% 15-Feb-2026
Berry Global Inc '144A'5.625% 15-Jul-2027

Berry Petroleum Co LLC '144A' 7.000%
16-Feb-2026

Big River Steel LLC / BRS Finance Corp '144A"
6.625% 31-Jan-2029

Blackstone Mortgage Trust Inc '144A" 3.750%
16-Jan-2027

Block Inc 2.750% 01-Jun-2026

Block Inc 3.5600% 01-Jun-2031

Bloomin' Brands Inc / 0S| Restaurant Partners LLC
"144A"'5.126% 15-Apr-2029

Blue Racer Midstream LLC / Blue Racer Finance
Corp '144A' 6.625% 15-Jul-2026

Boise Cascade Co '144A' 4.875% 01-Jul-2030
Bombardier Inc '144A' 6.000% 15-Feb-2028
Bombardier Inc '144A"' 7.000% 01-Jun-2032
Bombardier Inc '144A' 7.250% 01-Jul-2031
Bombardier Inc "144A"' 7.450% 01-May-2034
Bombardier Inc '144A' 7.5600% 01-Feb-2029
Bombardier Inc '"144A' 7.875% 15-Apr-2027
Bombardier Inc '"144A' 8.750% 15-Nov-2030
Boost Newco Borrower LLC '144A' 7.5600%
15-Jan-2031

Borr IHC Ltd / Borr Finance LLC 'REGS' 10.000%
15-Nov-2028

Boxer Parent Co Inc '144A' 7125% 02-Oct-2025
Boyd Gaming Corp 4.750% 01-Dec-2027

Boyd Gaming Corp '144A" 4.750% 15-Jun-2031
Boyne USA Inc "144A" 4.750% 15-May-2029

Brandywine Operating Partnership LP 3.950%
16-Nov-2027

Brandywine Operating Partnership LP 4.550%
01-Oct-2029

Braskem Idesa SAPI'REGS' 6.990% 20-Feb-2032

Bread Financial Holdings Inc '144A' 9.750%
15-Mar-2029

BRF SA'REGS' 5.750% 21-Sep-2050
Brightline East LLC '144A' 11.000% 31-Jan-2030

Fair
value
usb

105,220

92,944
26,302
26,694
44,624
39,854
168,793
51,861
108,371
48,687
10,914
7,829

223122
218,662

9,300

63,031

326,935

111,918

20,737

989
4,997

174,399

95,950
215,727
182,753

17,630
344,699
94,036

17,058

428,630

118,186
77715
4,512

85112

55,646
98,964
155,286
7199
79,928
9,338
2,006
109,286
297,425

373,730

16,055
148,502
68,026
3,735
117,954

5,230

113,904
343,896

143,798
36,515

Total
net
assets
%

0.04

0.03
0.01
0.01
0.02
0.02
0.06
0.02
0.04
0.02
0.00
0.00

0.08
0.08

0.00

0.02

012

0.04

0.01

0.00
0.00

0.07
0.04
0.08
0.07

0.01
013
0.04

0.01

016

0.04
0.03
0.00

0.03

0.02
0.04
0.06
0.00
0.03
0.00
0.00
0.04
011

014

0.01
0.06
0.03
0.00
0.04

0.00

0.04
013

0.05
0.01



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

140,000
6,000

30,000
65,000
110,000

210,000
5,000

305,000

36,000

140,000
439,000
10,000

236,000
10,000
15,000
10,000
21,000

251,000
95,000

25,000
174,000
40,000
282,000
135,000
430,000

440,000
230,000
109,000

410,000
1,000
7,000

34,000
10,000
400,000

160,000
258,000

75,000
201,000
403,000
310,000

62,700

13,000

205,000
225,000

55,000
50,000

Description

US Dollar contd.

Brightsphere Investment Group Inc 4.800%
27-Jul-2026

Brinker International Inc '144A' 8.2560%
15-Jul-2030

Brink's Co/The '"144A' 4.625% 15-0Oct-2027
Brink's Co/The '144A' 5.500% 15-Jul-2025

British Telecommunications Plc '144A' FRN
4.250% 23-Nov-2081

British Telecommunications Plc '144A" FRN
4.875% 23-Nov-2081

BroadStreet Partners Inc '"144A' 5.875%
15-Apr-2029

Brookfield Property REIT Inc / BPR Cumulus LLC /
BPR Nimbus LLC / GGSI Sellco LL '"144A' 4.500%
01-Apr-2027

Brookfield Property REIT Inc / BPR Cumulus LLC /
BPR Nimbus LLC / GGSI Sellco LL '"144A' 5.750%
16-May-2026

Brookfield Residential Properties Inc / Brookfield
Residential US LLC '144A" 4.875% 15-Feb-2030

Brookfield Residential Properties Inc / Brookfield
Residential US LLC '144A"' 5.000% 15-Jun-2029

Brookfield Residential Properties Inc / Brookfield
Residential US LLC '"144A"6.250% 15-Sep-2027

Buckeye Partners LP 3.950% 01-Dec-2026
Buckeye Partners LP 4.125% 01-Dec-2027
Buckeye Partners LP 5.600% 15-Oct-2044
Buckeye Partners LP 5.850% 15-Nov-2043
Buckeye Partners LP 6.750% 15-Aug-2033
Buckeye Partners LP '144A" 4.500% 01-Mar-2028

Builders FirstSource Inc '144A" 5.000%
01-Mar-2030

Builders FirstSource Inc '"144A' 6.375%
15-Jun-2032

Builders FirstSource Inc '144A' 6.375%
01-Mar-2034

Burford Capital Global Finance LLC '144A' 6.875%
15-Apr-2030

Burford Capital Global Finance LLC '144A' 9.250%
01-Jul-2031

C&S Group Enterprises LLC '"144A' 5.000%
15-Dec-2028

C&W Senior Finance Ltd '144A' 6.8756%
15-Sep-2027

CA Magnum Holdings 'REGS' 5.375% 31-0ct-2026
Cable One Inc '144A" 4.000% 15-Nov-2030
Cablevision Lightpath LLC '144A' 5.625%
15-Sep-2028

Caesars Entertainment Inc '144A' 4.625%
15-0ct-2029

Caesars Entertainment Inc '144A' 6.5600%
15-Feb-2032

Caesars Entertainment Inc '"144A' 7.000%
15-Feb-2030

Caesars Entertainment Inc '"144A' 8.125%
01-Jul-2027

Calderys Financing LLC '144A' 11.250%
01-Jun-2028

California Resources Corp '"144A' 7125%
01-Feb-2026

Calpine Corp '"144A'3.750% 01-Mar-2031
Calpine Corp '144A" 4.500% 15-Feb-2028
Calpine Corp '"144A" 4.625% 01-Feb-2029
Calpine Corp '"144A'5.000% 01-Feb-2031
Calpine Corp '"144A'5.125% 15-Mar-2028
Calpine Corp '"144A'5.250% 01-Jun-2026

Calumet Specialty Products Partners LP / Calumet
Finance Corp '144A' 8.125% 15-Jan-2027

Calumet Specialty Products Partners LP / Calumet
Finance Corp '"144A' 9.750% 15-Jul-2028

Camelot Finance SA '"144A" 4.500% 01-Nov-2026

Camelot Return Merger Sub Inc '"144A' 8.750%
01-Aug-2028

Canacol Energy Ltd 'REGS' 5.760% 24-Nov-2028

Cargo Aircraft Management Inc '144A' 4.750%
01-Feb-2028

Total

Fair net
value assets
usb %
134,193 0.05
6,308 0.00
28,800 0.01
64,982 0.02
104,268 0.04
188,985 0.07
4,670 0.00
284,135 011
35,294 0.01
125,431 0.05
401,490 0.15
9,852 0.00
224,198 0.08
9,352 0.00
11,847 0.00
8,600 0.00
20,220 0.01
236,105 0.09
89,997 0.03
25,064 0.01
172,584 0.06
39,316 0.02
297140 0.11
97,355 0.04
413,046 0.15
419,850 0.16
171,861 0.06
88,048 0.03
376,129 0.14
1,006 0.00
7,156 0.00
34,714 0.01
10,590 0.00
401,288 015
141,533 0.05
245,339 0.09
69,631 0.03
187,735 0.07
387,923 0.14
306,855 011
59,178 0.02
12,325 0.00
198,495 0.07
220,671 0.08
29,130 0.01
46,435 0.02

Holdings

Bonds contd.

170,000
470,000
200,000

21,000
210,000
510,000
245,000

31,000
18,000
5,000
25,000
5,000
225,000

10,000
40,000

5,000
80,000

10,000
364,000

515,000
140,000
205,000
380,000
516,000
650,000
491,000
620,000
257,000
4,000
179,000
140,000
5,000
10,000
10,000
185,000
280,000
390,000
90,000
5,000
5,000
185,000
138,000

45,000
45,000

70,000

Description

US Dollar contd.

Carnival Corp '144A' 4.000% 01-Aug-2028
Carnival Corp '144A' 5.750% 01-Mar-2027
Carnival Corp '144A' 6.000% 01-May-2029
Carnival Corp '144A' 7.000% 15-Aug-2029
Carnival Corp '144A' 7.625% 01-Mar-2026
Carnival Corp '144A' 10.500% 01-Jun-2030
Carnival Holdings Bermuda Ltd '144A' 10.375%
01-May-2028

Carnival Plc 7.875% 01-Jun-2027

Carpenter Technology Corp 6.375% 15-Jul-2028
Carpenter Technology Corp 7.625% 15-Mar-2030
Carriage Purchaser Inc '"144A' 7.875% 15-Oct-2029
Carriage Services Inc '144A' 4.250% 15-May-2029

Cascades Inc/Cascades USA Inc '144A' 5.125%
16-Jan-2026
Cascades Inc/Cascades USA Inc '144A' 5.375%
16-Jan-2028

Castle US Holding Corp '144A"' 9.500%
16-Feb-2028

Castlelake Aviation Finance DAC '144A' 5.000%
15-Apr-2027

Catalent Pharma Solutions Inc '144A' 5.000%
15-Jul-2027

CCM Merger Inc '"144A"' 6.375% 01-May-2026

CCO Holdings LLC / CCO Holdings Capital Corp
4.500% 01-May-2032

CCO Holdings LLC / CCO Holdings Capital Corp
"44A"4.250% 01-Feb-2031
CCO Holdings LLC / CCO Holdings Capital Corp
"44A" 4.250% 15-Jan-2034
CCO Holdings LLC / CCO Holdings Capital Corp
"144A" 4.500% 15-Aug-2030
CCO Holdings LLC / CCO Holdings Capital Corp
"144A' 4.500% 01-Jun-2033

CCO Holdings LLC / CCO Holdings Capital Corp
'"144A' 4.750% 01-Mar-2030
CCO Holdings LLC / CCO Holdings Capital Corp
'"144A" 4.750% 01-Feb-2032
CCO Holdings LLC / CCO Holdings Capital Corp
'"144A'5.000% 01-Feb-2028
CCO Holdings LLC / CCO Holdings Capital Corp
'"144A'5125% 01-May-2027

CCO Holdings LLC / CCO Holdings Capital Corp
"144A' 5.375% 01-Jun-2029

CCO Holdings LLC / CCO Holdings Capital Corp
'"144A"5.500% 01-May-2026

CCO Holdings LLC / CCO Holdings Capital Corp
'"144A'6.375% 01-Sep-2029

CCO Holdings LLC / CCO Holdings Capital Corp
"144A'7.375% 01-Mar-2031

CD&R Smokey Buyer Inc '144A' 6.750%
15-Jul-2025

CEC Entertainment LLC '144A' 6.750%
01-May-2026

Cedar Fair LP 5.250% 15-Jul-2029

Cedar Fair LP/ Canada's Wonderland Co /
Magnum Management Corp / Millennium Op
5.375% 15-Apr-2027

Cemex SAB de CV'REGS' FRN (Perpetual) 5.125%
08-Jun-2026

Cemex SAB de CV'REGS' FRN (Perpetual) 9.125%
14-Mar-2028

Central American Bottling Corp / CBC Bottling
Holdco SL/ Beliv Holdco SL'REGS' 5.250%
27-Apr-2029

Central Garden & Pet Co 4.125% 15-0Oct-2030
Central Garden & Pet Co '"144A' 4125%
30-Apr-2031

Central Parent Inc / CDK Global Inc '144A' 7.250%
15-Jun-2029

Central Parent LLC / CDK Global Il LLC / CDK
Financing Co Inc '"144A"' 8.000% 15-Jun-2029
Century Communities Inc 6.750% 01-Jun-2027
Century Communities Inc '144A' 3.875%
15-Aug-2029

Cerdia Finanz GmbH '144A' 10.500% 15-Feb-2027

Total

Fair net
value assets
usb %
159,746 0.06
464,634 017
197,753 0.07
21,782 0.01
212,232 0.08
554,364 0.21
265,370 0.10
32,610 0.01
18,069 0.01
5156 0.00
23122 0.01
4,471 0.00
222,544 0.08
9,640 0.00
19,033 0.01
4,841 0.00
78,499 0.03
9,935 0.00
294,272 0.11
422,300 0.16
106,584 0.04
178,707 0.06
299,458 011
446,376 017
532,683 0.20
459,424 017
595,799 0.22
234,081 0.09
3,964 0.00
170,279 0.06
138,189 0.05
4,974 0.00
9,927 0.00
9,602 0.00
183,613 0.07
269,473 0.10
416,735 0.16
83,802 0.03
4,462 0.00
4,415 0.00
184,233 0.07
140,252 0.05
45,284 0.02
40,183 0.02
72,518 0.03

62



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

63

108,000

75,000

475,000

75,000

205,000
5,000
55,000
543,000
75,000

40,000

50,000

170,000

10,000

200,000

10,000
415,000

5,000

185,000

155,000

200,000

75,000

265,000

205,000

142,000

160,000

11,000
290,000
110,000
210,000

380,000
295,000
200,000
285,000

10,000

230,000

190,000

5,000

76,000

90,000
20,000
148,000
145,000

225,000

145,000

75,000

1,000

Description

US Dollar contd.

Champions Financing Inc '144A' 8.750%
15-Feb-2029

Charles River Laboratories International Inc '144A"
3.750% 15-Mar-2029

Charles River Laboratories International Inc '144A"
4.000% 15-Mar-2031

Charles River Laboratories International Inc '144A"
4.250% 01-May-2028

Chart Industries Inc '144A' 7.500% 01-Jan-2030
Chart Industries Inc '144A"' 9.500% 01-Jan-2031
Chemours Co/The 5.376% 15-May-2027
Chemours Co/The '144A' 5.750% 15-Nov-2028

Cheplapharm Arzneimittel GmbH '144A' 5.500%
16-Jan-2028

Chesapeake Energy Corp '144A' 5.500%
01-Feb-2026

Chesapeake Energy Corp '144A' 5.875%
01-Feb-2029

Chesapeake Energy Corp '"144A' 6.750%
15-Apr-2029

Chobani LLC / Chobani Finance Corp Inc '144A'
4.625% 15-Nov-2028

Chobani LLC / Chobani Finance Corp Inc '144A'
7.625% 01-Jul-2029

Chord Energy Corp '144A' 6.375% 01-Jun-2026

CHS/Community Health Systems Inc '144A
4.750% 15-Feb-2031

CHS/Community Health Systems Inc '144A
5.250% 15-May-2030

CHS/Community Health Systems Inc '144A
5.625% 15-Mar-2027

CHS/Community Health Systems Inc '144A
6.000% 15-Jan-2029

CHS/Community Health Systems Inc '144A
6.125% 01-Apr-2030
CHS/Community Health Systems Inc '144A
6.875% 01-Apr-2028

CHS/Community Health Systems Inc '144A
6.875% 15-Apr-2029

CHS/Community Health Systems Inc '144A"
8.000% 15-Dec-2027

CHS/Community Health Systems Inc '144A"
10.875% 15-Jan-2032

Churchill Downs Inc '144A" 4.750% 15-Jan-2028
Churchill Downs Inc '"144A" 5.500% 01-Apr-2027
Churchill Downs Inc '144A' 5.750% 01-Apr-2030
Churchill Downs Inc '"144A' 6.750% 01-May-2031

Cia de Minas Buenaventura SAA 'REGS' 5.500%
23-Jul-2026

Cinemark USA Inc '144A"' 5.875% 15-Mar-2026
Civitas Resources Inc '144A' 8.376% 01-Jul-2028
Civitas Resources Inc '144A' 8.625% 01-Nov-2030
Civitas Resources Inc '"144A"' 8.7560% 01-Jul-2031
Clarios Global LP/ Clarios US Finance Co '144A"
6.250% 15-May-2026

Clarios Global LP/ Clarios US Finance Co '144A"
6.750% 15-May-2028

Clarios Global LP/ Clarios US Finance Co '144A"
8.500% 15-May-2027

Clarivate Science Holdings Corp '144A' 3.875%
01-Jul-2028

Clarivate Science Holdings Corp '144A' 4.875%
01-Jul-2029

Clean Harbors Inc '144A" 4.875% 15-Jul-2027
Clean Harbors Inc '"144A'5125% 15-Jul-2029
Clean Harbors Inc '"144A' 6.375% 01-Feb-2031
Clear Channel Outdoor Holdings Inc '144A' 5125%
15-Aug-2027

Clear Channel Outdoor Holdings Inc '144A" 7.500%
01-Jun-2029

Clear Channel Outdoor Holdings Inc '144A' 7.750%
15-Apr-2028

Clear Channel Outdoor Holdings Inc '144A' 7.875%
01-Apr-2030

Clear Channel Outdoor Holdings Inc '144A" 9.000%
15-Sep-2028

Fair
value
usb

106,717

68,627

424,166

70,969

212,136
5,424
52,262
501,974
69,5624

39,673

49,630

170,480

9,460

206,216

10,007
326,706

4123

172,453

137,013

140,160

55,743

203,049

203,480

147,885

152,962

10,827
281,915
110,763
203,168

376,262
309,462
214,782
305,597

9,997

232,957

191,384

4,651

70,602

87,219
19,237
148,505
138,608

188,984

127,084

75,522

1,048

Total
net
assets
%

0.04

0.03

0.16

0.03

0.08
0.00
0.02
019
0.03

0.02

0.02

0.06

0.00

0.08

0.00
012

0.00

0.06

0.05

0.05

0.02

0.08

0.08

0.06

0.06
0.00
011
0.04
0.08

0.14
012
0.08
0.11
0.00

0.09

0.07

0.00

0.03

0.03
0.01
0.06
0.05

0.07

0.05

0.03

0.00

Holdings

Bonds contd.

95,000
100,000

90,000
40,000
113,000
454,000

263,000
727,000
195,000

144,000
10,000
96,000
12,000
50,000

262,000

10,000

125,000
100,000

5,000
75,000
255,000
2,000
40,000
100,000
110,000

75,000
14,000
77,000
165,000
5,000
100,000
142,000
300,000
145,000
10,000
10,000
111,000
170,000
5,000
345,000
71,000

421,000
20,000
1,062

30,000
440,000
250,000

Description

US Dollar contd.

Clearway Energy Operating LLC '144A" 3.750%
15-Feb-2031

Clearway Energy Operating LLC '144A" 4.750%
15-Mar-2028

Cleveland-Cliffs Inc 6.250% 01-Oct-2040
Cleveland-Cliffs Inc '144A' 4.875% 01-Mar-2031
Cleveland-Cliffs Inc '144A' 7.000% 15-Mar-2032

Cloud Software Group Inc '144A' 6.500%
31-Mar-2029

Cloud Software Group Inc '144A' 8.250%
30-Jun-2032

Cloud Software Group Inc '144A' 9.000%
30-Sep-2029

Clydesdale Acquisition Holdings Inc '144A' 8.750%
15-Apr-2030

CMG Media Corp '"144A' 8.875% 15-Dec-2027
CNX Resources Corp '144A' 6.000% 15-Jan-2029
CNX Resources Corp '144A' 7.250% 01-Mar-2032
CNX Resources Corp '144A' 7.375% 15-Jan-2031

Cobra AcquisitionCo LLC '144A' 6.375%
01-Nov-2029

Cogent Communications Group Inc / Cogent
Communications Finance Inc '144A"' 7.000%
15-Jun-2027

Cogent Communications Group Inc '144A" 3.500%
01-May-2026

Coherent Corp '"144A' 5.000% 15-Dec-2029
Colombia Telecomunicaciones SA ESP'REGS'
4.950% 17-Jul-2030

Commercial Metals Co 4.125% 15-Jan-2030
Commercial Metals Co 4.375% 15-Mar-2032
CommScope Inc '"144A" 4.750% 01-Sep-2029
CommScope Inc '144A' 6.000% 01-Mar-2026
CommScope Inc '144A' 7.125% 01-Jul-2028
CommScope Inc '144A' 8.250% 01-Mar-2027
CommScope Technologies LLC '"144A' 5.000%
15-Mar-2027

Compass Group Diversified Holdings LLC '144A'
5.000% 15-Jan-2032

Compass Group Diversified Holdings LLC '144A
5.250% 15-Apr-2029

Compass Minerals International Inc '144A' 6.750%
01-Dec-2027

Comstock Resources Inc '144A' 5.875%
156-Jan-2030

Comstock Resources Inc '"144A' 6.750%
01-Mar-2029

Comstock Resources Inc '144A"' 6.750%
01-Mar-2029

Conduent Business Services LLC / Conduent State
& Local Solutions Inc '"144A' 6.000% 01-Nov-2029

Connect Finco SARL/ Connect US Finco LLC '144A'
6.750% 01-Oct-2026

Consensus Cloud Solutions Inc '144A' 6.000%
15-0ct-2026

Consensus Cloud Solutions Inc '144A' 6.500%
15-0ct-2028

Consolidated Communications Inc '144A' 5.000%
01-Oct-2028

Consolidated Communications Inc '144A' 6.500%
01-Oct-2028

Consolidated Energy Finance SA'144A"'5.625%
15-Oct-2028

Consolidated Energy Finance SA'"144A" 6.500%
15-May-2026

Consolidated Energy Finance SA'144A"' 12.000%
15-Feb-2031

Constellation Insurance Inc '"144A' 6.800%
24-Jan-2030

Constellium SE '"144A' 3.750% 15-Apr-2029
Constellium SE "144A"'5.625% 15-Jun-2028
Cooper-Standard Automotive Inc '144A' 10.625%
15-May-2027

CoreCivic Inc 4.7560% 15-0ct-2027

CoreCivic Inc 8.250% 15-Apr-2029

Corelogic Inc '"144A' 4.500% 01-May-2028

Fair
value
usb

82,973

95,612

75,464
35,460
111,814
436,714

268,229

705,905

191,119

82,489

9,793
97,970
12,284
39,639

259,922

9,584

118,423
78,754

4,579
67,921
176,645
1,762
16,622
47,750
45,701

67,953

13,291

73,621

144,543

4,815

96,995

132,823

289,811

141,683

9,351

8,282

95,081

144,687

4,842

366,277

69,5627

382,233

19,599

807

28,249
455,193
227,093

Total
net
assets
%

0.03

0.04

0.03
0.01
0.04
016

0.0

0.26

0.07

0.03
0.00
0.04
0.00
0.02

010

0.00

0.04
0.03

0.00
0.03
0.07
0.00
0.01
0.02
0.02

0.03

0.01

0.03

0.05

0.00

0.04

0.05

011

0.05

0.00

0.00

0.04

0.05

0.00

013

0.03

014
0.01
0.00

0.01
017
0.08



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

10,000
110,000

63,000
465,000

95,000
330,000
140,000

220,000
70,000
60,000

107,000
535,000

34,000
70,000

5,000
11,000

5,000
185,000
120,000

90,000
65,000
89,000
249,000
236,000
230,000
124,000
187,000
125,000
300,000
50,000
50,000
190,000
75,000

22,000
190,000
120,000

140,000
185,000
70,000

35,000
290,000
5,000
200,000

5,000
235,000
611,000

10,000

75,000
180,000
50,000
50,000

14,000
10,000
70,000
138,000

Description

US Dollar contd.

Cornerstone Building Brands Inc '144A" 6.125%
156-Jan-2029

Cosan Luxembourg SA'REGS' 5.500%
20-Sep-2029

Coty Inc'144A"' 5.000% 15-Apr-2026

Coty Inc/HFC Prestige Products Inc/HFC Prestige
International US LLC '"144A' 4.750% 15-Jan-2029

CP Atlas Buyer Inc '144A' 7.000% 01-Dec-2028
CPICG Inc'144A"'8.625% 15-Mar-2026

CQP Holdco LP/ BIP-V Chinook Holdco LLC '144A"
5.500% 15-Jun-2031

Crane NXT Co 4.200% 15-Mar-2048
Credit Acceptance Corp 6.625% 15-Mar-2026

Crescent Energy Finance LLC '144A' 7.375%
15-Jan-2033

Crescent Energy Finance LLC '144A' 7.625%
01-Apr-2032

Crescent Energy Finance LLC '"144A'9.250%
15-Feb-2028

Crocs Inc'"144A" 4125% 15-Aug-2031

Crocs Inc '"144A" 4.250% 15-Mar-2029
Crown Americas LLC 5.250% 01-Apr-2030

Crown Americas LLC / Crown Americas Capital
Corp VI 4.750% 01-Feb-2026

Crown Cork & Seal Co Inc 7.375% 15-Dec-2026
CSC Holdings LLC '144A' 3.375% 15-Feb-2031
CSC Holdings LLC '"144A" 4.500% 15-Nov-2031
CSC Holdings LLC '144A' 4.625% 01-Dec-2030
CSC Holdings LLC '144A'5.000% 15-Nov-2031
CSC Holdings LLC '144A' 5.375% 01-Feb-2028
CSC Holdings LLC '"144A' 5.500% 15-Apr-2027
CSC Holdings LLC '144A' 5.750% 15-Jan-2030
CSC Holdings LLC '"144A' 6.500% 01-Feb-2029
CSC Holdings LLC '144A' 7.500% 01-Apr-2028
CSC Holdings LLC '"144A' 11.250% 15-May-2028
CSC Holdings LLC '144A' 11.760% 31-Jan-2029
CSN Inova Ventures 'REGS' 6.750% 28-Jan-2028
CSN Resources SA 'REGS' 4.625% 10-Jun-2031
CSN Resources SA 'REGS' 5.875% 08-Apr-2032
CT Trust 'REGS' 5.125% 03-Feb-2032

CTR Partnership LP / CareTrust Capital Corp '144A"
3.875% 30-Jun-2028

Cumulus Media New Holdings Inc '144A' 8.000%
01-Jul-2029

Cushman & Wakefield US Borrower LLC '144A"
6.750% 15-May-2028

Cushman & Wakefield US Borrower LLC '144A'
8.875% 01-Sep-2031

CVR Energy Inc '"144A' 5.750% 15-Feb-2028
CVR Energy Inc '"144A" 8.500% 15-Jan-2029

CVR Partners LP/ CVR Nitrogen Finance Corp
"144A"6.125% 15-Jun-2028

Dana Inc 4.250% 01-Sep-2030
Dana Inc 4.500% 15-Feb-2032
DanaInc 5.625% 15-Jun-2028

Dar Al-Arkan Sukuk Co Ltd 'EMTN' 8.000%
25-Feb-2029

Darling Ingredients Inc '144A' 5.250% 15-Apr-2027
DaVita Inc '144A' 3.750% 15-Feb-2031

DaVita Inc '"144A' 4.625% 01-Jun-2030

Dealer Tire LLC/ DT Issuer LLC '144A' 8.000%
01-Feb-2028

Delek Logistics Partners LP / Delek Logistics
Finance Corp '"144A' 7125% 01-Jun-2028

Delek Logistics Partners LP / Delek Logistics
Finance Corp '144A' 8.625% 15-Mar-2029

Delhi International Airport Ltd 'REGS' 6.125%
31-Oct-2026

Delhi International Airport Ltd 'REGS' 6.450%
04-Jun-2029

Delta Air Lines Inc 3.760% 28-Oct-2029
Delta Air Lines Inc 4.375% 19-Apr-2028
Delta Air Lines Inc 7.375% 15-Jan-2026
Deluxe Corp '144A'8.000% 01-Jun-2029

Total

Fair net
value assets
usb %
8,237 0.00
103,405 0.04
62,218 0.02
442,395 0.16
81,395 0.03
337,337 013
132,812 0.05
156,541 0.06
69,967 0.03
60,213 0.02
109,127 0.04
566,715 0.21
29,647 0.01
63,897 0.02
4,842 0.00
10,822 0.00
5173 0.00
116,533 0.04
77518 0.03
32,863 0.01
23,617 0.01
67,717 0.03
202,231 0.08
88,856 0.03
168,048 0.06
65,946 0.02
163,097 0.06
106,639 0.04
285,476 0.11
39,297 0.02
41,646 0.02
167,556 0.06
69,061 0.03
9,396 0.00
188,793 0.07
126,381 0.05
129,978 0.05
185,932 0.07
67,367 0.03
30,682 0.01
249,330 0.09
4,855 0.00
206,772 0.08
4,904 0.00
200,904 0.08
562,601 0.21
9,667 0.00
74126 0.03
185,397 0.07
49,875 0.02
50,116 0.02
12,914 0.01
9,668 0.00
71,465 0.03
129,616 0.05

Holdings

Bonds contd.

700,000

191,000
449,000
410,000
256,000
120,000
246,000
120,000

265,000
145,000

50,000
196,000

40,000
2,000
10,000

10,000
140,000

161,000
1,000
165,000

100,000
150,000
145,000

1,000
5,000
1,000
200,000
150,000
20,000
100,000

40,000
140,000

55,000
310,000

156,000
52,000

231,000
3,000
11,000
209,000

100,000
140,000
70,000

72,000
165,000
140,000

10,000
55,000
10,000

3,000
75,000

56,000

Description

US Dollar contd.

Directv Financing LLC / Directv Financing Co-
Obligor Inc '"144A"' 5.875% 15-Aug-2027

Directv Financing LLC '144A' 8.875% 01-Feb-2030
DISH DBS Corp '144A'5.250% 01-Dec-2026

DISH DBS Corp '144A' 5.750% 01-Dec-2028

DISH Network Corp '144A' 11.750% 15-Nov-2027

Diversified Healthcare Trust 4.3756% 01-Mar-2031
Diversified Healthcare Trust 4.750% 15-Feb-2028

Diversified Healthcare Trust '144A' (Zero Coupon)
0.000% 15-Jan-2026

Domtar Corp '144A' 6.750% 01-Oct-2028

Dornoch Debt Merger Sub Inc '144A' 6.625%
15-0ct-2029

DPL Inc 4.350% 15-Apr-2029

Dresdner Funding Trust | '144A' 8.1561%
30-Jun-2031

DT Midstream Inc '144A' 4.125% 15-Jun-2029
DT Midstream Inc '144A" 4.375% 15-Jun-2031

Dun & Bradstreet Corp/The '144A' 5.000%
15-Dec-2029

Dycom Industries Inc '"144A" 4.500% 15-Apr-2029

Eagle Intermediate Global Holding BV/Eagle US
Finance LLC 'REGS' 7.500% 01-May-2025

Eco Material Technologies Inc '144A' 7.875%
31-Jan-2027

Edgewell Personal Care Co '144A' 4.125%
01-Apr-2029

Edgewell Personal Care Co '"144A' 5.500%
01-Jun-2028

Edison International FRN 7.875% 15-Jun-2054
Edison International FRN 8.125% 15-Jun-2053

eG Global Finance Plc '"144A' 12.000%
30-Nov-2028

Elanco Animal Health Inc 6.650% 28-Aug-2028
Elastic NV'144A"4.125% 15-Jul-2029

Element Solutions Inc '144A' 3.875% 01-Sep-2028
Embarg Corp 7.995% 01-Jun-2036

Embecta Corp '144A' 5.000% 15-Feb-2030
Embecta Corp '144A' 6.750% 15-Feb-2030

Embraer Netherlands Finance BV 'REGS' 7.000%
28-Jul-2030

Emergent BioSolutions Inc '144A' 3.875%
16-Aug-2028

Empire Communities Corp '144A' 9.750%
01-May-2029

Empire Resorts Inc '144A' 7.760% 01-Nov-2026

EMRLD Borrower LP / Emerald Co-Issuer Inc
'"144A'6.625% 15-Dec-2030

Encino Acquisition Partners Holdings LLC '144A'
8.500% 01-May-2028

Encino Acquisition Partners Holdings LLC '144A"
8.750% 01-May-2031

Encompass Health Corp 4.500% 01-Feb-2028
Encompass Health Corp 4.625% 01-Apr-2031
Encompass Health Corp 4.750% 01-Feb-2030
Encore Capital Group Inc '144A" 8.500%
15-May-2030

Endeavour Mining Plc 'REGS' 5.000% 14-0ct-2026
Enerflex Ltd '144A' 9.000% 15-0Oct-2027

Energean Israel Finance Ltd '144A' 4.875%
30-Mar-2026

Energean Israel Finance Ltd '144A' 5.375%
30-Mar-2028

Energean Israel Finance Ltd '144A' 5.875%
30-Mar-2031

Energean Israel Finance Ltd '144A' 8.500%
30-Sep-2033

Energizer Holdings Inc '"144A"' 4.7560% 15-Jun-2028
Energizer Holdings Inc '144A' 6.500% 31-Dec-2027
EnerSys '"144A" 4.375% 15-Dec-2027

EnerSys '144A' 6.625% 15-Jan-2032

EnfraGen Energia Sur SA/ EnfraGen Spain SA/
Prime Energia SpA '"144A' 5.375% 30-Dec-2030
Enova International Inc '144A' 8.500%
16-Sep-2025

Fair
value
usb

659,078

187114
355,433
285,180
251,248

87,558
202,933
104,770

236,619
123,632

46,654
212,900

37,056
1,828
9,295

9,374
79144

161,549

921

161,168

103,283
155,986
154,553

1,017
4,573
920
26,257
123,675
17,493
104,387

25,962

142,625

51,683
313,188

169,137

54,237

219,927
2,759
10,300
213,022

94,898
142,485
66,150

63,959

140,102

132,562

9,372
54,990
9,481
3,054
62,667

56,118

Total
net
assets
%

0.25

0.07
013
011
0.09
0.03
0.08
0.04

0.09
0.05

0.02
0.08

0.01
0.00
0.00

0.00
0.03

0.06
0.00
0.06

0.04
0.06
0.06

0.00
0.00
0.00
0.01
0.05
0.01
0.04

0.01
0.05

0.02
012

0.06
0.02

0.08
0.00
0.00
0.08

0.04
0.05
0.03

0.02
0.05
0.05

0.00
0.02
0.00
0.00
0.02

0.02

64



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

65

285,000

1,000
80,000
160,000
60,000
180,000
14,000
194,000
195,000
211,000
1,000

199,000

72,000

30,000

208,000

140,000

26,000

225,000

190,000
40,000

150,000
340,000
160,000
200,000
190,000

258,000

3,000

277,000

40,000

420,000

320,000

225,000

2,000
220,000

180,000

105,000

200,000

150,000

10,000
230,000
165,000
105,000

100,000

20,000

200,000
145,000

Description

US Dollar contd.

Enova International Inc '"144A' 11.250%
15-Dec-2028

Enpro Inc 5.750% 15-Oct-2026

EnQuest Plc '"144A" 11.625% 01-Nov-2027
Entegris Inc '144A' 3.625% 01-May-2029

Entegris Inc '144A" 4.375% 15-Apr-2028

Entegris Inc '144A' 5.950% 15-Jun-2030

Enviri Corp '"144A' 5.750% 31-Jul-2027

EQM Midstream Partners LP 4.125% 01-Dec-2026
EQM Midstream Partners LP 5.500% 15-Jul-2028
EQM Midstream Partners LP 6.500% 15-Jul-2048

EQM Midstream Partners LP '"144A"' 4.500%
16-Jan-2029

EQM Midstream Partners LP '"144A' 6.000%
01-Jul-2025
EQM Midstream Partners LP '"144A"' 6.375%
01-Apr-2029
EQM Midstream Partners LP'144A' 6.500%
01-Jul-2027

EQM Midstream Partners LP '144A' 7.600%
01-Jun-2027

EQM Midstream Partners LP '144A' 7.600%
01-Jun-2030

EquipmentShare.com Inc '144A' 8.625%
15-May-2032

EquipmentShare.com Inc '144A' 9.000%
15-May-2028

Esab Corp '144A' 6.250% 15-Apr-2029
Evergreen Acqco 1 LP/TVIInc '144A"'9.750%
26-Apr-2028

Everi Holdings Inc '"144A' 5.000% 15-Jul-2029
Fair Isaac Corp '144A' 4.000% 15-Jun-2028
Fair Isaac Corp '144A' 5.250% 15-May-2026
Falabella SA'REGS' 3.375% 15-Jan-2032

Ferrellgas LP / Ferrellgas Finance Corp '144A'
5.375% 01-Apr-2026

Ferrellgas LP / Ferrellgas Finance Corp '144A'
5.875% 01-Apr-2029

Fertitta Entertainment LLC / Fertitta
Entertainment Finance Co Inc '144A" 4.625%
15-Jan-2029

Fertitta Entertainment LLC / Fertitta
Entertainment Finance Co Inc '144A' 6.750%
16-Jan-2030

Finance of America Funding LLC '144A' 7.875%
15-Nov-2025

First Quantum Minerals Ltd 'REGS' 6.875%
15-0ct-2027

First Quantum Minerals Ltd 'REGS' 9.375%
01-Mar-2029

First Student Bidco Inc / First Transit Parent Inc
'"144A"' 4,000% 31-Jul-2029

FirstCash Inc '"144A"' 4.625% 01-Sep-2028

Five Point Operating Co LP / Five Point Capital Corp
Step-Up Coupon '"144A"' 10.500% 15-Jan-2028

FMG Resources August 2006 Pty Ltd '144A'
4.375% 01-Apr-2031

FMG Resources August 2006 Pty Ltd '144A'
4.500% 15-Sep-2027

FMG Resources August 2006 Pty Ltd '144A'
5.875% 15-Apr-2030

FMG Resources August 2006 Pty Ltd '144A'6.1256%
15-Apr-2032

Foot Locker Inc "144A" 4.000% 01-Oct-2029
Forestar Group Inc '144A' 3.850% 15-May-2026
Fortrea Holdings Inc '"144A' 7.500% 01-Jul-2030

Fortress Intermediate 3 Inc '144A' 7.5600%
01-Jun-2031

Fortress Transportation and Infrastructure
Investors LLC '"144A' 5.500% 01-May-2028

Fortress Transportation and Infrastructure
Investors LLC "144A' 7.875% 01-Dec-2030

Fortune Star BVI Ltd 5.000% 18-May-2026

Foundation Building Materials Inc '144A' 6.000%
01-Mar-2029

Fair
value
usb

304,707

987
81,344
134,806
56,672
178,415
13,308
187121
192177
213167
945

199,147

72772

30,339

212,548

149,498

26,996

232,517

191,397
42,779

147,664
318,347
158,373
162,342
186,005

237752

2,785

243,413

31,460

410,801

335,326

202,935

1,882
225,740

161,100

100,354

195,626

148,397

8,366
220,617
164,286

107,709

97,054

20,945

186,199
128,859

Total
net
assets
%

011

0.00
0.03
0.05
0.02
0.07
0.01
0.07
0.07
0.08
0.00

0.07

0.03

0.01

0.08

0.06

0.01

0.09

0.07
0.02

0.06
012
0.06
0.06
0.07

0.09

0.00

0.09

0.01

0.15

013

0.08

0.00
0.08

0.06

0.04

0.07

0.06

0.00
0.08
0.06
0.04

0.04

0.01

0.07
0.05

Holdings

Bonds contd.

160,000
215,000
135,000
231,000
130,000
200,000
107,000
250,000

47,000
160,000
295,000

15,000
140,000
210,000

100,000
235,000

50,000
53,000
5,000
9,000
5,000
10,000

160,000
14,000
11,000

100,000
250,000

109,000
110,000
137,000

115,000
300,000
10,000
11,000

245,000
59,000
238,000
95,000
145,000
1,000
45,000
96,000

40,000
270,000
310,000
132,000

10,000

20,000
373,000

Description

US Dollar contd.

Freedom Mortgage Corp '144A' 6.625%
15-Jan-2027

Freedom Mortgage Corp '144A' 7.625%
01-May-2026

Freedom Mortgage Corp '144A' 12.000%
01-Oct-2028

Freedom Mortgage Corp '144A"' 12.250%
01-Oct-2030

Freedom Mortgage Holdings LLC '144A' 9.125%
15-May-2031

Freedom Mortgage Holdings LLC '"144A"9.250%
01-Feb-2029

French Republic Government Bond OAT "144A
6.000% 25-Oct-2025

Frontier Communications Holdings LLC 5.8756%
01-Nov-2029

Frontier Communications Holdings LLC '144A"
5.000% 01-May-2028

Frontier Communications Holdings LLC '144A"
5.875% 15-0ct-2027

Frontier Communications Holdings LLC '144A"
6.000% 15-Jan-2030

Frontier Communications Holdings LLC '144A"
6.750% 01-May-2029

Frontier Communications Holdings LLC '144A"
8.625% 15-Mar-2031

Frontier Communications Holdings LLC '144A"
8.750% 15-May-2030

Frontier North Inc 6.730% 15-Feb-2028

FTAl Infra Escrow Holdings LLC '144A" 10.500%
01-Jun-2027

Full House Resorts Inc '144A' 8.250% 16-Feb-2028
FXI'Holdings Inc '144A' 12.250% 15-Nov-2026
Gannett Holdings LLC '"144A' 6.000% 01-Nov-2026
Gap Inc/The '"144A' 3.625% 01-Oct-2029

Gap Inc/The "144A' 3.875% 01-Oct-2031

Garda World Security Corp '144A" 4.625%
15-Feb-2027

Garda World Security Corp '144A' 6.000%
01-Jun-2029

Garda World Security Corp '144A' 7.7560%
15-Feb-2028

Garda World Security Corp '144A' 9.500%
01-Nov-2027

GCI LLC '"144A" 4.750% 15-0ct-2028

GEMS MENASA Cayman Ltd / GEMS Education
Delaware LLC 'REGS' 7.125% 31-Jul-2026

Gen Digital Inc '144A' 6.7560% 30-Sep-2027
Gen Digital Inc '144A" 7.125% 30-Sep-2030

Genesis Energy LP / Genesis Energy Finance Corp
7.760% 01-Feb-2028

Genesis Energy LP / Genesis Energy Finance Corp
7.875% 15-May-2032

Genesis Energy LP / Genesis Energy Finance Corp
8.000% 15-Jan-2027

Genesis Energy LP / Genesis Energy Finance Corp
8.875% 15-Apr-2030

Genting New York LLC / GENNY Capital Inc '144A"
3.300% 15-Feb-2026

Genworth Holdings Inc 6.500% 15-Jun-2034

GEO Group Inc/The '144A' 8.625% 15-Apr-2029
GEO Group Inc/The '"144A' 10.2560% 15-Apr-2031
Getty Images Inc '144A' 9.750% 01-Mar-2027

GFL Environmental Inc '144A" 3.600% 01-Sep-2028
GFL Environmental Inc '"144A' 3.750% 01-Aug-2025
GFL Environmental Inc '"144A"' 4.000% 01-Aug-2028
GFL Environmental Inc '144A" 4.3756%
15-Aug-2029

GFL Environmental Inc '"144A" 4.750% 15-Jun-2029
GFL Environmental Inc '144A' 5125% 15-Dec-2026
GGAM Finance Ltd '"144A' 7.750% 15-May-2026
GGAM Finance Ltd '144A' 8.000% 15-Feb-2027
GGAM Finance Ltd '144A' 8.000% 15-Jun-2028
G-lll Apparel Group Ltd '144A' 7.875% 15-Aug-2025
Glatfelter Corp '144A' 4.750% 15-Nov-2029

Fair
value
usb

154,679

218,660

145,462

248,767

126,652

200,157

108,850

218,040

44,318

156,373

257,282

13,774

144,841

218,571

95,875
249,084

48,110
52,650
4,787
7797
4178
9,570

146,135

14,281

11,062

91,415
248,721

110,484
112,804
138,554

116,095

306,985

10,529

10,508

228114
60,503
249,201
95,281
138,948
992
41,868
88,566

37,795
267,201
316,521
186,427
10,539
20,082
308,773

Total
net
assets
%

0.06

0.08

0.05

0.09

0.05

0.07

0.04

0.08

0.02

0.06

010

0.01

0.05

0.08

0.04
0.09

0.02
0.02
0.00
0.00
0.00
0.00

0.05

0.01

0.00

0.03
0.09

0.04
0.04
0.05

0.04

011

0.00

0.00

0.09
0.02
0.09
0.04
0.05
0.00
0.02
0.03

0.01
0.10
012
0.05
0.00
0.01
012



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

85,000
150,000
150,000

62,000

21,000

45,000
120,000

10,000
35,000

3,000
99,000

634,000
10,000

325,000
4,000
190,000

250,000
530,000
20,000
20,000

69,000
95,000
65,000

160,000
160,000
130,000

160,000
150,000

10,000
120,000
326,000
120,000
130,000

66,000
340,000
204,000

67,000
215,000

180,000
205,000

10,000
160,000
170,000

10,000

60,000

60,000

215,000

114,242

Description

US Dollar contd.

Global Atlantic Fin Co '144A' FRN 4.700%
15-Oct-2051

Global Auto Holdings Ltd/AAG FH UK Ltd '144A"
8.375% 15-Jan-2029

Global Auto Holdings Ltd/AAG FH UK Ltd '144A
8.750% 15-Jan-2032

Global Infrastructure Solutions Inc '144A' 5.625%
01-Jun-2029

Global Infrastructure Solutions Inc '144A"' 7.600%
15-Apr-2032

Global Marine Inc 7.000% 01-Jun-2028

Global Medical Response Inc '144A' 6.500%
01-Oct-2025

Global Net Lease Inc / Global Net Lease Operating
Partnership LP '144A' 3.750% 15-Dec-2027

Global Partners LP / GLP Finance Corp 6.875%
15-Jan-2029

Global Partners LP / GLP Finance Corp 7.000%
01-Aug-2027

Global Partners LP/ GLP Finance Corp '144A"
8.250% 15-Jan-2032

GN Bondco LLC '144A'9.500% 15-0ct-2031

Go Daddy Operating Co LLC / GD Finance Co Inc
"44A"5.250% 01-Dec-2027

goeasy Ltd '"144A' 7.625% 01-Jul-2029
goeasy Ltd '"144A' 9.250% 01-Dec-2028

Goodyear Tire & Rubber Co/The 4.875%
15-Mar-2027

Goodyear Tire & Rubber Co/The 5.000%
31-May-2026

Goodyear Tire & Rubber Co/The 5.250%
16-Jul-2031

Goodyear Tire & Rubber Co/The 5.625%
30-Apr-2033

Goodyear Tire & Rubber Co/The 7.000%
15-Mar-2028

GPD Cos Inc '"144A' 10.125% 01-Apr-2026
GrafTech Finance Inc '144A' 4.625% 15-Dec-2028

GrafTech Global Enterprises Inc '144A' 9.875%
15-Dec-2028

Graham Holdings Co '144A' 5.750% 01-Jun-2026
Grand Canyon University 5.125% 01-Oct-2028

Graphic Packaging International LLC '144A'
3.500% 15-Mar-2028

Graphic Packaging International LLC '144A'
3.750% 01-Feb-2030

Graphic Packaging International LLC '144A'
4.750% 15-Jul-2027

Gray Television Inc '144A" 4.750% 15-0ct-2030
Gray Television Inc '"144A"' 5.375% 15-Nov-2031
Gray Television Inc '144A' 7.000% 15-May-2027
Gray Television Inc '"144A' 10.500% 15-Jul-2029
Greystar Real Estate Partners LLC '"144A' 7.750%
01-Sep-2030

Griffon Corp 5.7560% 01-Mar-2028

Grifols SA'"144A' 4.750% 15-0Oct-2028

Group 1 Automotive Inc '"144A"' 4.000%
16-Aug-2028

GrubHub Holdings Inc '144A' 5.500% 01-Jul-2027

Grupo Aeromexico SAB de CV 'REGS' 8.500%
17-Mar-2027

Grupo Aval Ltd 'REGS' 4.375% 04-Feb-2030

Grupo de Inversiones Suramericana SA 'REGS'
5.5600% 29-Apr-2026

Gulfport Energy Corp 8.000% 17-May-2026

GYP Holdings IIl Corp '144A' 4.625% 01-May-2029
Hanesbrands Inc '144A" 4.875% 15-May-2026
Hanesbrands Inc '144A' 9.000% 15-Feb-2031
Harbour Energy Plc '144A' 5.500% 15-0ct-2026
Harvest Midstream | LP '144A' 7.600%
01-Sep-2028

Harvest Midstream | LP '"144A"' 7.600%
15-May-2032

Hawaiian Airlines 2013-1 Class A Pass Through
Certificates 3.900% 15-Jan-2026

Fair
value
usb

78,977

146,096

143,650

58,578

20,620

41,660
117,817

8,767

34,704

3,015

101,842

591,616
9,797

331,806
4,249
183,794

245,951

482,987

18,092

20,250

66,012
60,474
47,885

158,998
144,690
120,052

143,189

146,744

6,011
68,161
300,418
120,801
137,032

63,730
293,654
188,633

60,787
215,357

154,919
202,028

10122
148,291
166,444

10,485

58,870

61,012

218,632

107,816

Total
net
assets
%

0.03

0.05

0.05

0.02

0.01

0.02
0.04

0.00

0.01

0.00

0.04

0.22
0.00

012
0.00
0.07

0.09

018

0.01

0.01

0.02
0.02
0.02

0.06
0.05
0.05

0.05

0.05

0.00
0.03
011
0.05
0.05

0.02
0.11
0.07

0.02
0.08

0.06
0.08

0.00
0.06
0.06
0.00
0.02
0.02

0.08

0.04

Holdings

Bonds contd.

110,000

10,000
65,000
185,000
10,000

60,000
10,000
306,000

360,000
160,000
19,000
5,000
30,000
205,000

35,000
3,000
8,000

20,000

55,000
80,000

100,000
100,000
80,000
20,000
85,000
115,000

196,000
176,000

235,000
125,000
256,000
9,000
56,000
81,000

75,000

8,000

100,000
21,000
350,000

70,000
140,000
504,000

75,000

150,000

Description

US Dollar contd.

Hawaiian Brand Intellectual Property Ltd /
HawaiianMiles Loyalty Ltd '144A' 5.750%
20-Jan-2026

HB Fuller Co 4.000% 15-Feb-2027

HB Fuller Co 4.250% 15-0ct-2028

HealthEquity Inc '144A' 4.500% 01-0ct-2029
Heartland Dental LLC / Heartland Dental Finance
Corp '144A'10.500% 30-Apr-2028

Hecla Mining Co 7.2560% 15-Feb-2028

Helios Software Holdings Inc / ION Corporate
Solutions Finance Sarl '"144A" 4.625%
01-May-2028

Herbalife Nutrition Ltd / HLF Financing Inc '144A"
7.875% 01-Sep-2025

Herc Holdings Inc '"144A' 5.500% 15-Jul-2027
Herc Holdings Inc '"144A' 6.625% 15-Jun-2029
Herens Holdco Sarl '"144A' 4.750% 15-May-2028
Hertz Corp/The '"144A' 5.000% 01-Dec-2029
Hertz Corp/The '"144A"' 12.625% 15-Jul-2029

Hess Midstream Operations LP '"144A" 4.250%
15-Feb-2030

Hess Midstream Operations LP '144A' 5.125%
16-Jun-2028

Hess Midstream Operations LP '"144A' 5.625%
15-Feb-2026

Hess Midstream Operations LP '144A' 6.500%
01-Jun-2029

H-Food Holdings LLC / Hearthside Finance Co Inc
'"144A' 8.500% 01-Jun-2026

Hightower Holding LLC '144A' 6.750% 15-Apr-2029

Hilcorp Energy | LP / Hilcorp Finance Co '144A'
5.760% 01-Feb-2029
Hilcorp Energy | LP / Hilcorp Finance Co '144A'
6.000% 15-Apr-2030
Hilcorp Energy | LP / Hilcorp Finance Co '144A'
6.000% 01-Feb-2031
Hilcorp Energy | LP / Hilcorp Finance Co '144A"
6.250% 01-Nov-2028

Hilcorp Energy | LP / Hilcorp Finance Co '144A"
6.250% 15-Apr-2032

Hillenbrand Inc 3.750% 01-Mar-2031
Hillenbrand Inc 5.000% 15-Sep-2026
Hillenbrand Inc 6.250% 15-Feb-2029

Hilton Domestic Operating Co Inc 4.875%
16-Jan-2030

Hilton Domestic Operating Co Inc '144A' 3.626%
16-Feb-2032

Hilton Domestic Operating Co Inc '"144A" 3.750%
01-May-2029

Hilton Domestic Operating Co Inc '144A" 4.000%
01-May-2031

Hilton Domestic Operating Co Inc '144A' 5.750%
01-May-2028

Hilton Domestic Operating Co Inc '144A' 5.875%
01-Apr-2029

Hilton Domestic Operating Co Inc '144A' 6.125%
01-Apr-2032

Hilton Grand Vacations Borrower Escrow LLC

/ Hilton Grand Vacations Borrower Esc '144A'
4.875% 01-Jul-2031

Hilton Grand Vacations Borrower Escrow LLC

/ Hilton Grand Vacations Borrower Esc '144A'
5.000% 01-Jun-2029

Hilton Worldwide Finance LLC / Hilton Worldwide
Finance Corp 4.875% 01-Apr-2027

HLF Financing Sarl LLC / Herbalife International
Inc "144A" 4.876% 01-Jun-2029

HLF Financing Sarl LLC / Herbalife International
Inc "144A'12.250% 15-Apr-2029

Hologic Inc '144A' 3.250% 15-Feb-2029

Hologic Inc '144A' 4.625% 01-Feb-2028

Howard Hughes Corp/The '144A" 4125%
01-Feb-2029

Howard Hughes Corp/The '144A" 4.375%
01-Feb-2031

Howard Hughes Corp/The '144A' 5.375%
01-Aug-2028

Fair
value
usb

104,919

9,669
61,609
173,164
10,627

60,101

8,943

300,798

354,723
162,380
16,506
3,072
31,085
188,271

33,915

2,979

8,116

1,500

51,616
77481

96,660
95,819
79,076
19,248
73,951
118,128
197,227
168,613
203,614
114,728
229,846
8,961
56,119

81,511

66,454

7,466

98,491

14,566

349,232

62,860
134,138
451,235

64,670

142725

Total
net
assets
%

0.04

0.00
0.02
0.06
0.00

0.02
0.00
0.11

013
0.06
0.01
0.00
0.01
0.07

0.01
0.00
0.00
0.00

0.02
0.03

0.04
0.04
0.03
0.01

0.03
0.04
0.07
0.06
0.08
0.04
0.09
0.00
0.02
0.03

0.03

0.00

0.04
0.01
013
0.02
0.05
017

0.02

0.05

66



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

67

231,000
20,000
90,000

290,000

745,000

225,000
10,000
85,000
80,000
80,000
80,000

80,000
110,000

100,000

10,000
70,000

85,000

340,000

579,000

216,000

150,000
100,000
30,000

100,000

10,000

450,000

40,000

200,000

5,000
10,000
105,000
20,000

200,000
5,000
160,000

50,000

65,000
1,000

413,000

230,000

10,000

195,000

360,000
80,000

100,000

100,000

5,000

Description

US Dollar contd.

Howard Midstream Energy Partners LLC '144A'
7.375% 15-Jul-2032

Howard Midstream Energy Partners LLC '144A'
8.875% 15-Jul-2028

Howden UK Refinance Plc / Howden UK Refinance
2 Plc / Howden US Refinance LLC '144A" 8.125%
16-Feb-2032

HUB International Ltd '144A' 5.625% 01-Dec-2029
HUB International Ltd '144A' 7.250% 15-Jun-2030
HUB International Ltd '144A' 7.375% 31-Jan-2032
Hudbay Minerals Inc 'REGS' 4.600% 01-Apr-2026
Hudbay Minerals Inc 'REGS' 6.125% 01-Apr-2029
Hudson Pacific Properties LP 3.250% 15-Jan-2030
Hudson Pacific Properties LP 3.950% 01-Nov-2027
Hudson Pacific Properties LP 4.650% 01-Apr-2029
Hudson Pacific Properties LP 5.950% 15-Feb-2028

Hughes Satellite Systems Corp 5.250%
01-Aug-2026

Hughes Satellite Systems Corp 6.625%
01-Aug-2026

Hunt Cos Inc '"144A"5.250% 15-Apr-2029

Husky Injection Molding Systems Ltd / Titan Co-
Borrower LLC '144A' 9.000% 15-Feb-2029

Icahn Enterprises LP / Icahn Enterprises Finance
Corp 4.376% 01-Feb-2029

Icahn Enterprises LP / Icahn Enterprises Finance
Corp 5.250% 15-May-2027

Icahn Enterprises LP / Icahn Enterprises Finance
Corp 6.250% 15-May-2026

Icahn Enterprises LP / Icahn Enterprises Finance
Corp '144A"'9.750% 15-Jan-2029

iHeartCommunications Inc 6.375% 01-May-2026
iHeartCommunications Inc 8.375% 01-May-2027

iHeartCommunications Inc '144A" 4.750%
16-Jan-2028
iHeartCommunications Inc '144A' 5.250%
16-Aug-2027

IHO Verwaltungs GmbH '"144A' 4750%
15-Sep-2026

IHO Verwaltungs GmbH '"144A' 6.000%
15-May-2027

IHO Verwaltungs GmbH '"144A' 6.375%
15-May-2029

IHS Netherlands Holdco BV 'REGS' 8.000%
18-Sep-2027

Iliad Holding SASU '144A" 6.500% 16-0ct-2026
Iliad Holding SASU '"144A' 7.000% 15-Oct-2028
Iliad Holding SASU '144A"' 8.500% 15-Apr-2031

lluminate Buyer LLC / Illuminate Holdings IV Inc
'"144A'9.000% 01-Jul-2028

Imola Merger Corp '144A" 4.750% 15-May-2029
INEOS Finance Plc '144A' 7.5600% 15-Apr-2029

INEOS Quattro Finance 2 Plc '144A' 9.625%
16-Mar-2029

Infrabuild Australia Pty Ltd '144A"' 14.500%
156-Nov-2028

Ingles Markets Inc '"144A' 4.000% 15-Jun-2031

Installed Building Products Inc '144A" 5.750%
01-Feb-2028

Intelsat Jackson Holdings SA '"144A' 6.500%
15-Mar-2030

International Game Technology Plc '"144A' 4.125%
16-Apr-2026

International Game Technology Plc '144A' 5.250%
16-Jan-2029

International Game Technology Plc '144A' 6.250%
16-Jan-2027

Intesa Sanpaolo SpA '"144A' 5.710% 15-Jan-2026
Intesa Sanpaolo SpA '144A" FRN 4.198%
01-Jun-2032

Intesa Sanpaolo SpA '144A"' FRN 4.950%
01-Jun-2042

Investment Energy Resources Ltd 'REGS' 6.250%
26-Apr-2029

ION Trading Technologies Sarl '144A' 5.750%
15-May-2028

Fair
value
usb

235,285
21,183
89,506
274,526
764,138
228,287
9,791
84,685
55,356
66,981
61,701

68,100
85,227

46,596

9,098
72,579

72,795

319,481

574,951

224,047

116,788
37,073
15,425

53,208

9,699

443,237

39,540

194,334

4,982
9,924
106,422
20,192

187,159
5,068
170,143

51,755

56,577
979

385,963

223,980

9,684

195,752

356,707
67,935

75,001

94,253

4,574

Total
net
assets
%

0.09
0.01
0.03
0.10
0.28
0.09
0.00
0.03
0.02
0.03
0.02

0.03
0.03

0.02

0.00
0.03

0.03

012

0.21

0.08

0.04
0.01
0.01

0.02

0.00

017

0.02

0.07

0.00
0.00
0.04
0.01

0.07
0.00
0.06

0.02

0.02
0.00

0.14

0.08

0.00

0.07

013
0.03

0.03

0.04

0.00

Holdings

Bonds contd.

239,000
141,000
220,000
130,000

20,000
239,000

99,000
214,000
110,000

15,000
287,000
376,000
210,000
140,000

271,000

258,000
2,000

50,000
10,000
175,000
140,000
10,000
51,000
192,000

183,000
163,000
430,000

95,000
60,000

11,000
10,000
355,000

5,000
152,000

415,000
90,000
200,000

60,000
55,000
60,000
90,000
166,000

192,000

210,000
10,000
11,000

150,000

200,000

130,000
157,000
200,000
260,000

99,000

Description

US Dollar contd.

IQVIA Inc '"144A'5.000% 15-0ct-2026

IQVIA Inc '"144A"5.000% 156-May-2027

IQVIA Inc '144A' 6.500% 15-May-2030

Iris Holding Inc "144A' 10.000% 15-Dec-2028
Iris Holdings Inc '144A' 8.750% 15-Feb-2026
Iron Mountain Inc'144A"' 4.500% 15-Feb-2031
Iron Mountain Inc '"144A' 4.875% 15-Sep-2027
Iron Mountain Inc '144A' 4.875% 15-Sep-2029
Iron Mountain Inc '144A"' 5.000% 15-Jul-2028
Iron Mountain Inc '144A"'5.250% 15-Mar-2028
Iron Mountain Inc '144A"' 5.250% 15-Jul-2030
Iron Mountain Inc '"144A' 5.625% 15-Jul-2032
Iron Mountain Inc'144A' 7.000% 15-Feb-2029

Iron Mountain Information Management Services
Inc '144A'5.000% 15-Jul-2032

Ithaca Energy North Sea Plc '144A"' 9.000%
16-Jul-2026

ITT Holdings LLC '144A' 6.500% 01-Aug-2029

Jacobs Entertainment Inc '144A" 6.750%
15-Feb-2029

Jaguar Land Rover Automotive Plc '144A" 4.500%
01-Oct-2027

Jaguar Land Rover Automotive Plc '144A"' 5.500%
16-Jul-2029

Jaguar Land Rover Automotive Plc '144A' 5.875%
15-Jan-2028

Jaguar Land Rover Automotive Plc '144A' 7.750%
16-0ct-2025

James Hardie International Finance DAC '144A'
5.000% 15-Jan-2028

Jane Street Group / JSG Finance Inc '144A' 4.500%
15-Nov-2029

Jane Street Group / JSG Finance Inc '144A' 7125%
30-Apr-2031

Jazz Securities DAC "144A" 4.3756% 15-Jan-2029
JB Poindexter & Co Inc '144A' 8.750% 15-Dec-2031

Jefferies Finance LLC / JFIN Co-Issuer Corp '144A'
5.000% 15-Aug-2028

Jefferson Capital Holdings LLC '144A' 6.000%
16-Aug-2026

Jefferson Capital Holdings LLC '144A' 9.500%
15-Feb-2029

JELD-WEN Inc '144A" 4.625% 15-Dec-2025
JELD-WEN Inc '144A' 4.875% 15-Dec-2027

Jones Deslauriers Insurance Management Inc
'"144A' 8.500% 15-Mar-2030

Jones Deslauriers Insurance Management Inc
'"144A' 10.500% 15-Dec-2030

JSW Hydro Energy Ltd 'REGS' 4.126%
18-May-2031

Kaiser Aluminum Corp "144A"' 4.500% 01-Jun-2031
Kaiser Aluminum Corp '144A' 4.625% 01-Mar-2028

Kasikornbank PCL/Hong Kong 'EMTN' FRN 3.343%
02-0ct-2031

KB Home 4.000% 15-Jun-2031

KB Home 4.800% 15-Nov-2029

KB Home 7.250% 15-Jul-2030

KBR Inc '144A" 4.750% 30-Sep-2028

KCA Deutag UK Finance Plc '144A' 9.875%
01-Dec-2025

KeHE Distributors LLC / KeHE Finance Corp
/ NextWave Distribution Inc '"144A' 9.000%
15-Feb-2029

Kennedy-Wilson Inc 4.750% 01-Mar-2029
Kennedy-Wilson Inc 4.750% 01-Feb-2030
Kennedy-Wilson Inc 5.000% 01-Mar-2031

KFC Holding Co/Pizza Hut Holdings LLC/Taco Bell
of America LLC '144A" 4.750% 01-Jun-2027

KFH Tier 1 Sukuk Ltd FRN (Perpetual) 3.600%
30-Jun-2026

Kinetik Holdings LP '144A' 5.875% 15-Jun-2030
Kinetik Holdings LP '144A"' 6.625% 15-Dec-2028
Klabin Austria GmbH 'REGS' 3.200% 12-Jan-2031
Klabin Austria GmbH 'REGS' 5.750% 03-Apr-2029
Knife River Corp '144A' 7.760% 01-May-2031

Fair
value
usb

234,726
137711
223,520
110,979

16,464
215,946

96,017
201,808
105,472

14,627
272,958
357,417
213,921
128,117

274,702

234111
1,856

47,480

9,695

171,784

140,868

9,684

47,877

196,742

170,045
169,084
397132

93,780

61,914

10,842
9,456
371,507

5,374

135,150

367,909
84,290
186,715

53,077
52,044
61,889
84,096
167,455

197,056

179,882
8,310
9,000

146,451

188,493

128,185
169,577
169,245
258,235
103,826

Total
net
assets
%

0.09
0.05
0.08
0.04
0.01
0.08
0.04
0.08
0.04
0.01
010
013
0.08
0.05

010

0.09
0.00

0.02

0.00

0.06

0.05

0.00

0.02

0.07

0.06
0.06
015

0.04

0.02

0.00
0.00
0.14

0.00

0.05

0.14
0.03
0.07

0.02
0.02
0.02
0.03
0.06

0.07

0.07
0.00
0.00
0.05

0.07

0.05
0.06
0.06
0.10
0.04



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

4,000
6,000
55,000
220,000
15,000

80,000

200,000
230,000
20,000
140,000
280,000
5,000

230,000
213,000

40,000

5,000
20,000
64,000

194,000
70,000

100,000
140,000

105,000
100,000

100,000
54,000
163,000

152,000
270,000

180,000

5,000

160,000
90,000
95,000

5,000
80,000
80,000

120,000
80,000

140,000
90,000
50,000

170,000

130,000
320,000
10,000
5,000
105,000
4,000
65,000
30,000
515,000

5,000

10,000

Description

US Dollar contd.

Kohl's Corp 4.2560% 17-Jul-2025

Kohl's Corp 5.550% 17-Jul-2045

Kontoor Brands Inc '144A' 4.125% 15-Nov-2029
Kosmos Energy Ltd 'REGS' 7.125% 04-Apr-2026

Kronos Acquisition Holdings Inc / KIK Custom
Products Inc '144A"' 5.000% 31-Dec-2026

Kronos Acquisition Holdings Inc / KIK Custom
Products Inc '144A"' 7.000% 31-Dec-2027

Kuwait Projects Co SPC Ltd 4.229% 29-Oct-2026
LABL Inc '"144A' 5.875% 01-Nov-2028

LABL Inc '"144A'6.750% 15-Jul-2026

LABL Inc '"144A' 8.250% 01-Nov-2029

LABL Inc '144A' 10.5600% 15-Jul-2027

Ladder Capital Finance Holdings LLLP / Ladder
Capital Finance Corp '144A' 4.250% 01-Feb-2027

Ladder Capital Finance Holdings LLLP / Ladder
Capital Finance Corp '"144A' 5.2560% 01-Oct-2025

Ladder Capital Finance Holdings LLLP / Ladder
Capital Finance Corp '"144A' 7.000% 15-Jul-2031

Lamar Media Corp 3.750% 15-Feb-2028
Lamar Media Corp 4.000% 15-Feb-2030
Lamar Media Corp 4.875% 15-Jan-2029

Lamb Weston Holdings Inc '144A' 4125%
31-Jan-2030

Lamb Weston Holdings Inc '144A"' 4.375%
31-Jan-2032

Lamb Weston Holdings Inc '144A" 4.875%
15-May-2028
Landsea Homes Corp '144A' 8.875% 01-Apr-2029

Latam Airlines Group SA'REGS' 13.375%
15-Oct-2029

LBM Acquisition LLC "144A' 6.250% 15-Jan-2029

LCM Investments Holdings Il LLC '"144A' 4.875%
01-May-2029

LCM Investments Holdings Il LLC '144A"' 8.250%
01-Aug-2031

LCPR Senior Secured Financing DAC '144A' 5.1256%
156-Jul-2029

LCPR Senior Secured Financing DAC '144A' 6.750%
16-0ct-2027

LD Holdings Group LLC '144A' 6.125% 01-Apr-2028

Leeward Renewable Energy Operations LLC '144A"
4.250% 01-Jul-2029

Legacy LifePoint Health LLC '144A' 4.375%
16-Feb-2027

Legends Hospitality Holding Co LLC / Legends
Hospitality Co-Issuer Inc '144A' 5.000%
01-Feb-2026

Level 3 Financing Inc '144A' 3.400% 01-Mar-2027
Level 3 Financing Inc '144A"' 3.625% 15-Jan-2029
Level 3 Financing Inc '144A" 3.750% 15-Jul-2029
Level 3 Financing Inc '144A' 3.875% 15-Nov-2029
Level 3 Financing Inc '144A' 3.875% 15-0ct-2030
Level 3 Financing Inc '144A" 4.000% 15-Apr-2031
Level 3 Financing Inc '144A" 4.250% 01-Jul-2028
Level 3 Financing Inc '144A" 4.500% 01-Apr-2030
Level 3 Financing Inc '144A" 4.625% 15-Sep-2027
Level 3 Financing Inc '"144A" 4.875% 15-Jun-2029
Level 3 Financing Inc '144A' 10.500% 15-Apr-2029

Level 3 Financing Inc '144A" 10.500%
15-May-2030

Level 3 Financing Inc '144A' 10.750% 15-Dec-2030
Level 3 Financing Inc '144A" 11.000% 15-Nov-2029
Levi Strauss & Co '144A' 3.500% 01-Mar-2031

LFS Topco LLC '"144A' 5.875% 15-0ct-2026

LGl Homes Inc '"144A' 4.000% 15-Jul-2029

LGl Homes Inc '"144A' 8.750% 15-Dec-2028

Liberty Interactive LLC 8.250% 01-Feb-2030
Liberty Interactive LLC 8.500% 15-Jul-2029
Liberty Mutual Group Inc '144A" 4.300%
01-Feb-2061

Liberty Mutual Group Inc '144A' 7.800%
15-Mar-2037

Liberty Mutual Group Inc '144A"' FRN 4.125%
16-Dec-2051

Fair
value
usb

3,942
4,105
49,849
217,847
15,362

82,780

182,334
210,148
19,767
120,068
274178
4,741

228,196

214,872

37,443

4,538
19,242
58,222

173,129

67,869

99121
161,034

92,909
93,637

104,554

44,862

152,851

114,207
241,622

172,190

4,959

83,660
27,572
29,925
1,516
42,336
42,200
45,812
43,831
73,076
51,755
50,125
169,205

130,325
327,885
8,662
4,617
91,276
4,169
30,535
14,264
321,051

5,245

9,336

Total
net
assets
%

0.00
0.00
0.02
0.08
0.01

0.03

0.07
0.08
0.01
0.05
010
0.00

0.09

0.08

0.01
0.00
0.01
0.02

0.06

0.03

0.04
0.06

0.03
0.04

0.04

0.02

0.06

0.04
0.09

0.06

0.00

0.03
0.01
0.01
0.00
0.02
0.02
0.02
0.02
0.03
0.02
0.02
0.06

0.05
012
0.00
0.00
0.03
0.00
0.01
0.01
012

0.00

0.00

Holdings

Bonds contd.

150,000
20,000
165,000
97,000
200,000
150,000
60,000

440,000
70,000

440,000
11,000

50,000
112,000

180,000
40,000
50,000

70,000
30,000
40,000
145,000

90,000

105,000
211,000
10,000

80,000
120,000
25,000
6,000
1,000

83,000
85,000
10,000

230,000
265,000
200,000

10,000
135,000
580,000

330,000
1,000
170,000

5,000
30,000

201,000
40,000

450,000
2,000

50,000
180,000
25,000

Description

US Dollar contd.

Life Time Inc '144A' 5.750% 15-Jan-2026

Life Time Inc '144A' 8.000% 15-Apr-2026
LifePoint Health Inc '"144A' 5.375% 15-Jan-2029
LifePoint Health Inc '144A' 9.875% 15-Aug-2030
LifePoint Health Inc "144A' 10.000% 01-Jun-2032
LifePoint Health Inc '"144A" 11.000% 15-0ct-2030
Light & Wonder International Inc '144A"' 7.000%
15-May-2028

Light & Wonder International Inc '"144A' 7.250%
156-Nov-2029

Light & Wonder International Inc '"144A"' 7.500%
01-Sep-2031

Likewize Corp '"144A' 9.750% 15-Oct-2025
Lindblad Expeditions Holdings Inc '144A" 9.000%
15-May-2028

Lindblad Expeditions LLC "144A" 6.750%
15-Feb-2027

Lions Gate Capital Holdings LLC '144A" 5.500%
16-Apr-2029

Lithia Motors Inc '144A" 4.375% 15-Jan-2031
Lithia Motors Inc '"144A' 4.625% 15-Dec-2027

Louisiana-Pacific Corp '144A' 3.625%
15-Mar-2029

LSF11 A5 HoldCo LLC '144A'6.625% 15-0ct-2029
Lumen Technologies Inc 7.600% 15-Sep-2039
Lumen Technologies Inc 7.650% 15-Mar-2042

Lumen Technologies Inc '"144A' 4.000%
15-Feb-2027

Lumen Technologies Inc '"144A' 4.500%
16-Jan-2029

M/l Homes Inc 3.950% 15-Feb-2030
M/l Homes Inc 4.950% 01-Feb-2028

Macquarie Airfinance Holdings Ltd '144A' 8.375%
01-May-2028

Macy's Retail Holdings LLC 4.300% 15-Feb-2043
Macy's Retail Holdings LLC 4.500% 15-Dec-2034
Macy's Retail Holdings LLC 5.125% 15-Jan-2042
Macy's Retail Holdings LLC 6.375% 15-Mar-2037
Macy's Retail Holdings LLC '144A' 5.875%
01-Apr-2029

Macy's Retail Holdings LLC '144A' 5.875%
16-Mar-2030

Macy's Retail Holdings LLC '144A' 6.125%
15-Mar-2032

Macy's Retail Holdings LLC '144A' 6.700%
15-Jul-2034

Madison IAQ LLC '"144A" 4.125% 30-Jun-2028
Madison IAQ LLC '144A' 5.875% 30-Jun-2029

MAF Global Securities Ltd FRN (Perpetual) 7.875%
30-Jun-2027

Magnolia Oil & Gas Operating LLC / Magnolia Oil &
Gas Finance Corp '144A' 6.000% 01-Aug-2026

MajorDrive Holdings IV LLC '144A' 6.375%
01-Jun-2029

Mallinckrodt International Finance SA /
Mallinckrodt CB LLC '"144A" 14.750% 14-Nov-2028

MARB BondCo Plc 'REGS' 3.950% 29-Jan-2031
Marks & Spencer Plc '144A' 7125% 01-Dec-2037

Marriott Ownership Resorts Inc 4.750%
15-Jan-2028

Marriott Ownership Resorts Inc '"144A' 4.500%
15-Jun-2029

Martin Midstream Partners LP / Martin Midstream
Finance Corp '"144A' 11.500% 15-Feb-2028

Matador Resources Co '144A' 6.875% 15-Apr-2028

Match Group Holdings Il LLC '"144A" 4.625%
01-Jun-2028

Match Group Holdings Il LLC '144A' 5.000%
15-Dec-2027

Match Group Holdings Il LLC '144A"5.625%
15-Feb-2029

Mativ Holdings Inc '144A" 6.875% 01-0ct-2026
Mattamy Group Corp '144A" 4.625% 01-Mar-2030
Mattamy Group Corp '144A'5.250% 15-Dec-2027

Fair
value
usb

149,434

20,247
136,374
108,575
204,785
165,465

60,370

449,792

72,369

444,062
11,318

49,430

72744

160,371
38,204
45,416

66,331

8,285
11124
74,743

25,990

93,722
208,697
10,650

61,057
108,809
20,458
5,435
972

79,701

81,265

8,590

214,695
246,755
205,100

9,909

127,230

630,870

274,474
1,078
160,463

4,599

32,500

204,240
37,478

431,707

1,924

49,739
166,551
24,311

Total
net
assets
%

0.06
0.01
0.05
0.04
0.08
0.06
0.02

017
0.03

017
0.00

0.02
0.03

0.06
0.01
0.02

0.03
0.00
0.00
0.03

0.01

0.04
0.08
0.00

0.02
0.04
0.01
0.00
0.00

0.03
0.03
0.00

0.08
0.09
0.08

0.00
0.05
0.23

010
0.00
0.06

0.00
0.01

0.08
0.01

0.16
0.00
0.02

0.06
0.01

68



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

69

5,000

156,000

220,000

80,000

380,301

250,000
10,000

140,000

50,000

520,000
290,000
135,000

140,000

300,000

100,000

103,000

10,000

50,000
115,000
35,000
150,000

130,000
70,000
10,000

120,000

10,000
185,000
160,000
280,000
195,000

10,000

5,000

270,000

20,000

10,000

85,000

300,000

72,000

100,000
125,000
335,000

160,000
35,000

300,000

180,000

37,000

8,000

Description

US Dollar contd.

Matthews International Corp '144A'5.250%
01-Dec-2025

Mauser Packaging Solutions Holding Co '144A'
7.875% 15-Apr-2027

Mauser Packaging Solutions Holding Co '144A'
9.250% 15-Apr-2027

Mavis Tire Express Services Topco Corp '144A'
6.500% 15-May-2029

MC Brazil Downstream Trading SARL 'REGS"
7.250% 30-Jun-2031

McAfee Corp '144A' 7.375% 15-Feb-2030
McGraw-Hill Education Inc '144A' 5.750%
01-Aug-2028

McGraw-Hill Education Inc '144A' 8.000%
01-Aug-2029

Medco Maple Tree Pte Ltd 'REGS' 8.960%
27-Apr-2029

Medline Borrower LP '144A' 3.875% 01-Apr-2029
Medline Borrower LP '144A"' 5.250% 01-Oct-2029

Medline Borrower LP/Medline Co-Issuer Inc "144A'
6.250% 01-Apr-2029

Melco Resorts Finance Ltd '"144A' 5.375%
04-Dec-2029

Melco Resorts Finance Ltd '144A' 5.750%
21-Jul-2028

Melco Resorts Finance Ltd '144A' 7.625%
17-Apr-2032

Melco Resorts Finance Ltd 'REGS' 5.2560%
26-Apr-2026

Melco Resorts Finance Ltd 'REGS' 5.6256%
17-Jul-2027

MercadoLibre Inc 3.125% 14-Jan-2031
Mercer International Inc 5.1256% 01-Feb-2029
Mercer International Inc 5.500% 15-Jan-2026

Mercer International Inc '144A"' 12.876%
01-Oct-2028

Methanex Corp 5.125% 15-0ct-2027
Methanex Corp 5.250% 15-Dec-2029
Methanex Corp 5.650% 01-Dec-2044

MGM China Holdings Ltd '144A' 5.875%
15-May-2026

MGM Resorts International 4.625% 01-Sep-2026
MGM Resorts International 5.500% 15-Apr-2027
MGM Resorts International 6.500% 15-Apr-2032
Michaels Cos Inc/The '144A' 5.250% 01-May-2028
Michaels Cos Inc/The '"144A' 7.875% 01-May-2029
MicroStrategy Inc '144A' 6.125% 15-Jun-2028

Midcap Financial Issuer Trust '144A' 5.625%
16-Jan-2030

Midcap Financial Issuer Trust '144A' 6.500%
01-May-2028

Midcontinent Communications / Midcontinent
Finance Corp '"144A' 5.376% 15-Aug-2027
Midwest Gaming Borrower LLC / Midwest Gaming
Finance Corp '"144A' 4.875% 01-May-2029
Millennium Escrow Corp '144A' 6.6256%
01-Aug-2026

Millicom International Cellular SA'REGS' 4.500%
27-Apr-2031

Millicom International Cellular SA'REGS' 6.250%
25-Mar-2029

Mineral Resources Ltd '"144A' 8.000% 01-Nov-2027
Mineral Resources Ltd '144A' 8.125% 01-May-2027
Mineral Resources Ltd '144A' 8.500%
01-May-2030

Mineral Resources Ltd '144A' 9.250% 01-Oct-2028
Minerals Technologies Inc '144A' 5.000%
01-Jul-2028

Minerva Luxembourg SA'REGS' 4.375%
18-Mar-2031

Minerva Luxembourg SA'REGS' 8.875%
13-Sep-2033

Miter Brands Acquisition Holdco Inc / MIWD
Borrower LLC '144A' 6.750% 01-Apr-2032

Mobius Merger Sub Inc '144A' 9.000%
01-Jun-2030

Fair
value
usb

4,877

169,393

220,405

74,629

337,264

231176
9,655

136,280

52,430

479,216
276,988
136,766

125,540

281181

99,687

99,602

9,555

42,408
101,340
33,993
161,672

125,479
67,583
8,655
118,837

9,767
133,294
159,377
224,228
126,240

9,705

4,336

255,639

19,215

9,321

44,665

258,391

69,366

102,420
126,152
347160

168,114
33,262

247,644

186,013

37,293

7926

Total
net
assets
%

0.00

0.06

0.08

0.03

013

0.09
0.00

0.05

0.02

018
010
0.05

0.05

010

0.04

0.04

0.00

0.02
0.04
0.01
0.06

0.05
0.03
0.00
0.04

0.00
0.05
0.06
0.08
0.05
0.00
0.00

010

0.01

0.00

0.02

0.10

0.04
0.05
013

0.06
0.01

0.09

0.07

0.01

0.00

Holdings

Bonds contd.

70,000

325,000
465,000

81,000

111,000
120,000

130,000
130,000

115,000

5,000
150,000

134,000
545,000
132,000
170,000
75,000
200,000
5,000

130,000
4,000
40,000
35,000
111,000
130,000
208,000
12,000
170,000
100,000
280,000
30,000
179,000
190,000
50,000
195,000
6,000
170,000
462,000
60,000

80,000
375,000
130,000

80,000

10,000
230,000
200,000
100,000

5,000
40,000
440,000
51,000
50,000
10,000
12,000
180,000

Description

US Dollar contd.

ModivCare Escrow Issuer Inc '"144A' 5.000%
01-Oct-2029

ModivCare Inc '"144A' 5.875% 15-Nov-2025

Mohegan Tribal Gaming Authority '144A' 8.000%
01-Feb-2026

Mohegan Tribal Gaming Authority '"144A"' 13.250%
16-Dec-2027

Molina Healthcare Inc '144A" 3.875% 15-Nov-2030
Molina Healthcare Inc '"144A' 3.875%
15-May-2032

Molina Healthcare Inc '"144A' 4.375% 15-Jun-2028

Moss Creek Resources Holdings Inc '144A' 7.500%
15-Jan-2026

Moss Creek Resources Holdings Inc '144A"
10.500% 15-May-2027

Motion Bondco DAC '144A' 6.625% 15-Nov-2027

MPH Acquisition Holdings LLC '144A' 5.500%
01-Sep-2028

MPH Acquisition Holdings LLC '"144A' 5.750%
01-Nov-2028

MPT Operating Partnership LP / MPT Finance Corp
3.500% 15-Mar-2031

MPT Operating Partnership LP / MPT Finance Corp
4.625% 01-Aug-2029

MPT Operating Partnership LP/ MPT Finance Corp
5.000% 15-Oct-2027

MPT Operating Partnership LP/ MPT Finance Corp
5.250% 01-Aug-2026

MTN Mauritius Investments Ltd 'REGS' 6.500%
13-Oct-2026

Mueller Water Products Inc '144A" 4.000%
16-Jun-2029

Murphy Oil Corp 5.875% 01-Dec-2042

Murphy Oil Corp 6.375% 15-Jul-2028

Murphy Oil Corp 7.050% 01-May-2029

Murphy Oil USA Inc 4.750% 15-Sep-2029

Murphy Oil USA Inc 5.625% 01-May-2027

Murphy Oil USA Inc '144A' 3.750% 15-Feb-2031
Nabors Industries Inc '"144A' 7.375% 15-May-2027
Nabors Industries Inc '144A' 9.125% 31-Jan-2030
Nabors Industries Ltd '"144A' 7.500% 15-Jan-2028
NBM US Holdings Inc 'REGS' 7.000% 14-May-2026
NCL Corp Ltd '"144A' 5.875% 15-Mar-2026

NCL Corp Ltd '144A' 5.875% 15-Feb-2027

NCL Corp Ltd '144A' 8.125% 15-Jan-2029

NCL Corp Ltd '144A' 8.375% 01-Feb-2028

NCL Finance Ltd '"144A' 6.125% 15-Mar-2028

NCR Atleos Corp '144A' 9.500% 01-Apr-2029

NCR Voyix Corp '144A' 5.000% 01-Oct-2028

NCR Voyix Corp '"144A' 5.125% 15-Apr-2029

NCR Voyix Corp '144A' 5.250% 01-Oct-2030

Necessity Retail REIT Inc/The / American Finance
Operating Partner LP '"144A' 4.500% 30-Sep-2028

Nemak SAB de CV'REGS' 3.625% 28-Jun-2031
Neptune Bidco US Inc '144A' 9.290% 15-Apr-2029
NESCO Holdings Il Inc '144A' 5.500% 15-Apr-2029

Network i2i Ltd 'REGS' FRN (Perpetual) 3.975%
03-Mar-2026

New Enterprise Stone & Lime Co Inc '"144A" 5.250%
15-Jul-2028

New Fortress Energy Inc '144A' 6.500%
30-Sep-2026
New Fortress Energy Inc '144A' 6.750%
15-Sep-2025

New Fortress Energy Inc '144A' 8.750%
16-Mar-2029

New Gold Inc '144A' 7.500% 15-Jul-2027

New Home Co Inc/The '"144A' 9.250% 01-Oct-2029
Newell Brands Inc 5.700% 01-Apr-2026

Newell Brands Inc 6.375% 15-Sep-2027

Newell Brands Inc 6.625% 15-Sep-2029

Newell Brands Inc 6.875% 01-Apr-2036

Newell Brands Inc 7.000% 01-Apr-2046

Newfold Digital Holdings Group Inc '144A' 6.000%
16-Feb-2029

Fair
value
usb

49,368

329,774
441,297

92,011

98,690
104124

122,476
130,394

117,970

4,887
113,480

72,244

355,909

95,942

140,432

68,220

199,604

4,583

115,417
4,041
41,616
33,206
110,215
114,691
206,562
12,443
162,374
100,105
277,041
29,674
187,903
198,707
49,427
210,913
5,670
160,325
422,702
52,865

61,953
369,459
120,622

76,155

9,453

211,879

194,299

91,329

5,040
40,148
434,982
50,457
49114
8,965
9,726
130,219

Total
net
assets
%

0.02

012
0.16

0.03

0.04
0.04

0.05
0.05

0.04

0.00
0.04

0.03

013

0.04

0.05

0.03

0.07

0.00

0.04
0.00
0.02
0.01
0.04
0.04
0.08
0.01
0.06
0.04
0.10
0.01
0.07
0.07
0.02
0.08
0.00
0.06
016
0.02

0.02
013
0.05
0.03

0.00

0.08

0.07

0.03

0.00
0.02
016
0.02
0.02
0.00
0.00
0.05



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

80,000

60,000
230,000
61,000
305,000
421,000
561,000

31,000
304,000
168,000

40,000
110,000

10,000
120,000
145,000

35,000

5,000
500,000
120,000
210,000

89,000
190,000
150,000

25,000
45,000
42,000
10,000
131,000

50,000

35,000
94,000

200,000
114,000
150,000
302,000

95,000

95,000
20,000
390,000
115,000
145,000
183,000
270,000
5,000

240,000

10,000
198,000
100,000
180,000

245,000
70,000
60,000

11,000

Description

US Dollar contd.

Newfold Digital Holdings Group Inc '"144A' 11.750%
15-0ct-2028

Newmark Group Inc '"144A' 7.500% 12-Jan-2029
News Corp '"144A' 3.875% 15-May-2029

News Corp '"144A' 5.125% 15-Feb-2032

Nexstar Media Inc '144A" 4.750% 01-Nov-2028
Nexstar Media Inc '"144A' 5.625% 15-Jul-2027

NextEra Energy Operating Partners LP '"144A
3.875% 15-0ct-2026

NextEra Energy Operating Partners LP '144A
4.500% 15-Sep-2027

NextEra Energy Operating Partners LP '144A'
7.250% 15-Jan-2029

NGL Energy Operating LLC / NGL Energy Finance
Corp "144A' 8.375% 15-Feb-2032

Nine Energy Service Inc 13.000% 01-Feb-2028

NMG Holding Co Inc / Neiman Marcus Group LLC
"44A"7125% 01-Apr-2026

Noble Finance Il LLC '144A' 8.000% 15-Apr-2030
Nordstrom Inc 4.000% 15-Mar-2027

Nordstrom Inc 4.375% 01-Apr-2030

Nordstrom Inc 5.000% 15-Jan-2044

Nordstrom Inc 6.950% 15-Mar-2028

Northern Oil & Gas Inc '"144A' 8.125% 01-Mar-2028
Northern Oil & Gas Inc '"144A' 8.750% 15-Jun-2031

Northriver Midstream Finance LP '144A"' 6.750%
15-Jul-2032

Novelis Corp '144A' 3.875% 15-Aug-2031
Novelis Corp '"144A' 4.750% 30-Jan-2030

Nufarm Australia Ltd / Nufarm Americas Inc '"144A"
5.000% 27-Jan-2030

NuStar Logistics LP 5.625% 28-Apr-2027
NuStar Logistics LP 5.750% 01-Oct-2025
NuStar Logistics LP 6.000% 01-Jun-2026
NuStar Logistics LP 6.375% 01-Oct-2030

Oceaneering International Inc 6.000%
01-Feb-2028

Oceaneering International Inc 6.000%
01-Feb-2028

Odeon Finco Plc '"144A" 12.750% 01-Nov-2027

Office Properties Income Trust '144A' 9.000%
30-Sep-2029

Olympus Water US Holding Corp '144A' 4.250%
01-Oct-2028

Olympus Water US Holding Corp '144A' 6.250%
01-Oct-2029

Olympus Water US Holding Corp '144A' 7.250%
15-Jun-2031

Olympus Water US Holding Corp '144A' 9.750%
16-Nov-2028

ON Semiconductor Corp '144A' 3.875%
01-Sep-2028

OneMain Finance Corp 3.500% 15-Jan-2027
OneMain Finance Corp 3.875% 15-Sep-2028
OneMain Finance Corp 4.000% 15-Sep-2030
OneMain Finance Corp 5.375% 15-Nov-2029
OneMain Finance Corp 7.125% 15-Mar-2026
OneMain Finance Corp 7.875% 15-Mar-2030
OneMain Finance Corp 9.000% 15-Jan-2029

Ontario Gaming GTA LP/OTG Co-Issuer Inc '144A"
8.000% 01-Aug-2030

Open Text Corp '144A"' 3.875% 01-Dec-2029

Open Text Holdings Inc '"144A' 4125% 15-Feb-2030
Open Text Holdings Inc '"144A" 4125% 01-Dec-2031
Option Care Health Inc '"144A' 4.375% 31-Oct-2029

Organon & Co / Organon Foreign Debt Co-Issuer BV
"44A" 4125% 30-Apr-2028

Organon & Co / Organon Foreign Debt Co-Issuer BV
"144A'5125% 30-Apr-2031

Organon & Co / Organon Foreign Debt Co-Issuer BV
"44A' 7.875% 15-May-2034

Oriflame Investment Holding Plc '144A"' 5.125%
04-May-2026

Osaic Holdings Inc '"144A' 10.750% 01-Aug-2027

Total

Fair net
value assets
usb %
82,978 0.03
61,730 0.02
211,947 0.08
57,929 0.02
271,471 0.10
400,297 015
534,259 0.20
29,360 0.01
312,031 012
171,255 0.06
33,029 0.01
108,776 0.04
10,415 0.00
114,395 0.04
131,984 0.05
28,311 0.01
5,044 0.00
506,240 0.19
126,052 0.05
210,705 0.08
77168 0.03
176,439 0.07
137,560 0.05
24,804 0.01
44,747 0.02
41,966 0.02
10,175 0.00
129,678 0.05
49,457 0.02
36,711 0.01
74,025 0.03
182,268 0.07
104,191 0.04
149,480 0.06
320,515 012
87748 0.03
89,111 0.03
17,952 0.01
335,120 012
107,944 0.04
147,450 0.06
188,784 0.07
285,052 011
5,135 0.00
215,354 0.08
9,027 0.00
174,427 0.07
91,914 0.03
167,335 0.06
219,774 0.08
72,012 0.03
16,008 0.01
11,334 0.00

Holdings

Bonds contd.

150,000

40,000
5,000

72,000
40,000

5,000
265,000

180,000

55,000
110,000
170,000
200,000
101,000

130,000
171,000
15,000

245,000

210,000

250,000
10,000
60,000
10,000
30,000

10,000
375,000
100,000

70,000

10,000
238,000
325,000
345,000
204,000

40,000
45,000
89,042

9,000
240,000

129,000

200,000
35,000

204,000
100,000

390,000

Description

US Dollar contd.

Oscar AcquisitionCo LLC / Oscar Finance Inc '144A"
9.5600% 15-Apr-2030

OT Merger Corp '144A' 7.875% 15-0Oct-2029

Outfront Media Capital LLC / Outfront Media
Capital Corp '"144A' 4.250% 15-Jan-2029

Outfront Media Capital LLC / Outfront Media
Capital Corp '144A' 5.000% 15-Aug-2027

Outfront Media Capital LLC / Outfront Media
Capital Corp '"144A' 7.375% 15-Feb-2031

Owens & Minor Inc '144A" 4.500% 31-Mar-2029

Owens-Brockway Glass Container Inc '144A"
6.625% 13-May-2027

Oxford Finance LLC / Oxford Finance Co-lIssuer Il
Inc '"144A"'6.375% 01-Feb-2027

P&L Development LLC / PLD Finance Corp '144A'
7.760% 15-Nov-2025

Pactiv Evergreen Group Issuer LLC / Pactiv
Evergreen Group Issuer Inc '"144A" 4.375%
15-0ct-2028

Pampa Energia SA'REGS' 7.5600% 24-Jan-2027

Panther Escrow Issuer LLC '144A' 7125%
01-Jun-2031

Papa John's International Inc '144A' 3.875%
15-Sep-2029

Paramount Global FRN 6.250% 28-Feb-2057
Paramount Global FRN 6.375% 30-Mar-2062

Park Intermediate Holdings LLC / PK Domestic
Property LLC / PK Finance Co-Issuer '144A'
4.875% 15-May-2029

Park Intermediate Holdings LLC / PK Domestic
Property LLC / PK Finance Co-lssuer '"144A'
5.8756% 01-Oct-2028

Park River Holdings Inc '144A' 5.625%
01-Feb-2029

Parkland Corp '144A' 4.625% 01-May-2030
Parkland Corp '144A' 56.875% 15-Jul-2027
Park-Ohio Industries Inc 6.625% 15-Apr-2027
Patrick Industries Inc '"144A' 4.750% 01-May-2029

Pattern Energy Operations LP / Pattern Energy
Operations Inc '"144A" 4.500% 15-Aug-2028

Paysafe Finance Plc / Paysafe Holdings US Corp
'"144A' 4,000% 15-Jun-2029

PBF Holding Co LLC / PBF Finance Corp 6.000%
15-Feb-2028

PBF Holding Co LLC / PBF Finance Corp '"144A'
7.875% 15-Sep-2030

PECF USS Intermediate Holding Ill Corp '"144A'
8.000% 15-Nov-2029

Penn Entertainment Inc '144A' 5.625%
156-Jan-2027

PennyMac Financial Services Inc '144A" 4.250%
15-Feb-2029

PennyMac Financial Services Inc '144A' 5.375%
15-0ct-2025

PennyMac Financial Services Inc '144A' 5.750%
15-Sep-2031
PennyMac Financial Services Inc '144A' 7.125%
15-Nov-2030

Penske Automotive Group Inc 3.500% 01-Sep-2025
Penske Automotive Group Inc 3.750% 15-Jun-2029

Perenti Finance Pty Ltd '144A' 6.500%
07-Oct-2025

Perenti Finance Pty Ltd '144A' 7.500% 26-Apr-2029
Performance Food Group Inc '"144A" 4.250%
01-Aug-2029

Performance Food Group Inc '144A' 5.500%
15-0ct-2027

Periama Holdings LLC/DE 5.950% 19-Apr-2026
Permian Resources Operating LLC '144A' 5.875%
01-Jul-2029

Permian Resources Operating LLC '144A' 7.000%
15-Jan-2032

Permian Resources Operating LLC '144A' 7.750%
15-Feb-2026

Permian Resources Operating LLC '144A" 8.000%
15-Apr-2027

Fair
value
usb

141,887

18,239
4,565

69,738

41,677

4,315
264,795

173,544

50,307

102,823

164,781

202,424

89,450

106,187
161,247
14,074

241,657

166,672

228,236
9,879
57810
9,233
27,806

9,220

365,973

102,375

29,850

9,661

217,007

322,328

323,488

203,684

38,987
40,686
88,890

9,185
218,662

126,281

197,959
34,489

209,705

100,902

399,189

Total
net
assets
%

0.05

0.01
0.00

0.03
0.02

0.00
0.10

0.06
0.02
0.04
0.06
0.08
0.03

0.04
0.06
0.01

0.09

0.06

0.09
0.00
0.02
0.00
0.01

0.00
0.14
0.04
0.01
0.00
0.08
012
012
0.08
0.01
0.02
0.03

0.00
0.08

0.05

0.07
0.01

0.08
0.04

015

70



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

71

140,000

76,000

100,000
5,000
220,000
61,000
100,000

110,000

215,000
130,000
147,000
331,000
5,000
528,000
70,000

12,000

191,000
280,000
225,000
191,000
135,000

24,000
142,000
100,000

11,000
260,000

180,000

50,000
130,000

85,000

124,000

3,000

50,000
105,000
155,000
225,000

20,000

35,000

40,000
255,000

175,000

80,000
1,000
370,000
295,000
240,000

113,000

284,000
175,000
20,000
10,000

206,000

215,000

Description

US Dollar contd.

Permian Resources Operating LLC '144A' 9.875%
15-Jul-2031

Perrigo Finance Unlimited Co 4.375%
15-Mar-2026

Perrigo Finance Unlimited Co 4.900% 15-Dec-2044
Perrigo Finance Unlimited Co 5.150% 15-Jun-2030
Peru LNG Srl'REGS' 5.375% 22-Mar-2030
Petrofac Ltd '144A' 9.750% 15-Nov-2026

Petrorio Luxembourg Holding Sarl 'REGS' 6.1256%
09-Jun-2026

PetSmart Inc / PetSmart Finance Corp '144A"
7.760% 15-Feb-2029

PHH Mortgage Corp '144A' 7.875% 15-Mar-2026
Pike Corp '144A' 5.500% 01-Sep-2028

Pike Corp '144A' 8.625% 31-Jan-2031

Pitney Bowes Inc '"144A' 6.875% 15-Mar-2027
Pitney Bowes Inc '"144A' 7.250% 15-Mar-2029
Playtika Holding Corp '144A' 4.250% 15-Mar-2029

Polar US Borrower LLC / Schenectady International
Group Inc '"144A' 6.750% 15-May-2026

Port of Newcastle Investments Financing Pty Ltd
'"144A'5.900% 24-Nov-2031

Post Holdings Inc '144A" 4.500% 15-Sep-2031
Post Holdings Inc '"144A"' 4.625% 15-Apr-2030
Post Holdings Inc '"144A' 5.500% 15-Dec-2029
Post Holdings Inc '"144A"' 5.625% 15-Jan-2028
Post Holdings Inc '144A' 6.250% 15-Feb-2032
PRA Group Inc '"144A' 8.375% 01-Feb-2028

PRA Group Inc '"144A" 8.875% 31-Jan-2030

Prairie Acquiror LP'"144A'9.000% 01-Aug-2029
Precision Drilling Corp '144A' 6.875% 15-Jan-2029
Premier Entertainment Sub LLC / Premier

Entertainment Finance Corp '144A' 5.625%
01-Sep-2029

Premier Entertainment Sub LLC / Premier
Entertainment Finance Corp '144A' 5.875%
01-Sep-2031

Prestige Brands Inc '144A' 5.1256% 15-Jan-2028

Prime Security Services Borrower LLC / Prime
Finance Inc '"144A' 3.375% 31-Aug-2027

Prime Security Services Borrower LLC / Prime
Finance Inc'"144A' 5.750% 15-Apr-2026

Prime Security Services Borrower LLC / Prime
Finance Inc '144A'6.250% 15-Jan-2028

Primo Water Holdings Inc '144A' 4.375%
30-Apr-2029

Provident Financing Trust | 7.405% 15-Mar-2038
PTC Inc '144A' 4.000% 15-Feb-2028

QVC Inc 4.375% 01-Sep-2028

QVC Inc 4.750% 15-Feb-2027

QVC Inc 5.450% 15-Aug-2034

QVC Inc 5.950% 15-Mar-2043

Qwest Corp 7.250% 15-Sep-2025

Radiate Holdco LLC / Radiate Finance Inc '144A"
4.500% 15-Sep-2026

Radiate Holdco LLC / Radiate Finance Inc '144A'
6.5600% 15-Sep-2028

Radiology Partners Inc '144A' 9.781% 15-Feb-2030
Rain Carbon Inc '"144A" 12.250% 01-Sep-2029
Rakuten Group Inc '144A'9.750% 15-Apr-2029
Rakuten Group Inc '144A" 11.250% 15-Feb-2027
Rakuten Group Inc '144A" FRN (Perpetual) 5.125%
22-Apr-2026

Rakuten Group Inc '"144A' FRN (Perpetual) 6.250%
22-Apr-2031

Rand Parent LLC '144A' 8.500% 15-Feb-2030
Range Resources Corp 8.250% 15-Jan-2029
Range Resources Corp '144A" 4.750% 15-Feb-2030
Raptor Acquisition Corp / Raptor Co-Issuer LLC
"144A' 4.875% 01-Nov-2026

Rayonier AM Products Inc '"144A' 7.625%
156-Jan-2026

Real Hero Merger Sub 2 Inc '144A" 6.250%
01-Feb-2029

Total

Fair net
value assets
usb %
165112 0.06
73,578 0.03
79,519 0.03
4,607 0.00
190,023 0.07
12,505 0.01
97,767 0.04
107,235 0.04
210,374 0.08
124,781 0.05
155,920 0.06
312,999 012
4,504 0.00
463,705 017
19,950 0.01
11,412 0.00
171,353 0.06
257,461 0.10
217,274 0.08
188,197 0.07
135,347 0.05
23,936 0.01
141,856 0.05
103,153 0.04
10,891 0.00
187,260 0.07
122,635 0.05
48,665 0.02
120,408 0.05
84,432 0.03
122,309 0.05
2,767 0.00
53,250 0.02
99,000 0.04
113,684 0.04
190,152 0.07
12132 0.00
19,958 0.01
39,060 0.01
194,652 0.07
86,922 0.03
64,100 0.02
1,077 0.00
381,932 014
315,760 012
213,045 0.08
89,461 0.03
287,840 011
181,497 0.07
18,781 0.01
9,692 0.00
193,347 0.07
184,534 0.07

Holdings

Bonds contd.

180,000
100,000

10,000
6,000
320,000
70,000

2,000
97,000

318,000
150,000

220,000

67,000
105,000
10,000
35,000
55,000
237,000
30,000

756,000
440,000

140,000
2,000
11,000

181,000
11,000
557,000

325,000
5,000

225,000
15,000
5,000
110,000
355,000
330,000
100,000
240,000

35,000
200,000
120,000

11,000
165,000
365,000
325,000

75,000
295,000

3,000
35,000
11,000

190,000
11,000

Description

US Dollar contd.

Rede D'or Finance Sarl 'REGS' 4.500%
22-Jan-2030

ReNew Wind Energy AP2 / ReNew Power Pvt Ltd
other 9 Subsidiaries 'REGS' 4.500% 14-Jul-2028

Resideo Funding Inc '144A' 4.000% 01-Sep-2029
Reworld Holding Corp 5.000% 01-Sep-2030
Reworld Holding Corp '144A' 4.875% 01-Dec-2029

RHP Hotel Properties LP / RHP Finance Corp
4.750% 15-0ct-2027

RHP Hotel Properties LP / RHP Finance Corp '144A'
6.500% 01-Apr-2032

RHP Hotel Properties LP / RHP Finance Corp '144A"
7.250% 15-Jul-2028

RingCentral Inc '144A' 8.500% 15-Aug-2030

Ritchie Bros Holdings Inc '144A" 6.750%
16-Mar-2028

Ritchie Bros Holdings Inc '144A' 7.750%
15-Mar-2031

Rithm Capital Corp '144A' 6.250% 15-Oct-2025
Rithm Capital Corp '"144A' 8.000% 01-Apr-2029
RLJ Lodging Trust LP '144A' 3.750% 01-Jul-2026
RLJ Lodging Trust LP '144A" 4.000% 15-Sep-2029
ROBLOX Corp '144A" 3.875% 01-May-2030
Rockeliff Energy Il LLC '144A' 5.500% 15-0ct-2029

Rocket Mortgage LLC / Rocket Mortgage Co-lssuer
Inc '144A" 2.875% 15-0ct-2026

Rocket Mortgage LLC / Rocket Mortgage Co-lssuer
Inc '144A' 3.625% 01-Mar-2029

Rocket Mortgage LLC / Rocket Mortgage Co-lssuer
Inc '"144A' 4.000% 15-0ct-2033

Rocket Software Inc '"144A' 6.500% 15-Feb-2029
Rocket Software Inc '144A"' 9.000% 28-Nov-2028
Rockies Express Pipeline LLC '144A" 4.800%
15-May-2030

Rockies Express Pipeline LLC '144A' 6.875%
15-Apr-2040

Rockies Express Pipeline LLC '144A' 7.500%
156-Jul-2038

Rogers Communications Inc '"144A" FRN 5.250%
15-Mar-2082

Royal Caribbean Cruises Ltd 7.500% 15-Oct-2027

Royal Caribbean Cruises Ltd '144A" 4.250%
01-Jul-2026

Royal Caribbean Cruises Ltd '144A' 5.375%
16-Jul-2027

Royal Caribbean Cruises Ltd '"144A" 5.500%
31-Aug-2026
Royal Caribbean Cruises Ltd '144A' 5.500%
01-Apr-2028
Royal Caribbean Cruises Ltd '144A' 6.250%
16-Mar-2032

Royal Caribbean Cruises Ltd '144A' 7.250%
15-Jan-2030

Royal Caribbean Cruises Ltd '144A' 9.250%
15-Jan-2029

Rumo Luxembourg Sarl 'REGS' 4.200%
18-Jan-2032

Rumo Luxembourg Sarl 'REGS' 5.250%
10-Jan-2028

Ryan Specialty LLC '144A" 4.375% 01-Feb-2030
Sabre GLBL Inc'144A' 8.625% 01-Jun-2027
Sabre GLBL Inc "144A" 11.2560% 15-Dec-2027
Safeway Inc 7.2560% 01-Feb-2031

SBA Communications Corp 3.125% 01-Feb-2029
SBA Communications Corp 3.875% 15-Feb-2027

SCIH Salt Holdings Inc '"144A"' 4.875%
01-May-2028

SCIH Salt Holdings Inc '"144A" 6.625%
01-May-2029

SCIL IV LLC / SCIL USA Holdings LLC '144A' 6.375%
01-Nov-2026

Scotts Miracle-Gro Co/The 4.375% 01-Feb-2032
Scotts Miracle-Gro Co/The 4.500% 15-0ct-2029
Scripps Escrow Il Inc '"144A" 3.875% 15-Jan-2029
Scripps Escrow Inc '144A'5.875% 15-Jul-2027
Seagate HDD Cayman 4.091% 01-Jun-2029

Fair
value
usb

162,432

90,905

8,832
5,437
292,396
67,500

2,006

100,392

332,277
152,903

229,980

66,771
102,022
9,516
30,956
48,912
222,025
28,040

68,110

371,208

122,201
2,034
10,166

173,075

11,305

534,461

342,829
4,842

221732

14,841

4,939

110,995

367,834

352,654

84,879

231,247

32,460
184,208
116,756

11,780
147,281
348,229
302,863

70,622

285,554

2,588
32,054
7,649
113,821
10,215

Total
net
assets
%

0.06

0.03

0.00
0.00
011
0.03

0.00

0.04

012
0.06

0.09

0.03
0.04
0.00
0.01
0.02
0.08
0.01

0.03

014

0.05
0.00
0.00

0.06

0.00

0.20

013
0.00

0.08

0.01

0.00

0.04

014

013

0.03

0.09

0.01
0.07
0.04
0.00
0.06
013
011

0.03

0.11

0.00
0.01
0.00
0.04
0.00



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

40,000
120,000
45,000
120,000
1,000
20,000
140,000
5,000
374,000
100,000
85,000

310,000
175,000

281,000
50,000

115,000

45,000
170,000
200,000
210,000

20,000
240,000

50,000
40,000
60,000
11,000
172,000
190,000
14,000
100,000
100,000

10,000
160,000
360,000

10,000
220,000

40,000
220,000
105,000
100,000

200,000
5,000

63,000

75,000

80,000
375,000
225,000
100,000
348,000
110,000

230,000

30,000

Description

US Dollar contd.

Seagate HDD Cayman 4.125% 15-Jan-2031
Seagate HDD Cayman 4.875% 01-Jun-2027
Seagate HDD Cayman 5.750% 01-Dec-2034
Seagate HDD Cayman 8.250% 15-Dec-2029
Seagate HDD Cayman 8.500% 15-Jul-2031

Seagate HDD Cayman 9.625% 01-Dec-2032
Sealed Air Corp '144A" 4.000% 01-Dec-2027
Sealed Air Corp '144A' 5.000% 15-Apr-2029
Sealed Air Corp "144A' 6.500% 15-Jul-2032
Sealed Air Corp '144A' 6.875% 15-Jul-2033

Sealed Air Corp/Sealed Air Corp US '144A' 6.125%
01-Feb-2028

Seaspan Corp '144A' 5.500% 01-Aug-2029

SeaWorld Parks & Entertainment Inc '"144A'
5.250% 15-Aug-2029

Select Medical Corp '144A' 6.250% 15-Aug-2026

Sensata Technologies BV '144A' 5.000%
01-Oct-2025

Sensata Technologies BV '144A' 5.875%
01-Sep-2030

Sensata Technologies Inc '"144A' 3.750%
15-Feb-2031

Sensata Technologies Inc '"144A" 4.375%
15-Feb-2030

Sensata Technologies Inc '"144A' 6.625%
16-Jul-2032

Service Corp International/US 4.000%
15-May-2031

Service Corp International/US 4.625%
15-Dec-2027

Service Corp International/US 5.125%
01-Jun-2029

Service Corp International/US 7.500% 01-Apr-2027
Service Properties Trust 4.375% 15-Feb-2030
Service Properties Trust 4.750% 01-Oct-2026
Service Properties Trust 4.950% 15-Feb-2027
Service Properties Trust 4.950% 01-Oct-2029
Service Properties Trust 5.250% 15-Feb-2026
Service Properties Trust 5.500% 15-Dec-2027
Service Properties Trust 8.375% 15-Jun-2029

Service Properties Trust '144A' 8.625%
15-Nov-2031

Shea Homes LP / Shea Homes Funding Corp
4.750% 15-Feb-2028

Shea Homes LP / Shea Homes Funding Corp
4.750% 01-Apr-2029

Shelf Drilling Holdings Ltd 'REGS' 9.625%
15-Apr-2029

Shift4 Payments LLC / Shift4 Payments Finance
Sub Inc '144A" 4.625% 01-Nov-2026

SierraCol Energy Andina LLC 'REGS' 6.000%
16-Jun-2028

Sigma Holdco BV '"144A' 7.875% 15-May-2026
Signal Parent Inc '"144A"' 6.125% 01-Apr-2029
Silgan Holdings Inc 4.125% 01-Feb-2028

Simmons Foods Inc/Simmons Prepared Foods
Inc/Simmons Pet Food Inc/Simmons Feed '144A"
4.625% 01-Mar-2029

Simpar Europe SA'REGS' 5.200% 26-Jan-2031

Sinclair Television Group Inc '144A' 4125%
01-Dec-2030

Sinclair Television Group Inc '144A' 5.500%
01-Mar-2030

Sirius XM Radio Inc '"144A' 3.125% 01-Sep-2026
Sirius XM Radio Inc '144A' 3.875% 01-Sep-2031
Sirius XM Radio Inc '"144A' 4.000% 15-Jul-2028
Sirius XM Radio Inc '144A" 4.125% 01-Jul-2030
Sirius XM Radio Inc "144A' 5.000% 01-Aug-2027
Sirius XM Radio Inc '144A' 5.500% 01-Jul-2029
Six Flags Entertainment Corp / Six Flags Theme
Parks Inc'144A' 6.625% 01-May-2032

Six Flags Entertainment Corp '144A' 5.500%
16-Apr-2027

Six Flags Theme Parks Inc '"144A' 7.000%
01-Jul-2025

Fair
value
usb

35,642
117,425
43,722
128,797
1,078
22,829
131,782
4,765
372,667
103,080
84,889

277,028
165,423

282,600
50,438

112,713

39,215

156,306

201,566

187,293

19,378

233,839

51,940
28,289
56,272
10,007
130,640
184,118
12,999
98,400
104,363

9,464

149,388

344,696

9,697

196,817

39,651
151,860
99,373
88,020

165,108
3,342

37,226

70,632
65,350
339,086
192,373
95,830
327188
111,792

227,848

30,165

Total
net
assets
%

0.01
0.04
0.02
0.05
0.00
0.01
0.05
0.00
014
0.04
0.03

010
0.06

011
0.02

0.04

0.01

0.06

0.08

0.07

0.01

0.09

0.02
0.01
0.02
0.00
0.05
0.07
0.01
0.04
0.04

0.00

0.06

013

0.00

0.07

0.02
0.06
0.04
0.03

0.06
0.00

0.01

0.03
0.02
013
0.07
0.04
012
0.04

0.09

0.01

Holdings

Bonds contd.

420,000
68,000

81,000
80,000
10,000
221,000
190,000

200,000

40,000
50,000
167,000

5,000
10,000
10,000

310,000
30,000
80,000

10,000

14,000
115,000

105,000
58,000
66,667

11,000
70,000
165,000
55,000
198,000

330,000
300,000

300,000
35,000
60,000

340,000
120,000
120,000

10,000

470,000

370,000
205,000
10,000
295,000
20,000
100,000
100,000
100,000
75,000
10,000
5,000

440,000
100,000

50,000

3,000

Description

US Dollar contd.

Sizzling Platter LLC / Sizzling Platter Finance Corp
'"144A"8.500% 28-Nov-2025

SKInvictus Intermediate Il Sarl '144A' 5.000%
30-0Oct-2029

SLM Corp 3.125% 02-Nov-2026
SLM Corp 4.200% 29-Oct-2025
SM Energy Co 6.500% 15-Jul-2028
SM Energy Co 6.625% 15-Jan-2027

Smyrna Ready Mix Concrete LLC "144A" 6.000%
01-Nov-2028

Smyrna Ready Mix Concrete LLC "144A' 8.875%
15-Nov-2031

SNF Group SACA '144A' 3.125% 15-Mar-2027
SNF Group SACA '144A' 3.375% 15-Mar-2030
Solaris Midstream Holdings LLC '144A' 7.625%
01-Apr-2026

Sonic Automotive Inc '144A" 4.625% 15-Nov-2029
Sonic Automotive Inc '144A' 4.875% 15-Nov-2031
South Jersey Industries Inc 5.020% 15-Apr-2031
Southwestern Energy Co 4.750% 01-Feb-2032
Southwestern Energy Co 5.375% 15-Mar-2030

Specialty Building Products Holdings LLC / SBP
Finance Corp '"144A' 6.375% 30-Sep-2026

Speedway Motorsports LLC / Speedway Funding Il
Inc'"144A" 4.875% 01-Nov-2027

Spirit AeroSystems Inc 4.600% 15-Jun-2028

Spirit AeroSystems Inc '144A' 9.375%
30-Nov-2029

Spirit AeroSystems Inc '144A' 9.750%
15-Nov-2030

Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd
144/ 8.000% 20-Sep-2025

Spirit Loyalty Cayman Ltd / Spirit IP Cayman Ltd
'"144A' 8.000% 20-Sep-2025

SPX FLOW Inc '144A' 8.750% 01-Apr-2030

SRS Distribution Inc '144A' 4.625% 01-Jul-2028
SRS Distribution Inc '"144A' 6.000% 01-Dec-2029
SRS Distribution Inc '144A' 6.125% 01-Jul-2029
SS&C Technologies Inc '144A"5.500%
30-Sep-2027

Stagwell Global LLC '144A' 5.625% 15-Aug-2029

Standard Industries Inc/NJ '"144A' 3.376%
15-Jan-2031

Standard Industries Inc/NJ '144A" 4.375%
16-Jul-2030

Standard Industries Inc/NJ '144A" 4.750%
16-Jan-2028

Standard Industries Inc/NJ '144A" 5.000%
15-Feb-2027

Staples Inc '"144A' 10.750% 01-Sep-2029
Staples Inc '144A' 12.750% 15-Jan-2030
Star Parent Inc '144A' 9.000% 01-Oct-2030

Starwood Property Trust Inc '144A' 3.625%
16-Jul-2026

Starwood Property Trust Inc '144A' 4.375%
15-Jan-2027

Station Casinos LLC '144A" 4.500% 15-Feb-2028
Station Casinos LLC '"144A" 4.625% 01-Dec-2031
Steelcase Inc 5.125% 18-Jan-2029

Stena International SA '"144A' 7.250% 15-Jan-2031
Stericycle Inc '144A' 3.875% 15-Jan-2029
Stillwater Mining Co 'REGS' 4.000% 16-Nov-2026
Stillwater Mining Co 'REGS' 4.500% 16-Nov-2029
StoneCo Ltd 'REGS' 3.950% 16-Jun-2028
StoneMor Inc '"144A' 8.500% 15-May-2029

Studio City Co Ltd '"144A" 7.000% 15-Feb-2027

Studio City Finance Ltd '"144A' 5.000%
156-Jan-2029

Studio City Finance Ltd '144A' 6.000% 15-Jul-2025
Studio City Finance Ltd '144A' 6.500%
16-Jan-2028

Suburban Propane Partners LP/Suburban Energy
Finance Corp 5.876% 01-Mar-2027

Suburban Propane Partners LP/Suburban Energy
Finance Corp '144A' 5.000% 01-Jun-2031

Fair
value
usb

423,772

61,654

75,551
77972
9,923
220,289
185,852

212,446

36,837
43,166
167,785

4,519
8,819
7,898
285,221
28,990
78,669

9,561

13,127
123,935

115,989

42,374

48,706

11,307
71,857
170,038
56,832
195,110

305,617
253,092

271,491

33,345

58,396

323,879
93,481
126,306
9,416

445,487

348,489
182,913
9,480
301,847
18,705
91,500
81,518
86,157
62,665
10,014
4,406

439,241
95,091

49,629

2,704

Total
net
assets
%

0.16
0.02

0.03
0.03
0.00
0.08
0.07

0.08

0.01
0.02
0.06

0.00
0.00
0.00
011
0.01
0.03

0.00

0.01
0.05

0.04
0.02
0.02

0.00
0.03
0.06
0.02
0.07

011
0.09

0.10
0.01
0.02

012
0.04
0.05
0.00

017

013
0.07
0.00
011
0.01
0.03
0.03
0.03
0.02
0.00
0.00

016
0.04

0.02

0.00

72



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

73

150,000

60,000

510,000

95,000
175,000
75,000
50,000

435,000

35,000

95,000

100,000

106,000
105,000
220,000
100,000

180,000

5,000
80,000
70,000

110,000

250,000

395,000

109,000

90,000
90,000

101,000

85,000

100,000
200,000
105,000
105,000

71,000
135,000
120,000
200,000

10,000
50,000
200,000

400,000

60,000

110,000

10,000
60,000
235,000
295,000
523,000
270,000
54,000
200,000

150,000

Description

US Dollar contd.

Summer BC Bidco B LLC '144A" 5.500%
31-Oct-2026

Summit Materials LLC / Summit Materials Finance
Corp '"144A' 5.2560% 15-Jan-2029

Summit Midstream Holdings LLC / Summit
Midstream Finance Corp Step-Up Coupon '144A"
10.000% 15-Oct-2026

SunCoke Energy Inc '"144A" 4.875% 30-Jun-2029
Sunnova Energy Corp '144A' 5.875% 01-Sep-2026
Sunnova Energy Corp '"144A' 11.750% 01-Oct-2028
Sunoco LP/ Sunoco Finance Corp 4.500%
15-May-2029

Sunoco LP/ Sunoco Finance Corp 4.500%
30-Apr-2030

Sunoco LP / Sunoco Finance Corp 5.875%
16-Mar-2028

Sunoco LP / Sunoco Finance Corp 6.000%
16-Apr-2027

Sunoco LP / Sunoco Finance Corp '144A' 7.000%
15-Sep-2028

Sunoco LP'144A' 7.000% 01-May-2029

Sunoco LP'144A'7.250% 01-May-2032

Sunrise FinCo | BV '144A" 4.875% 15-Jul-2031

Superior Plus LP / Superior General Partner Inc
"144A" 4.500% 15-Mar-2029

SWF Escrow Issuer Corp '144A' 6.500%
01-Oct-2029

Synaptics Inc '"144A"' 4.000% 15-Jun-2029
Synchrony Financial 7.250% 02-Feb-2033

Tallgrass Energy Partners LP / Tallgrass Energy
Finance Corp '144A' 5.500% 15-Jan-2028

Tallgrass Energy Partners LP / Tallgrass Energy
Finance Corp '144A' 6.000% 01-Mar-2027

Tallgrass Energy Partners LP / Tallgrass Energy
Finance Corp '144A' 6.000% 31-Dec-2030

Tallgrass Energy Partners LP / Tallgrass Energy
Finance Corp '144A' 6.000% 01-Sep-2031

Tallgrass Energy Partners LP / Tallgrass Energy
Finance Corp '144A' 7.375% 15-Feb-2029

Talos Production Inc '144A' 9.000% 01-Feb-2029
Taylor Morrison Communities Inc '"144A"'5125%

01-Aug-2030

Taylor Morrison Communities Inc '144A' 5.750%

16-Jan-2028

Taylor Morrison Communities Inc '144A' 5.875%
16-Jun-2027

TEGNA Inc 4.625% 15-Mar-2028

TEGNA Inc 5.000% 15-Sep-2029

TEGNA Inc '144A" 4.750% 15-Mar-2026

Telecom Italia Capital SA 68.000% 30-Sep-2034

Telecom Italia Capital SA 6.375% 15-Nov-2033

Telecom ltalia Capital SA 7.200% 18-Jul-2036

Telecom Italia Capital SA 7.721% 04-Jun-2038
L

Telecom Italia Capital SA '"144A' 6.375%
15-Nov-2033

Teleflex Inc 4.625% 15-Nov-2027

Teleflex Inc '"144A" 4.250% 01-Jun-2028
Telefonica Celular del Paraguay SA 'REGS' 5.875%
15-Apr-2027

Telenet Finance Luxembourg Notes Sarl '144A"
5.500% 01-Mar-2028

Tempur Sealy International Inc '144A' 3.875%
15-0ct-2031

Tempur Sealy International Inc '144A" 4.000%
16-Apr-2029

Tenet Healthcare Corp 4.250% 01-Jun-2029

Tenet Healthcare Corp 4.375% 15-Jan-2030
Tenet Healthcare Corp 4.625% 15-Jun-2028
Tenet Healthcare Corp 5.125% 01-Nov-2027

Tenet Healthcare Corp 6.125% 01-Oct-2028

Tenet Healthcare Corp 6.125% 15-Jun-2030

Tenet Healthcare Corp 6.750% 15-May-2031
Tengizchevroil Finance Co International Ltd 'REGS'
2.625% 15-Aug-2025

Tengizchevroil Finance Co International Ltd 'REGS'
4.000% 15-Aug-2026

Total

Fair net
value assets
usb %
146,593 0.05
57,942 0.02
524,749 0.20
86,184 0.03
136,222 0.05
53,701 0.02
46,799 0.02
402,665 0.15
34,883 0.01
94,936 0.04
102,652 0.04
108,834 0.04
108,673 0.04
199,938 0.07
91,893 0.03
97,077 0.04
4,539 0.00
79,732 0.03
67,046 0.03
108,488 0.04
233,591 0.09
369,819 014
109,622 0.04
94,537 0.04
86,292 0.03
100,201 0.04
84,698 0.03
90,458 0.03
176,799 0.07
102,759 0.04
94,843 0.04
66,476 0.03
129,697 0.05
117,211 0.04
195,898 0.07
9,665 0.00
47185 0.02
195,436 0.07
380,000 014
50,346 0.02
99,361 0.04
9,332 0.00
55,669 0.02
224,416 0.08
288,959 011
520,723 0.19
268,448 0.10
54,856 0.02
192,006 0.07
143,653 0.05

Holdings

Bonds contd.

313,000
15,000
30,000

450,000
495,000

25,000
740,000
440,000
141,000
205,000
100,000
230,000

55,000

10,000
30,000
90,000

415,000

360,000
190,000
30,000
10,000
160,000
205,000
71,000
50,000

90,000
20,000
245,000
195,000
576,000
551,000
450,000
433,000
295,000
345,000
79,000
60,000
10,000
120,000
86,000
100,000
150,000
165,600
199,125

10,000

105,000
1,000
9,000

258,000
4,000

45,000
75,000
120,000

35,000
6,000
8,000

Description

US Dollar contd.
Tenneco Inc '144A' 8.000% 17-Nov-2028
Terex Corp '144A' 5.000% 15-May-2029

Terraform Global Operating LP '144A' 6.125%
01-Mar-2026

TerraForm Power Operating LLC '144A' 4.750%
15-Jan-2030

TerraForm Power Operating LLC '144A' 5.000%
31-Jan-2028

Teva Pharmaceutical Finance Co LLC 6.150%
01-Feb-2036

Teva Pharmaceutical Finance Netherlands Il BV
3.150% 01-Oct-2026

Teva Pharmaceutical Finance Netherlands Il BV
4.100% 01-Oct-2046

Teva Pharmaceutical Finance Netherlands Ill BV
4.750% 09-May-2027

Teva Pharmaceutical Finance Netherlands Il BV
5.125% 09-May-2029

Teva Pharmaceutical Finance Netherlands Il BV
6.750% 01-Mar-2028

Teva Pharmaceutical Finance Netherlands Il BV
7.875% 15-Sep-2029

Teva Pharmaceutical Finance Netherlands Ill BV
8.125% 15-Sep-2031

Thor Industries Inc '144A" 4.000% 15-Oct-2029
Titan International Inc 7.000% 30-Apr-2028

TK Elevator Holdco GmbH "144A' 7.625%
15-Jul-2028

TK Elevator US Newco Inc '144A" 5.250%
15-Jul-2027

TKC Holdings Inc '144A" 6.875% 15-May-2028
TKC Holdings Inc '144A' 10.500% 15-May-2029
Toledo Hospital/The 4.982% 15-Nov-2045
Toledo Hospital/The 5.325% 15-Nov-2028
Toledo Hospital/The 6.015% 15-Nov-2048
TopBuild Corp '144A" 3.625% 15-Mar-2029
TopBuild Corp '"144A"' 4125% 15-Feb-2032

Total Play Telecomunicaciones SA de CV 'REGS'
6.375% 20-Sep-2028

Townsquare Media Inc '144A' 6.875% 01-Feb-2026
TransAlta Corp 7.750% 15-Nov-2029

TransDigm Inc 4.625% 15-Jan-2029

TransDigm Inc 4.875% 01-May-2029

TransDigm Inc 5.500% 15-Nov-2027

TransDigm Inc '144A' 6.375% 01-Mar-2029
TransDigm Inc '144A" 6.625% 01-Mar-2032
TransDigm Inc '"144A' 6.750% 15-Aug-2028
TransDigm Inc '144A' 6.875% 15-Dec-2030
TransDigm Inc '"144A' 7125% 01-Dec-2031
Transocean Aquila Ltd '144A' 8.000% 30-Sep-2028
Transocean Inc 6.800% 15-Mar-2038

Transocean Inc 7.500% 15-Apr-2031

Transocean Inc 9.350% 15-Dec-2041

Transocean Inc '144A' 8.000% 01-Feb-2027
Transocean Inc '144A' 8.250% 15-May-2029
Transocean Inc '144A' 8.500% 15-May-2031
Transocean Inc '"144A' 8.750% 15-Feb-2030

Transocean Poseidon Ltd '144A' 6.8756%
01-Feb-2027

Transocean Titan Financing Ltd '144A' 8.375%
01-Feb-2028

Travel + Leisure Co 6.000% 01-Apr-2027

Travel + Leisure Co '144A' 4.500% 01-Dec-2029
Travel + Leisure Co '144A' 4.6256% 01-Mar-2030
Travel + Leisure Co '144A' 6.625% 31-Jul-2026
TreeHouse Foods Inc 4.000% 01-Sep-2028

Tri Pointe Homes Inc 5.250% 01-Jun-2027

Tri Pointe Homes Inc 5.700% 15-Jun-2028

Trident TPI Holdings Inc '144A" 12.750%
31-Dec-2028

TriMas Corp '"144A" 4125% 15-Apr-2029
TriNet Group Inc '144A' 3.500% 01-Mar-2029
TriNet Group Inc '"144A"' 7125% 15-Aug-2031

Fair
value
usb

285142
14,237
29,699

410,827

473,636

24,565

695,090

307,697

136,053

197,342

102,461

247,387

61,219

8,782
28,875
89,408

402,686

350,669
187,708
21,862
9,687
136,786
184,330
62,598
28,588

88,725
20,884
228,217
182,862
566,167
554,466
455,108
438,826
301,416
365,818
80,330
49,685
9,388
110,350
85,926
100,487
150,205
173,712
198,928

10,330

104,850
922
8,200
260,094
3,599
43,947
73,704
131,229

32,098
5,347
8133

Total
net
assets
%

011
0.01
0.01

0.15

018

0.01

0.26

0.11

0.05

0.07

0.04

0.09

0.02

0.00
0.01
0.03

015

013
0.07
0.01
0.00
0.05
0.07
0.02
0.01

0.03
0.01
0.09
0.07
0.21
0.21
017
0.16
011
013
0.03
0.02
0.00
0.04
0.03
0.04
0.06
0.06
0.07

0.00

0.04
0.00
0.00
0.10
0.00
0.02
0.03
0.05

0.01
0.00
0.00



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

55,000
76,000

128,000
545,000

60,000

292,000

75,000
167,000
200,000

20,000
190,000
200,000
130,000
200,000

80,000
505,000
85,000
310,000
5,000
405,000
205,000
150,000

110,000
241,000
160,000
110,000
223,000

80,000
277,000
301,000

18,000
35,000
80,000
35,000

345,000
215,000
300,000
158,000

20,000
355,000

15,000
273,000
332,000

100,000
10,000
5,000
270,000
11,000
187,000

Description

US Dollar contd.

Trinseo Materials Operating SCA / Trinseo
Materials Finance Inc '"144A' 5125% 01-Apr-2029
Triton Water Holdings Inc '144A' 6.250%
01-Apr-2029

Triumph Group Inc '144A' 9.000% 15-Mar-2028
Trivium Packaging Finance BV '144A' 5.500%
16-Aug-2026

Trivium Packaging Finance BV '144A"' 8.500%
15-Aug-2027

Tronox Inc '"144A" 4.625% 15-Mar-2029

TTM Technologies Inc '144A' 4.000% 01-Mar-2029
Tullow Oil Plc 'REGS' 10.250% 15-May-2026

Turkeell lletisim Hizmetleri AS 'REGS' 5.750%
15-0Oct-2025

Tutor Perini Corp '144A" 11.875% 30-Apr-2029
Twilio Inc 3.625% 15-Mar-2029

Uber Technologies Inc '144A" 4.500% 15-Aug-2029
Uber Technologies Inc '144A' 6.250% 15-Jan-2028

Ulker Biskuvi Sanayi AS 'REGS' 6.950%
30-Oct-2025

Under Armour Inc 3.250% 15-Jun-2026

UniCredit SpA '144A' FRN 5.459% 30-Jun-2035
UniCredit SpA'144A"' FRN 5.861% 19-Jun-2032
UniCredit SpA '144A' FRN 7.296% 02-Apr-2034
Unisys Corp '144A' 6.875% 01-Nov-2027

United Airlines Inc '"144A" 4.375% 15-Apr-2026
United Airlines Inc '"144A" 4.625% 15-Apr-2029

United Natural Foods Inc '"144A" 6.750%
15-Oct-2028

United Rentals North America Inc 3.750%
16-Jan-2032

United Rentals North America Inc 3.875%
16-Nov-2027

United Rentals North America Inc 3.8756%
156-Feb-2031

United Rentals North America Inc 4.000%
156-Jul-2030

United Rentals North America Inc 4.875%
156-Jan-2028

United Rentals North America Inc 5.250%
156-Jan-2030

United Rentals North America Inc 5.500%
15-May-2027

United Rentals North America Inc '144A"'6.125%
16-Mar-2034

United States Cellular Corp 6.700% 15-Dec-2033
United States Steel Corp 6.650% 01-Jun-2037
United States Steel Corp 6.875% 01-Mar-2029
United Wholesale Mortgage LLC '144A" 5.750%
16-Jun-2027

Uniti Group LP / Uniti Fiber Holdings Inc / CSL
Capital LLC '144A' 6.000% 15-Jan-2030

Uniti Group LP / Uniti Group Finance Inc / CSL
Capital LLC '144A' 6.500% 15-Feb-2029

Uniti Group LP / Uniti Group Finance Inc / CSL
Capital LLC '144A' 10.500% 15-Feb-2028

Uniti Group LP / Uniti Group Finance Inc / CSL
Capital LLC "144A" 10.500% 15-Feb-2028
Univision Communications Inc '144A" 4.500%
01-May-2029

Univision Communications Inc '144A' 6.625%
01-Jun-2027

Univision Communications Inc '144A' 7.3756%
30-Jun-2030

Univision Communications Inc '144A' 8.000%
15-Aug-2028

Univision Communications Inc '144A' 8.500%
31-Jul-2031

Upbound Group Inc '144A' 6.376% 15-Feb-2029
US Foods Inc '"144A" 4.625% 01-Jun-2030
US Foods Inc '144A' 4.750% 15-Feb-2029
US Foods Inc '"144A' 6.875% 15-Sep-2028
US Foods Inc '"144A' 7.250% 15-Jan-2032

USA Compression Partners LP / USA Compression
Finance Corp 6.875% 01-Sep-2027

Total

Fair net
value assets
usb %
21,551 0.01
73,360 0.03
134,202 0.05
534,643 0.20
59,614 0.02
263,912 0.10
68,849 0.03
168,685 0.06
198,240 0.07
21,538 0.01
171,009 0.06
190,949 0.07
130,291 0.05
202,471 0.08
76,029 0.03
473,673 0.18
83,018 0.03
316,807 012
4,393 0.00
391,690 015
191,044 0.07
135,562 0.05
95,842 0.04
227,856 0.09
142,893 0.05
99,609 0.04
216,307 0.08
77,598 0.03
275,145 0.10
300,291 011
13,796 0.01
34,893 0.01
80,483 0.03
34,200 0.01
209,153 0.08
137,298 0.05
294,100 0.1
154,893 0.06
16,834 0.01
340,242 [SRK}
14,044 0.01
266,485 0.10
322,757 012
96,016 0.04
9,299 0.00
4,746 0.00
276,399 0.10
11,431 0.00
187,629 0.07

Holdings

Bonds contd.

135,000
100,000

233,000
14,000
15,000
20,000
30,000

5,000

180,000
160,000
156,000

186,000
235,000

30,000
355,000

310,000
75,000
75,000

100,000
50,000

100,000

157,000

9,000
325,000

162,000
10,000
225,000
7,000

10,000
100,000

226,000
165,000
10,000

210,000
3,000
270,000

45,000
45,000

138,000
10,000
5,000

380,000
362,000

10,000
10,000
115,000
150,000
435,000
50,000
5,000
10,000
327,000

136,000
20,000

Description

US Dollar contd.

USA Compression Partners LP / USA Compression
Finance Corp '"144A' 7125% 15-Mar-2029

Usiminas International Sarl 'REGS' 5.875%
18-Jul-2026

Valaris Ltd '144A' 8.375% 30-Apr-2030

Valley National Bancorp FRN 3.000% 15-Jun-2031
Valley National Bancorp FRN 6.250% 30-Sep-2032
Vallourec SACA '144A' 7.500% 15-Apr-2032
Valvoline Inc '"144A' 3.625% 15-Jun-2031

Venture Global Calcasieu Pass LLC '144A' 3.875%
15-Aug-2029

Venture Global Calcasieu Pass LLC '144A' 3.875%
01-Nov-2033

Venture Global Calcasieu Pass LLC '144A' 4.125%
15-Aug-2031

Venture Global Calcasieu Pass LLC '144A' 6.250%
156-Jan-2030

Verde Purchaser LLC '144A" 10.500% 30-Nov-2030
Vericast Corp '144A' 11.000% 15-Sep-2026
Vericast Corp '144A' 12.500% 15-Dec-2027
Veritas US Inc / Veritas Bermuda Ltd '144A"' 7.5600%
01-Sep-2025

Vermilion Energy Inc '"144A' 6.875% 01-May-2030
Vertiv Group Corp '"144A' 4.125% 15-Nov-2028
Viasat Inc '"144A' 5.625% 15-Sep-2025

Viasat Inc '144A' 5.625% 15-Apr-2027

Viasat Inc '144A' 6.500% 15-Jul-2028

Viasat Inc "144A"' 7.5600% 30-May-2031

Vibrantz Technologies Inc '144A' 9.000%
16-Feb-2030

Victoria's Secret & Co '144A' 4.625% 15-Jul-2029

Victra Holdings LLC / Victra Finance Corp '144A"
7.750% 15-Feb-2026

Viking Cruises Ltd '144A' 5.875% 15-Sep-2027
Viking Cruises Ltd '144A' 7.000% 15-Feb-2029
Viking Cruises Ltd '144A'9.125% 15-Jul-2031

Viking Ocean Cruises Ship VII Ltd '144A' 5.625%
16-Feb-2029

Viper Energy Inc '144A"' 5.375% 01-Nov-2027

Virgin Media Finance Plc '144A"5.000%
15-Jul-2030

Virgin Media Secured Finance Plc '144A" 4.500%
15-Aug-2030
Virgin Media Secured Finance Plc '"144A' 5.500%
15-May-2029

Virgin Media Vendor Financing Notes [V DAC '144A'
5.000% 15-Jul-2028

Viridien '144A' 8.750% 01-Apr-2027
Virtusa Corp '144A' 7125% 15-Dec-2028

VistaJet Malta Finance Plc / Vista Management
Holding Inc '144A' 6.375% 01-Feb-2030

VistaJet Malta Finance Plc / Vista Management
Holding Inc '"144A' 7.875% 01-May-2027

VistaJet Malta Finance Plc / Vista Management
Holding Inc '144A' 9.500% 01-Jun-2028

Vital Energy Inc '"144A"' 7.750% 31-Jul-2029
VM Consolidated Inc '144A' 5.500% 15-Apr-2029

Vmed 02 UK Financing | Plc '144A" 4.250%
31-Jan-2031

Vmed 02 UK Financing | Plc '"144A"' 4.750%
16-Jul-2031

Vmed 02 UK Financing | Plc '"144A' 7.750%
15-Apr-2032

VOC Escrow Ltd '"144A' 5.000% 15-Feb-2028
Vodafone Group Plc FRN 3.2560% 04-Jun-2081
Vodafone Group Plc FRN 4.125% 04-Jun-2081
Vodafone Group Plc FRN 5.125% 04-Jun-2081
Vodafone Group Plc FRN 7.000% 04-Apr-2079
Vornado Realty LP 2.150% 01-Jun-2026
Vornado Realty LP 3.400% 01-Jun-2031

VT Topco Inc '144A" 8.500% 15-Aug-2030

VZ Secured Financing BV '144A' 5.000%
16-Jan-2032

W&T Offshore Inc '"144A' 11.750% 01-Feb-2026
Wabash National Corp '144A' 4.500% 15-Oct-2028

Fair
value
usb

136,139

96,963

241,411
10,920
12,627
20,722
25,884

4,557

153,503

143,686

158,427

196,832
252,038

34,926
307,154

305,048
70,107
72,820
89,601
37925
67,151
143,886

7,490
323,400

160,428
10,066
243,954
6,851

9,830
82,563

191,808

150,993

8,908

200,349
2,764
212,792

39,825

39,5617

139,219
9,549
4,160

321,022

363,542

9,702
9,425
98,151
110,777
449,030
46,123
3,934
10,628
279,240

140,007
18,022

Total
net
assets
%

0.05
0.04

0.09
0.00
0.01
0.01
0.01
0.00

0.06
0.05
0.06

0.07
0.09
0.01
0.11

0.11
0.03
0.03
0.03
0.01
0.03
0.05

0.00
012

0.06
0.00
0.09
0.00

0.00
0.03

0.07
0.06
0.00

0.07
0.00
0.08

0.02
0.02

0.05
0.00
0.00

012
013

0.00
0.00
0.04
0.04
017
0.02
0.00
0.00
0.10

0.05
0.01
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Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

40,000
5,000
242,000
18,000
53,000
12,000
5,000

10,000
165,000

55,000
10,000
1,000
9,000
383,000

200,000
130,000

102,000
25,000

521,000
30,000
1,000
180,000
12,000

67,000
204,000

279,000
10,000

5,000
5,000

41,000
205,000

35,000
105,000

166,000
290,000
10,000
175,000
10,000

206,000

60,000
10,000
3,000
284,000
65,000
75,000
250,000
60,000
170,000
200,000

200,000
5,000

420,000
144,000

75

Description

US Dollar contd.

Walgreens Boots Alliance Inc 3.200% 15-Apr-2030
Walgreens Boots Alliance Inc 3.450% 01-Jun-2026
Walgreens Boots Alliance Inc 4.100% 15-Apr-2050
Walgreens Boots Alliance Inc 4.650% 01-Jun-2046
Walgreens Boots Alliance Inc 4.800% 18-Nov-2044
Wand NewCo 3 Inc '144A' 7.625% 30-Jan-2032
WASH Multifamily Acquisition Inc '144A' 5.750%
16-Apr-2026

Waste Pro USA Inc '144A' 5.500% 15-Feb-2026
Weatherford International Ltd '144A' 8.625%
30-Apr-2030

Weekley Homes LLC / Weekley Finance Corp '144A"
4.875% 15-Sep-2028

Werner FinCo LP / Werner FinCo Inc '144A' 8.750%
15-Jul-2025

Werner FinCo LP / Werner FinCo Inc '144A"
11.600% 15-Jun-2028

WESCO Distribution Inc '144A' 6.375%
15-Mar-2029

WESCO Distribution Inc '144A" 7.250%
16-Jun-2028

West China Cement Ltd 4.950% 08-Jul-2026
West Technology Group LLC '144A" 8.500%
10-Apr-2027

Western Alliance Bancorp FRN 3.000%
16-Jun-2031

Western Alliance Bank 'BKNT' FRN 5.250%
01-Jun-2030

Western Digital Corp 4.750% 15-Feb-2026

White Cap Buyer LLC '"144A"' 6.875% 15-Oct-2028
White Cap Parent LLC '144A' 8.250% 15-Mar-2026
William Carter Co/The '144A' 5.625% 15-Mar-2027
Williams Scotsman Inc '144A" 4.625%
15-Aug-2028

Williams Scotsman Inc '144A' 7.376% 01-Oct-2031

Windsor Holdings IIl LLC '144A' 8.500%
15-Jun-2030

Windstream Escrow LLC / Windstream Escrow
Finance Corp '"144A' 7.750% 15-Aug-2028

Winnebago Industries Inc '144A' 6.250%
16-Jul-2028

WMG Acquisition Corp '"144A' 3.750% 01-Dec-2029
Wolverine World Wide Inc '144A" 4.000%
15-Aug-2029

World Acceptance Corp '144A' 7.000%
01-Nov-2026

WR Grace Holdings LLC '144A' 5.625%
16-Aug-2029
WW International Inc '"144A' 4.500% 15-Apr-2029

Wynn Las Vegas LLC / Wynn Las Vegas Capital
Corp '144A'5.260% 156-May-2027

Wynn Macau Ltd '144A' 5.125% 15-Dec-2029
Wynn Macau Ltd '144A' 5.500% 15-Jan-2026
Wynn Macau Ltd '144A' 5.500% 01-Oct-2027
Wynn Macau Ltd '144A' 5.625% 26-Aug-2028

Wynn Resorts Finance LLC / Wynn Resorts Capital
Corp "144A'5125% 01-0ct-2029

Wynn Resorts Finance LLC / Wynn Resorts Capital
Corp '144A' 7125% 15-Feb-2031

Xerox Corp 4.800% 01-Mar-2035

Xerox Corp 6.760% 15-Dec-2039

Xerox Holdings Corp '144A" 5.000% 15-Aug-2025
Xerox Holdings Corp '144A' 5.500% 15-Aug-2028
Xerox Holdings Corp '144A' 8.875% 30-Nov-2029
XHRLP '"144A'6.375% 15-Aug-2025
XPInc'REGS' 3.250% 01-Jul-2026

XPO CNW Inc 6.700% 01-May-2034

XPO Inc'144A"' 7125% 01-Feb-2032

Yapi ve Kredi Bankasi AS 'REGS' 9.250%
16-0ct-2028

Yapi ve Kredi Bankasi AS 'REGS' FRN 9.250%
17-Jan-2034

Yum! Brands Inc 3.625% 15-Mar-2031
Yum! Brands Inc 4.625% 31-Jan-2032
Yum! Brands Inc 5.375% 01-Apr-2032

Fair
value
usb

33,423
4,711
167,227
10,120
41,789
12,404
4,890

9,871
171124

51,134

9,091

1,087

9,044

390,661

163,532
112,450

89,387

24,031

510,455
28,976
1,001
177717
11,358

69,031
218,239

268,057

9,859

4,541
4,181

39,120

189,249

13,603
102,491

150,454
284,131
9,536
163,946
9,518

218,976

41,819
8,046
2,946

245,306
62,046
75,072

234,371
62,003

174,421

212,511

205,270

4,417
386,731
138,557

Total
net
assets
%

0.01
0.00
0.06
0.00
0.02
0.01
0.00

0.00
0.06

0.02

0.00

0.00

0.00

015

0.06
0.04

0.03

0.01

019
0.01
0.00
0.07
0.00

0.03
0.08

0.10

0.00

0.00
0.00

0.01

0.07

0.01
0.04

0.06
011
0.00
0.06
0.00

0.08

0.02
0.00
0.00
0.09
0.02
0.03
0.09
0.02
0.07
0.08

0.08

0.00
014
0.05

Holdings Description

Bonds contd.

US Dollar contd.
116,000 Yum!Brands Inc 6.875% 15-Nov-2037
205,000 Yum!Brands Inc '144A' 4.750% 15-Jan-2030

143,000 Zayo Group Holdings Inc '"144A' 4.000%
01-Mar-2027

155,000 Zayo Group Holdings Inc '144A' 6.125%
01-Mar-2028
182,000 ZF North America Capital Inc '144A' 6.750%
23-Apr-2030
180,000 ZF North America Capital Inc '144A" 6.875%
14-Apr-2028
40,000 ZF North America Capital Inc '144A' 7.125%
14-Apr-2030
7,000 Ziff Davis Inc '"144A" 4.625% 15-0ct-2030
141,000 Ziggo Bond Co BV '"144A' 5.125% 28-Feb-2030
3,000 Ziggo BV '"144A' 4.875% 15-Jan-2030

8,000 Zoomlnfo Technologies LLC/ZoomiInfo Finance
Corp '"144A' 3.875% 01-Feb-2029

Total investments in bonds

Credit default swaps - 162,319

(31 December 2023: -)
(2,600,000) CDX North American High Yield Index Series 42
Version 15.000% 20-Jun-2029

Total credit default swaps

Underlying
exposure
Holdings Description usb
Open futures contracts - 49,522
(31 December 2023: 166)
33 U.S.10 Year Treasury Note Long 3,629,484
Futures Contracts Exp Sep-2024
3 U.S.10 Year Ultra Treasury Note 340,594
Long Futures Contracts Exp
Sep-2024
25 U.S.5Year Treasury Note Long 2,664,453
Futures Contracts Exp Sep-2024
3 U.S.Treasury Bond Long Futures 354,938

Contracts Exp Sep-2024

Total open futures contracts

Unrealised gain on forward foreign currency contracts - 227,769 (see
below) (31 December 2023: 3,968,548)

Total financial assets at fair value

through profit or loss
Underlying
exposure
Holdings Description UsbD

Open futures contracts - (11,344)

(31 December 2023: (9))
(25) U.S.2 Year Treasury Note Short (5,105,469)
Futures Contracts Exp Sep-2024

Fair
value
usD

126,608
195,418
113,859

100,102
185,540
183,623
41,442
6,336
120,063

2,672
7,282

264,554,423

162,319

162,319

Fair
value
usb

18,066

698

26,951

3,807

49,522

227,769

264,994,122

Fair
value
usD

(8.872)

Total
net
assets
%

0.05
0.07
0.04

0.04

0.07

0.07

0.02

0.00
0.05
0.00
0.00

98.33

0.06

0.06

Total
net
assets
%

0.01

0.00

0.01

0.00

0.02

0.08

98.49

Total
net
assets
%

(0.01)



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Underlying

exposure

Holdings Description UsbD
Open futures contracts cont'd.

(3) U.S.Treasury Ultra Bond Short (376,031)

Futures Contracts Exp Sep-2024

Total open futures contracts

Unrealised loss on forward foreign currency contracts - (1,328,215) (see

below) (31 December 2023:(1,133,320))

Total financial liabilities at fair value
through profit or loss

Net current assets

Total net assets

The counterparty for credit default swaps is Goldman Sachs.
The counterparty for futures contracts is Goldman Sachs.

Analysis of portfolio

Transferable securities and money market instruments admitted to
official stock exchange listing or traded on a regulated market
Financial derivative instruments dealt in on a regulated market
OTC financial derivative instruments

Other current assets

Total assets

Total Forward foreign currency contracts
Fair net
value assets Amount Amount Settle
usD % Buy Sell (B) (S) Date Counterparty
BNY Mellon Efficient Global High Yield Beta Fund
(2,472) (0.00) Sterling US dollar 184,000 232,266 15-Jul-24
USdollar  Euro 160,857 150,000 16-Jul-24  Goldman Sachs
USdollar  Euro 537768 500.0 15-Jul-24  UBSAG
(11,344) (0.01) USdollar  Euro 51,621,936 48,000,000 15-Jul-24  UBSAG
USdollar  Sterling 100,000 16-Jul-24  UBSAG
USdollar  Sterling 5,038,000 15-Jul-24  Citigroup Global
(1,328,215) (0.49) Markets Limited
(1,339,853) (0.50) usD
USdollar  Euro 1176,169 1,100,000 15-Jul-24  Barclays Bank PLC
JSdollar  Euro 534,651 15-Jul-24  Morgan Stanley
5,406,496 2.01 USdollar  Sterling 101,134 15-Jul-24  Goldman Sachs
269,060,970  100.00 usp
BNY Mellon Efficient Global High Yield Beta Fund CHF W (Acc) (Hedged) Share Class
Swiss franc  US dol 10,842 12,129 12-Jul-24  The Bank of Ne
% of Total Assets wiss fran ar 2,12 i Y;rek Ma;ltccn ew
usD
97.53
0.02
CHF
014
2.31
100.00

BNY Mellon Efficient Global High Yield Beta Fund EUR E (Acc) (Hedged) Share Class

Euro US dollar 658 706 12-Jul-24  The Bank of New
York Mellon
US dollar Euro 54,436 50,317 12-Jul-24 The Bank of New
York Mellon
US dollar Euro 326 302 12-Jul-24  The Bank of New
York Mellon
usb
EUR
Euro US dollar 518 557 12-Jul-24  The Bank of New
York Mellon
Euro US dollar 54,989,409 59,137,081 12-Jul-24 The Bank of New
York Mellon
US dollar Euro 3,401 3,182 12-Jul-24  The Bank of New
York Mellon
US dollar Euro 70,624 65,823 12-Jul-24  The Bank of New
York Mellon
usb
EUR

BNY Mellon Efficient Global High Yield Beta Fund EUR H (Acc) (Hedged) Share Class

US dollar 10,281 11,057 12-Jul-24  The Bank of New
York Mellon

Euro

usb

EUR

BNY Mellon Efficient Global High Yield Beta Fund EUR H (Inc) (Hedged) Share Class

US dollar 9,035 9717 12-Jul-24  The Bank of New
York Mellon

Euro

Unrealised
Gain/(Loss)

113
1,954
183,810
817
33,078

220,119

(46)

(46)

(41)

526

(217,518)

(203,107)

(41)

(38)

(36)

(36)

(34)
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BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts cont'd.

Settle
Date

Unrealised
Gain/(Loss)

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Efficient Global High Yield Beta Fund EUR W (Acc) (Hedged) Share Class

Euro US dollar 33,846 36,399 12-Jul-24  The Bank of New (134)
York Mellon

usD (134)

EUR (125)

BNY Mellon Efficient Global High Yield Beta Fund EUR W (Inc) (Hedged) Share Class

Euro US dollar 10,789 11,603 12-Jul-24  The Bank of New (43)
York Mellon

usD (43)

EUR (40)

BNY Mellon Efficient Global High Yield Beta Fund Sterling E (Acc) (Hedged) Share Class

Sterling US dollar 100,879 127,498 12-Jul-24  The Bank of New 30
York Mellon
Sterling US dollar 131,478 166,008 12-Jul-24  The Bank of New 204
York Mellon
US dollar Sterling 22,540 17610 12-Jul-24  The Bank of New 278
York Mellon
US dollar Sterling 26,593 20,869 12-Jul-24  The Bank of New 211
York Mellon
US dollar Sterling 53,324 41,882 12-Jul-24  The Bank of New 378
York Mellon
US dollar Sterling 63,788 50,131 12-Jul-24  The Bank of New 413
York Mellon
US dollar Sterling 40,793 32,144 12-Jul-24  The Bank of New 157
York Mellon
US dollar Sterling 42,482 33,484 12-Jul-24  The Bank of New 152
York Mellon
US dollar Sterling 28,358 22,419 12-Jul-24  The Bank of New 16
York Mellon
US dollar Sterling 79,810 63,018 12-Jul-24  The Bank of New 144
York Mellon
US dollar Sterling 1565 122 12-Jul-24  The Bank of New
York Mellon
USdollar  Sterling 31,354 24,669 12-Jul-24  The Bank of New 168
York Mellon
US dollar Sterling 28,419 22,367 12-Jul-24  The Bank of New 143
York Mellon
US dollar Sterling 93,599 73,746 12-Jul-24  The Bank of New 371
York Mellon
US dollar Sterling 29,710 23,271 12-Jul-24  The Bank of New 292
York Mellon
usb 2,957
GBP 2,339
Sterling US dollar 216,261 274771 12-Jul-24  The Bank of New (1,379)
York Mellon
Sterling US dollar 164,073 208,242 12-Jul-24  The Bank of New (824)
York Mellon
Sterling US dollar 107180 136,839 12-Jul-24  The Bank of New (1,345)
York Mellon
Sterling US dollar 82,610 106,737 12-Jul-24  The Bank of New (1,304)
York Mellon
Sterling US dollar 124,807 159,041 12-Jul-24  The Bank of New (1,263)
York Mellon
Sterling US dollar 345,236 439,558 12-Jul-24  The Bank of New (3119)
York Mellon
Sterling US dollar 510,290 649,301 12-Jul-24  The Bank of New (4,204)
York Mellon
Sterling US dollar 115,308,235 146,639,593 12-Jul-24  The Bank of New (769,487)
York Mellon
Sterling US dollar 149,198 189,339 12-Jul-24  The Bank of New (726)
York Mellon
Sterling US dollar 72,811 92,376 12-Jul-24  The Bank of New (330)
York Mellon
Sterling US dollar 284,698 360,117 12-Jul-24  The Bank of New (208)
York Mellon
Sterling US dollar 773,423 979,512 12-Jul-24  The Bank of New (1,767)
York Mellon
Sterling US dollar 116,864 148,532 12-Jul-24  The Bank of New (795)
York Mellon
US dollar Sterling 26,681 21131 12-Jul-24  The Bank of New (33)
York Mellon

77

Forward foreign currency contracts cont'd.

Settle
Date

Unrealised
Gain/(Loss)

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Efficient Global High Yield Beta Fund Sterling E (Acc) (Hedged) Share Class contd.

US dollar Sterling 28,409 22,478 12-Jul-24  The Bank of New @)
York Mellon

usD (786,791)

GBP (622,411)

BNY Mellon Efficient Global High Yield Beta Fund Sterling E (Inc) (Hedged) (M) Share Class

Sterling US dollar 10,630 13,509 12-Jul-24  The Bank of New (71)
York Mellon

usD 71)

GBP (56)

BNY Mellon Efficient Global High Yield Beta Fund Sterling E (Inc) (Hedged) Share Class

Sterling US dollar 47618 60,183 12-Jul-24  The Bank of New 14
York Mellon

Sterling US dollar 2,532 3197 12-Jul-24  The Bank of New 4
York Mellon

US dollar Sterling 9,623 7519 12-Jul-24  The Bank of New 17
York Mellon

US dollar Sterling 6,969 5,483 12-Jul-24  The Bank of New 37
York Mellon

US dollar Sterling 6,402 5,039 12-Jul-24  The Bank of New 32
York Mellon

US dollar Sterling 11,817 9,310 12-Jul-24  The Bank of New 47
York Mellon

US dollar Sterling 233,293 182,728 12-Jul-24  The Bank of New 2,293
York Mellon

US dollar Sterling 11 8 12-Jul-24  The Bank of New -
York Mellon

US dollar Sterling 7792 6114 12-Jul-24  The Bank of New 62
York Mellon

US dollar Sterling 19,099 15,000 12-Jul-24  The Bank of New 136
York Mellon

US dollar Sterling 276 217 12-Jul-24  The Bank of New 2
York Mellon

US dollar Sterling 5,826 4,591 12-Jul-24  The Bank of New 22
York Mellon

US dollar Sterling 4,974 3,920 12-Jul-24  The Bank of New 18
York Mellon

US dollar Sterling 672 531 12-Jul-24  The Bank of New -
York Mellon

usbD 2,684

GBP 2,23

Sterling US dollar 36,058 45,7569 12-Jul-24  The Bank of New (176)
York Mellon

Sterling  USdollar 7,569 9,603 12-Jul-24  The Bank of New (34)
York Mellon

Sterling US dollar 8,211 10,386 12-Jul-24  The Bank of New (6)
York Mellon

Sterling US dollar 75176 95,208 12-Jul-24  The Bank of New 172)
York Mellon

Sterling US dollar 6,853 8710 12-Jul-24  The Bank of New (47)
York Mellon

Sterling US dollar 15,010 19,072 12-Jul-24  The Bank of New (96)
York Mellon

Sterling US dollar 17,052 21,843 12-Jul-24  The Bank of New (86)
York Mellon

Sterling US dollar 30,763 39,276 12-Jul-24  The Bank of New (386)
York Mellon

Sterling US dollar 7323 9,374 12-Jul-24  The Bank of New (116)
York Mellon

Sterling US dollar 21,089 26,873 12-Jul-24  The Bank of New (213)
York Mellon

Sterling US dollar 23,083 29,390 12-Jul-24  The Bank of New (209)
York Mellon

Sterling US dollar 3,624 4,611 12-Jul-24  The Bank of New (30)
York Mellon

Sterling US dollar 19,882,604 25,267,828 12-Jul-24  The Bank of New (132,683)
York Mellon

US dollar Sterling 4,407 3,487 12-Jul-24  The Bank of New (1)
York Mellon



BNY MELLON EFFICIENT GLOBAL HIGH YIELD BETA FUND

Schedule of investments - as at 30 June 2024

Forward foreign currency contracts cont'd.

Settle
Date

Unrealised
Gain/(Loss)

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Efficient Global High Yield Beta Fund Sterling E (Inc) (Hedged) Share Class contd.

USdollar  Sterling 3,003 2,450 12-Jul-24  The Bank of New (@)
York Mellon

usD (134,259)

GBP (106,209)

BNY Mellon Efficient Global High Yield Beta Fund Sterling W (Acc) (Hedged) Share Class

Sterling US dollar 10,330 13,056 12-Jul-24  The Bank of New 3
York Mellon

Sterling ~ USdollar 24,468 30,894 12-Jul-24  The Bank of New 38
York Mellon

Sterling US dollar 122 1565 12-Jul-24  The Bank of New -
York Mellon

US dollar Sterling 13,157 10,368 12-Jul-24  The Bank of New 50
York Mellon

US dollar Sterling 23,728 18,702 12-Jul-24  The Bank of New 85
York Mellon

US dollar Sterling 20,055 15,855 12-Jul-24  The Bank of New 12
York Mellon

US dollar Sterling 48,086 37,969 12-Jul-24  The Bank of New 87
York Mellon

USdollar  Sterling 10977 8,636 12-Jul-24  The Bank of New 59
York Mellon

US dollar Sterling 11,637 9,159 12-Jul-24  The Bank of New 58
York Mellon

US dollar Sterling 16,107 12,691 12-Jul-24  The Bank of New 64
York Mellon

US dollar Sterling 11,940 9,352 12-Jul-24  The Bank of New 117
York Mellon

US dollar Sterling 31,7562 24,807 12-Jul-24  The Bank of New 392
York Mellon

US dollar Sterling 21,515 16,884 12-Jul-24  The Bank of New 171
York Mellon

US dollar Sterling 11,124 8,737 12-Jul-24  The Bank of New 79
York Mellon

USdollar  Sterling 21,204 16,735 12-Jul-24  The Bank of New 138
York Mellon

usD 1,353

GBP 1,070

Sterling US dollar 23,406 29,704 12-Jul-24  The Bank of New (114)
York Mellon

Sterling US dollar 14,168 17976 12-Jul-24  The Bank of New (64)
York Mellon

Sterling US dollar 26,501 33,521 12-Jul-24  The Bank of New (19)
York Mellon

Sterling US dollar 76,839 97,313 12-Jul-24  The Bank of New (179)
York Mellon

Sterling US dollar 35,836 45,547 12-Jul-24  The Bank of New (244)
York Mellon

Sterling US dollar 42,778 54,351 12-Jul-24  The Bank of New (273)
York Mellon

Sterling US dollar 33,825 42,931 12-Jul-24  The Bank of New (170
York Mellon

Sterling US dollar 27,617 35,259 12-Jul-24  The Bank of New (346)
York Mellon

Sterling US dollar 42,749 54,717 12-Jul-24  The Bank of New (675)
York Mellon

Sterling US dollar 17,393 22,164 12-Jul-24  The Bank of New (176)
York Mellon

Sterling US dollar 47,399 60,348 12-Jul-24  The Bank of New (428)
York Mellon

Sterling US dollar 14,409 18,335 12-Jul-24  The Bank of New 119
York Mellon

Sterling US dollar 26,001,942 33,044,596 12-Jul-24  The Bank of New (173,519)
York Mellon

US dollar Sterling 13,592 10,755 12-Jul-24  The Bank of New (3)
York Mellon

US dollar Sterling 25,629 20,298 12-Jul-24  The Bank of New (31)
York Mellon

usD (176,356)

GBP (139,511)

BNY Mellon Efficient Global High Yield Beta Fund Sterling W (Inc) (Hedged) Share Class

Sterling US dollar 392 495 12-Jul-24  The Bank of New -
York Mellon

Sterling US dollar 760 959 12-Jul-24  The Bank of New 1
York Mellon

US dollar Sterling 84 67 12-Jul-24  The Bank of New -
York Mellon

Forward foreign currency contracts cont'd.

Settle
Date

Unrealised
Gain/(Loss)

Amount Amount

Buy Sell (B) (S) Counterparty

BNY Mellon Efficient Global High Yield Beta Fund Sterling W (Inc) (Hedged) Share Class contd.

US dollar Sterling 123 97 12-Jul-24  The Bank of New -
York Mellon

US dollar Sterling 2,399 1,894 12-Jul-24  The Bank of New 4
York Mellon

US dollar Sterling 355 279 12-Jul-24  The Bank of New 2
York Mellon

US dollar Sterling 2,457 1,934 12-Jul-24  The Bank of New 12
York Mellon

US dollar Sterling 9 7 12-Jul-24  The Bank of New -
York Mellon

US dollar Sterling 13,920 10,923 12-Jul-24  The Bank of New 111
York Mellon

US dollar Sterling 17 13 12-Jul-24  The Bank of New -
York Mellon

US dollar Sterling 24 19 12-Jul-24  The Bank of New -
York Mellon

usb 130

GBP 103

Sterling US dollar 2,576 3,262 12-Jul-24  The Bank of New (6)
York Mellon

Sterling US dollar 1,788 2,273 12-Jul-24  The Bank of New (12)
York Mellon

Sterling US dollar 7517 9,621 12-Jul-24  The Bank of New 119
York Mellon

Sterling US dollar 4,553 5,802 12-Jul-24  The Bank of New (46)
York Mellon

Sterling US dollar 537 684 12-Jul-24  The Bank of New (5)
York Mellon

Sterling US dollar 5,535 7,043 12-Jul-24  The Bank of New (46)
York Mellon

Sterling US dollar 1,333,568 1,694,766 12-Jul-24  The Bank of New (8,899)
York Mellon

usD (9,133)

GBP (7,225)
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BNY MELLON EFFICIENT GLOBAL
|G CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds

10,000
10,000

150,000
160,000
5,000
70,000
30,000
30,000
15,000
20,000
40,000
15,000
20,000

10,000
30,000
50,000
20,000
15,000

5,000

10,000
10,000
10,000

50,000
20,000
40,000

20,000
20,000

2,000
50,000

50,000
10,000
20,000
10,000
10,000

10,000
50,000

5,000
50,000

5,000
5,000
5,000
10,000
50,000
20,000
25,000
15,000

10,000
10,000

10,000

30,000
20,000

79

Description

Canadian Dollar - 1,394,269

(31 December 2023: 2,330,035)

Algonquin Power Co 4.090% 17-Feb-2027
Anheuser-Busch InBev Finance Inc 4.320%
15-May-2047

AT&T Inc 4.000% 25-Nov-2025

AT&T Inc 5.100% 25-Nov-2048

Athene Global Funding 2.470% 09-Jun-2028
Bank of America Corp FRN 3.615% 16-Mar-2028
Bank of Montreal 3.190% 01-Mar-2028

Bank of Montreal 4.309% 01-Jun-2027

Bank of Montreal 4.709% 07-Dec-2027

Bank of Montreal 5.039% 29-May-2028

Bank of Nova Scotia/The 2.950% 08-Mar-2027
Bank of Nova Scotia/The 3.100% 02-Feb-2028
Bank of Nova Scotia/The FRN 3.934%
03-May-2032

Bank of Nova Scotia/The FRN 5.679%
02-Aug-2033

Bell Telephone Co of Canada or Bell Canada
3.500% 30-Sep-2050

Bell Telephone Co of Canada or Bell Canada
4.550% 09-Feb-2030

Bell Telephone Co of Canada or Bell Canada
5.850% 10-Nov-2032

Bell Telephone Co of Canada or Bell Canada 'MTN'
3.800% 21-Aug-2028

Bell Telephone Co of Canada or Bell Canada 'MTN'
6.170% 26-Feb-2037

Brookfield Corp 5.950% 14-Jun-2035
Brookfield Corp 'MTN' 4.820% 28-Jan-2026

Canadian Imperial Bank of Commerce 1.100%
19-Jan-2026

Canadian Imperial Bank of Commerce 2.250%
07-Jan-2027

Canadian Imperial Bank of Commerce FRN 2.010%
21-Jul-2030

Canadian National Railway Co 3.050%
08-Feb-2050

Canadian Pacific Railway Co 2.540% 28-Feb-2028
Canadian Pacific Railway Co 3.050% 09-Mar-2050
CGl Inc 2.100% 18-Sep-2028

Daimler Truck Finance Canada Inc 5.220%
20-Sep-2027

Enbridge Inc 6.100% 09-Nov-2032

Enbridge Inc '"MTN' 3.200% 08-Jun-2027
Enbridge Inc 'MTN'" 4.240% 27-Aug-2042
Enbridge Inc '"MTN' 4.870% 21-Nov-2044

Fairfax Financial Holdings Ltd 4.250%
06-Dec-2027

Federation des Caisses Desjardins du Quebec
4.407% 19-May-2027

Federation des Caisses Desjardins du Quebec
5.200% 01-Oct-2025

Federation des Caisses Desjardins du Quebec FRN
5.035% 23-Aug-2032

Ford Credit Canada Co/Canada 6.326%
10-Nov-2026

Great-West Lifeco Inc 3.337% 28-Feb-2028
Great-West Lifeco Inc 6.670% 21-Mar-2033
Great-West Lifeco Inc 6.740% 24-Nov-2031
Honda Canada Finance Inc 1.711% 28-Sep-2026
Hyundai Capital Canada Inc 2.008% 12-May-2026
John Deere Financial Inc 5.170% 15-Sep-2028
Macquarie Group Ltd FRN 2.723% 21-Aug-2029

Manulife Financial Corp FRN 2.818%
13-May-2035

Manulife Financial Corp FRN 5.409% 10-Mar-2033

Metropolitan Life Global Funding | 1.950%
20-Mar-2028

Molson Coors International LP 3.440%
16-Jul-2026
National Bank of Canada 5.219% 14-Jun-2028

National Bank of Canada FRN 5.426%
16-Aug-2032

Fair
value
usb

1,394,269
7155
6,668

108,196
102,226
3,344
49,858
21162
21,789
11,014
14,862
28,077
10,557
14,249

7,496
16,008
36,236
15,461
10,629

3,920

7672
7319
6,939

34,554
14,159
21,382

13,734
10,693

1,328
37198

39,190
7,038
12,654
6,735
7188

7,280
36,692
3,665
37510

3,540
4,108
4,088
6,881
34,753
15,047
16,742
9,838

7,452
6,701

7127

22,432
14,808

Total
net
assets
%

1.95
0.01
0.01

015
014
0.00
0.07
0.03
0.03
0.02
0.02
0.04
0.01
0.02

0.01

0.02

0.05

0.02

0.01

0.01

0.01
0.01
0.01

0.05

0.02

0.03

0.02
0.02
0.00
0.05

0.05
0.01
0.02
0.01
0.01

0.01

0.05

0.01

0.05

0.01
0.01
0.01
0.01
0.05
0.02
0.02
0.01

0.01
0.01

0.01

0.03
0.02

Holdings

Bonds contd.

50,000

10,000

8,000
15,000
15,000
10,000
20,000
30,000
40,000
15,000
15,000
50,000
10,000
50,000
10,000
20,000
20,000
30,000
10,000
50,000
50,000

10,000
20,000
10,000

20,000
20,000

10,000

100,000
100,000
100,000

100,000
100,000

100,000

100,000
100,000
100,000
100,000

20,000

75,000
100,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000

100,000

100,000
100,000

100,000

Description

Canadian Dollar cont'd.

Penske Truck Leasing Canada Inc 5.440%
08-Dec-2025

Prologis LP 5.250% 15-Jan-2031

Rogers Communications Inc 2.900% 09-Dec-2030
Rogers Communications Inc 3.650% 31-Mar-2027
Rogers Communications Inc 5.250% 15-Apr-2052
Rogers Communications Inc 6.110% 25-Aug-2040
Rogers Communications Inc 6.750% 09-Nov-2039
Royal Bank of Canada 1.589% 04-May-2026
Royal Bank of Canada 2.328% 28-Jan-2027

Royal Bank of Canada 3.369% 29-Sep-2025

Royal Bank of Canada 5.228% 24-Jun-2030

Royal Bank of Canada FRN 2.140% 03-Nov-2031
TELUS Corp 2.750% 08-Jul-2026

TELUS Corp 3.300% 02-May-2029

TELUS Corp 5.250% 15-Nov-2032

TELUS Corp 5.650% 13-Sep-2052
Toronto-Dominion Bank/The 1.896% 11-Sep-2028
Toronto-Dominion Bank/The 2.667% 09-Sep-2025
Toronto-Dominion Bank/The 4.210% 01-Jun-2027
Toronto-Dominion Bank/The 5.376% 21-Oct-2027

Toronto-Dominion Bank/The 'MTN' FRN 3.060%
26-Jan-2032

TransCanada Pipelines Ltd 3.800% 05-Apr-2027
TransCanada PipeLines Ltd 5.330% 12-May-2032

TransCanada PipeLines Ltd 'MTN' 3.300%
17-Jul-2025

TransCanada PipeLines Ltd '"MTN' 4.340%
15-0ct-2049

TransCanada PipeLines Ltd '"MTN' 4.550%
15-Nov-2041

Verizon Communications Inc 4.060% 22-Mar-2051

Euro - 16,720,574

(31 December 2023:17,522,679)

2i Rete Gas SpA 'EMTN' 4.375% 06-Jun-2033
ABB Finance BV 'EMTN' 3.376% 15-Jan-2034

Abertis Infraestructuras SA'EMTN' 1.250%
07-Feb-2028

ABN AMRO Bank NV 0.600% 15-Jan-2027

Air Products and Chemicals Inc 'EMTN' 0.800%
05-May-2032

Akelius Residential Property Financing BV 'EMTN'
1.125% 11-Jan-2029

Aker BP ASA'EMTN' 4.000% 29-May-2032
Allianz SE FRN 3.099% 06-Jul-2047

American Tower Corp 0.400% 15-Feb-2027
Amprion GmbH 3.971% 22-Sep-2032
Anheuser-Busch InBev SA/NV'EMTN' 1.500%
18-Apr-2030

Anheuser-Busch InBev SA/NV'EMTN' 2.750%
17-Mar-2036

Anheuser-Busch InBev SA/NV'EMTN' 2.875%
02-Apr-2032

Arval Service Lease SA/France 'EMTN' 4.000%
22-Sep-2026

AusNet Services Holdings Pty Ltd 'EMTN' 0.625%
25-Aug-2030

Autoroutes du Sud de la France SA'EMTN' 2.750%
02-Sep-2032

Autostrade per l'ltalia SpA'EMTN' 1.625%
25-Jan-2028

AXA SA'EMTN' FRN 5.500% 11-Jul-2043

Ayvens SA 3.875% 22-Feb-2027

Banco Bilbao Vizcaya Argentaria SA'GMTN'
3.500% 10-Feb-2027

Banco de Sabadell SA'EMTN' FRN 5.250%
07-Feb-2029

Banco Santander SA'EMTN' 8.750% 09-Jan-2034
Banco Santander SA'EMTN' FRN 0.625%
24-Jun-2029

Bank of America Corp 'EMTN' FRN 0.654%
26-Oct-2031

Fair
value
usb

36,718

7506
5,222
10,667
10,5671
7731
16,405
20,832
27709
10,773
11,351
34,371
7,046
34,436
7437
14,904
13,279
21,380
7,244
37,454
34,949

7176
15,002
7194

12,488
18,204

5,971

16,720,574
108,945
105,808

98,129

99,372
87,227

92,615

106,511
104,717
98,426
108,758
19,488

73,564
102,831
107,452

88,950
100,795

98,810

113,304
107,445
106,492

111,319

107,222
95,017

88,620

Total
net
assets
%

0.05

0.01
0.01
0.01
0.01
0.01
0.02
0.03
0.04
0.02
0.02
0.05
0.01
0.05
0.01
0.02
0.02
0.03
0.01
0.05
0.05

0.01
0.02
0.01

0.02

0.02

0.01

23.42
015
015
0.14

014
012

013

015
0.15
014
015
0.03

0.10

0.14

015

012

0.14

014

016
015
015

016

015
013

012



BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

100,000
100,000
100,000
100,000

100,000
20,000
10,000

100,000
50,000
50,000

100,000

100,000

100,000

10,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000
15,000
10,000
100,000

100,000
100,000

100,000
100,000
100,000

100,000

100,000
100,000
100,000
100,000

20,000
15,000
10,000

5,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000

10,000

20,000
100,000

100,000

100,000
100,000
100,000

Description

Euro contd.

Banque Federative du Credit Mutuel SA 'EMTN'
0.250% 29-Jun-2028

Banque Federative du Credit Mutuel SA 'EMTN'
0.625% 21-Feb-2031

Banque Federative du Credit Mutuel SA'EMTN'
1.876% 18-Jun-2029

Banque Federative du Credit Mutuel SA'EMTN'
3.125% 14-Sep-2027

Barclays Plc 'EMTN' FRN 4.918% 08-Aug-2030
BASF SE 1.625% 15-Nov-2037

BASF SE 'EMTN' 0.875% 06-0ct-2031

BASF SE 'EMTN' 8.125% 29-Jun-2028
Bayer AG 'EMTN' 4.250% 26-Aug-2029

Bayer AG 'EMTN' 4.625% 26-May-2033

Becton Dickinson Euro Finance Sarl 1.208%
04-Jun-2026

Blackstone Property Partners Europe Holdings
Sarl 'EMTN' 1.250% 26-Apr-2027

BMW Finance NV'EMTN' 1.000% 22-May-2028
BMW Finance NV'EMTN' 1.500% 06-Feb-2029
Bouygues SA 4.625% 07-Jun-2032

BPCE SA 0.250% 15-Jan-2026

BPCE SA'EMTN' 4.500% 13-Jan-2033
CaixaBank SA'EMTN' FRN 6.125% 30-May-2034
Capgemini SE 1.625% 15-Apr-2026

Carlsberg Breweries AS'EMTN' 4.250%
05-Oct-2033

Celanese US Holdings LLC 0.625% 10-Sep-2028
Citigroup Inc 'EMTN' FRN 0.500% 08-Oct-2027
Coca-Cola Co/The 1.250% 08-Mar-2031
Commerzbank AG 'EMTN' 1.000% 04-Mar-2026
Commerzbank AG 'EMTN' 1.500% 28-Aug-2028

Compass Group Finance Netherlands BV 'EMTN'
3.000% 08-Mar-2030

Cooperatieve Rabobank UA'GMTN' 3.822%
26-Jul-2034

Credit Agricole Assurances SA 2.000%
17-Jul-2030

Credit Agricole SA'EMTN' 2.000% 25-Mar-2029
Credit Agricole SA'EMTN' 2.500% 29-Aug-2029

Credit Agricole SA/London 'EMTN' 1.750%
05-Mar-2029

Credit Mutuel Arkea SA'EMTN' 3.876%
22-May-2028

Danfoss Finance | BV 'EMTN' 0.375% 28-Oct-2028
Danske Bank A/S FRN 4.000% 12-Jan-2027
Deutsche Bank AG 'EMTN' 1.625% 20-Jan-2027
Deutsche Bank AG 'EMTN' FRN 1.375%
03-Sep-2026

Deutsche Boerse AG 1.125% 26-Mar-2028
Deutsche Telekom AG 'EMTN' 1.375% 05-Jul-2034

Deutsche Telekom AG 'EMTN' 2.250%
29-Mar-2039

Deutsche Telekom International Finance BV
'EMTN' 1.500% 03-Apr-2028

DH Europe Finance Il Sarl 0.200% 18-Mar-2026
DH Europe Finance Il Sarl 0.450% 18-Mar-2028
Dow Chemical Co/The 1.125% 15-Mar-2032

DS Smith Plc 'EMTN' 4.375% 27-Jul-2027

Duke Energy Corp 3.100% 15-Jun-2028

Duke Energy Corp 3.750% 01-Apr-2031

DZ Bank AG Deutsche Zentral-

Genossenschaftsbank Frankfurt Am Main 'EMTN'
0.400% 17-Nov-2028

E.ON International Finance BV 'EMTN' 1.250%
19-0ct-2027

E.ON SE'EMTN'3.875% 12-Jan-2035

East Japan Railway Co 'EMTN' 1.850%
13-Apr-2033

EDP Servicios Financieros Espana SA'EMTN'
4.125% 04-Apr-2029

Engie SAFRN (Perpetual) 1.500% 30-May-2028
Eni SpA'EMTN' 2.000% 18-May-2031

EXOR NV 3.750% 14-Feb-2033

Fair
value
usb

93,993

86,825

96,790

105,502

111,578
16,899
9,059
106,727
54,881
54,954
102,323

98,301

98,207
9,930
113,766
101,602
110,964
113,454
103,848
111,118

92,960
99,936
94,629
15,445
9,930
104,742

106,999

93,130

98,625
101,648
97,945

108,188

93,301
107,604
101,389
104,006

19,859
13,569
9,185

5,040

101,284
96,353
88,661

109,240

104,517

105,631

91171

10,016

21,430
94,018

109,264

94,932
96,342
105,342

Total
net
assets
%

013

012

014

0.15

0.16
0.02
0.01
015
0.08
0.08
014

014

0.14
0.01
0.16
014
016
0.16
015
0.16

013
014
013
0.02
0.01
015

015

013

014
0.14
014

015

013
015
0.14
0.15

0.03
0.02
0.01

0.01

014
013
012
015
0.15
015
013

0.01

0.03
013

015

013
013
015

Holdings

Bonds contd.

100,000
100,000
20,000
100,000
10,000
100,000

100,000
50,000
20,000

100,000
100,000

100,000
100,000
100,000

100,000

100,000
100,000
100,000
100,000

100,000
100,000
100,000
100,000

100,000

100,000
100,000
100,000
100,000

100,000
100,000

100,000
100,000

100,000
100,000
25,000
50,000
10,000
15,000

100,000
100,000

100,000
100,000
100,000
100,000

100,000
100,000

100,000

100,000

Description

Euro contd.

Flutter Treasury Designated Activity Co 'REGS'
5.000% 29-Apr-2029

Ford Motor Credit Co LLC 'EMTN' 5.125%
20-Feb-2029

Fresenius SE & Co KGaA 'EMTN' 2.875%
24-May-2030

Fresenius SE & Co KGaA 'EMTN' 4.250%
28-May-2026

GE Capital European Funding Unlimited Co 'EMTN'
6.025% 01-Mar-2038

Generali 'EMTN' FRN (Perpetual) 4.596%
21-Nov-2025

Heathrow Funding Ltd 'EMTN' 1.125% 08-0ct-2030
Heidelberg Materials AG 3.750% 31-May-2032

Heidelberg Materials Finance Luxembourg SA
'EMTN' 1.625% 07-Apr-2026

Heineken NV'EMTN' 4.125% 23-Mar-2035

Holding d'Infrastructures de Transport SASU
'EMTN' 1.625% 18-Sep-2029

HSBC Holdings Plc FRN 3.019% 15-Jun-2027
HSBC Holdings Plc FRN 6.364% 16-Nov-2032
Iberdrola Finanzas SA FRN (Perpetual) 1.575%
16-Aug-2027

Iberdrola International BV 'EMTN' 1.125%
21-Apr-2026

IMCD NV 4.875% 18-Sep-2028

ING Groep NV FRN 4.125% 24-Aug-2033

ING Groep NV FRN 4.500% 23-May-2029

International Business Machines Corp 3.625%
06-Feb-2031

Intesa Sanpaolo SpA 'EMTN' 4.875% 19-May-2030
ISS Global A/S'EMTN' 1.500% 31-Aug-2027

JAB Holdings BV 1.000% 14-Jul-2031

JPMorgan Chase & Co 'EMTN' FRN 1.638%
18-May-2028

JPMorgan Chase & Co 'EMTN' FRN 4.457%
13-Nov-2031

KBC Group NV'EMTN' FRN 0.750% 21-Jan-2028
Klepierre SA'EMTN' 0.875% 17-Feb-2031
Koninklijke KPN NV 'GMTN' 3.875% 16-Feb-2036
Koninklijke Philips NV 'EMTN' 4.2560%
08-Sep-2031

Linde Plc 1.625% 31-Mar-2035

LVMH Moet Hennessy Louis Vuitton SE 'EMTN'
3.500% 07-Sep-2033

Mapfre SA 2.875% 13-Apr-2030

Medtronic Global Holdings SCA 0.000%
16-0ct-2025

Medtronic Global Holdings SCA 0.375%
15-0ct-2028

Medtronic Global Holdings SCA 3.375%
15-Oct-2034

Mercedes-Benz Group AG 'EMTN' 0.750%
11-Mar-2033

Mercedes-Benz Group AG 'EMTN' 1.125%
06-Nov-2031

Mercedes-Benz Group AG 'EMTN' 2.125%
03-Jul-2037

Mercedes-Benz Group AG 'EMTN' 2.375%
22-May-2030
Metso Oyj 'EMTN' 0.875% 26-May-2028

Mizuho Financial Group Inc 'EMTN' 0.693%
07-0ct-2030

Mondelez International Inc 0.250% 17-Mar-2028
Morgan Stanley 'GMTN' 1.875% 27-Apr-2027
Morgan Stanley 'GMTN' FRN 2.950% 07-May-2032

Muenchener Rueckversicherungs-Gesellschaft AG
in Muenchen FRN 3.250% 26-May-2049

Nasdaq Inc 4.500% 15-Feb-2032

National Grid North America Inc 'EMTN' 1.064%
20-Jan-2031

Nationwide Building Society 'EMTN' 0.250%
14-Sep-2028

NatWest Group Plc 'EMTN' FRN 0.780%
26-Feb-2030

Fair
value
usb

108,625

111,365

20,492

108,224

13,297

106,972

90,811
53,290
20,749

110,675
95,318

105,545
113,652
97,997

103,177

110,121
106,320
109,751
107,915

113,004
100,154

89,306
101,624

111,464

99,346
88,961
105,700
110,287

88,692
107,753

99,550
102,325

94,410

105,140

21,368

45,661

9,150

16,222

96,397
89,273

95,384
102,604
101,353
108,276

112,048
89,652

93,580

93,070

Total
net
assets
%

015
016
0.03
0.15
0.02
015

013
0.07
0.03

015
013

015
0.16
014

014

015
015
015
015

016
0.14
013
014

016

014
012
015
015

012
015

0.14
0.14

013
015
0.03
0.06
0.01
0.02

013
013

013
0.14
014
0.14

016
013

013

013

80



BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

81

10,000

40,000

35,000

10,000

100,000
100,000
100,000
50,000
50,000
50,000
100,000

70,000
100,000

100,000
200,000
100,000
100,000
5,000
100,000
30,000
50,000
100,000
100,000
10,000
20,000
100,000
100,000
100,000
100,000

100,000
100,000

100,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000

100,000
100,000
100,000
100,000

100,000
100,000

60,000
100,000

100,000

100,000

100,000

100,000

100,000
100,000
100,000

100,000
100,000

Description

Euro contd.

Nestle Finance International Ltd 0.375%
03-Dec-2040

Nestle Finance International Ltd 'EMTN' 0.000%
03-Mar-2033

Nestle Finance International Ltd 'EMTN' 1.5600%
01-Apr-2030

Nestle Finance International Ltd 'EMTN' 1.750%
02-Nov-2037

Nokia Oyj 'EMTN' 2.000% 11-Mar-2026

Nordea Bank Abp 'EMTN' 4.125% 05-May-2028
Nykredit Realkredit AS FRN 0.875% 28-Jul-2031
OMV AG 'EMTN' 1.000% 03-Jul-2034

OMV AG 'EMTN' 1.875% 04-Dec-2028

OMV AG FRN (Perpetual) 6.260% 09-Dec-2025

OP Corporate Bank plc 'EMTN' 0.500%
12-Aug-2025

Orange SA'EMTN' 8.125% 28-Jan-2033

Orange SA'EMTN' FRN (Perpetual) 5.375%
18-Jan-2030

PepsiCo Inc 0.875% 18-Jul-2028

Praemia Healthcare SACA 0.875% 04-Nov-2029
Prosus NV'REGS' 1.207% 19-Jan-2026

Prosus NV 'REGS' 2.031% 03-Aug-2032

PSA Tresorerie GIE 6.000% 19-Sep-2033

PVH Corp 'REGS' 3.125% 15-Dec-2027

RCI Banque SA'EMTN' 1.1256% 15-Jan-2027

RCI Banque SA'EMTN' 4.875% 02-Oct-2029
RELX Finance BV 0.500% 10-Mar-2028

Robert Bosch GmbH 'EMTN' 4.375% 02-Jun-2043
RWE AG 0.625% 11-Jun-2031

RWE AG 'EMTN' 0.500% 26-Nov-2028

Ryanair DAC 'EMTN' 2.875% 15-Sep-2025
Sandvik AB'EMTN' 3.750% 27-Sep-2029
Sanofi SA 1.375% 21-Mar-2030

Scentre Group Trust 1/ Scentre Group Trust 2
'EMTN' 1.750% 11-Apr-2028

Schlumberger Finance BV 0.500% 15-Oct-2031
Siemens Financieringsmaatschappij NV'EMTN'
3.375% 24-Aug-2031

Skandinaviska Enskilda Banken AB 4.000%
09-Nov-2026

SKF AB 0.250% 15-Feb-2031

Sky Ltd 'GMTN' 2.250% 17-Nov-2025

Smurfit Kappa Treasury ULC 1.500% 15-Sep-2027
Snam SpA 'EMTN' 0.000% 15-Aug-2025

Snam SpA 'EMTN' 0.875% 25-0ct-2026

Societe Generale SA 4.125% 02-Jun-2027

Societe Generale SA'EMTN' FRN 4.250%
06-Dec-2030

SSE Plc 'EMTN' 0.875% 06-Sep-2025
Stellantis NV'EMTN' 4.375% 14-Mar-2030
Stryker Corp 0.750% 01-Mar-2029

Sumitomo Mitsui Financial Group Inc 'EMTN'
0.303% 28-0ct-2027

Svenska Handelsbanken AB 2.625% 05-Sep-2029

Takeda Pharmaceutical Co Ltd 0.750%
09-Jul-2027

Telefonica Europe BV 'EMTN' 5.875% 14-Feb-2033

Thermo Fisher Scientific Finance | BV 0.800%
18-0ct-2030

Thermo Fisher Scientific Finance | BV 1.625%
18-0ct-2041

Toronto-Dominion Bank/The 'EMTN' 2.6561%
03-Aug-2027

Traton Finance Luxembourg SA'EMTN' 3.750%
27-Mar-2030

Traton Finance Luxembourg SA'EMTN' 4.250%
16-May-2028

UBS Group AG FRN 2.875% 02-Apr-2032

UBS Group AG FRN 7.750% 01-Mar-2029

Unibail-Rodamco-Westfield SE 'EMTN' 1.375%
04-Dec-20831

UniCredit SpA'EMTN' FRN 0.925% 18-Jan-2028
Upjohn Finance BV 1.362% 23-Jun-2027

Fair
value
usb

6,676

32,802

34,306

8,759

104,198
109,222
100,334
42,059
50,402
54,988
103,580

100,022
111,123

97,796
178,974
102,582

87,247

6,139
104,824
30,215
55,493
96,574
109,240
8,776

18,982
106,005
108,647

96,756
100,117

86,773
108,018

107,825

85,5629
105,277
100,478
102,801
100,702
108,438

107149

108,741
110,135
94,645
96,512

103,861
98,880

75179
91,631

76,654

103,898

105,756

108,608

100,271
121,092
89,293

99,895
99,888

Total
net
assets
%

0.01

0.05

0.05

0.01

0.15
015
014
0.06
0.07
0.08
015

014
016

014
0.25
014
012
0.01
015
0.04
0.08
0.14
015
0.01
0.03
015
015
014
014

012
015

015

012
015
014
0.14
014
015
015

015
0.15
013
014

015
014

0.11
013

011

015

015

015

014
017
013

0.14
014

Holdings

Bonds contd.

100,000
100,000
100,000

100,000
100,000
100,000
100,000
100,000
100,000

50,000
50,000

20,000
30,000

50,000
20,000
50,000
100,000
100,000
10,000

100,000
100,000
10,000
55,000

100,000
5,000

5,000
50,000
100,000
10,000

10,000
100,000

5,000
100,000

100,000
100,000

50,000
10,000
100,000

15,000
10,000

50,000
100,000
50,000
5,000

10,000
50,000
50,000

10,000
100,000

Description

Euro contd.
Verizon Communications Inc 1.850% 18-May-2040
VIA Outlets BV 1.750% 15-Nov-2028

Vier Gas Transport GmbH 'EMTN' 4.625%
26-Sep-2032

Vodafone Group Plc 'EMTN' 1.600% 29-Jul-2031
Vonovia SE'EMTN' 0.500% 14-Sep-2029
Vonovia SE 'EMTN' 0.7560% 01-Sep-2032
Wendel SE 1.375% 18-Jan-2034

Werfen SA/Spain 'EMTN' 4.250% 03-May-2030
Wolters Kluwer NV 0.750% 03-Jul-2030

Sterling - 2,812,224
(31 December 2023: 3,687,627)
3i Group Plc 'EMTN' 5.750% 03-Dec-2032

Affinity Sutton Capital Markets Plc 'EMTN' 5.981%
17-Sep-2038

Anglian Water Services Financing Plc 6.293%
30-Jul-2030

Anheuser-Busch InBev SA/NV'EMTN' 2.250%
24-May-2029

AT&T Inc 5.500% 15-Mar-2027

Aviva Plc FRN 6.125% 14-Nov-2036

Bank of America Corp 'EMTN' 7.000% 31-Jul-2028
Barclays Plc 'EMTN' 3.250% 12-Feb-2027

Blend Funding Plc 3.459% 21-Sep-2047

British Telecommunications Plc 5.750%
07-Dec-2028

Cadent Finance Plc 'EMTN' 2.625% 22-Sep-2038
Digital Stout Holding LLC 3.300% 19-Jul-2029
General Electric Co 'EMTN' 4.875% 18-Sep-2037

GlaxoSmithKline Capital Plc 'EMTN' 5.250%
19-Dec-2033

Heathrow Funding Ltd 'EMTN' 5.875%
13-May-2041

HSBC Bank Capital Funding Sterling 1 LP FRN
(Perpetual) 5.844% 05-Nov-2031

HSBC Holdings Plc 'EMTN' 5.750% 20-Dec-2027
HSBC Holdings Plc 'EMTN' 7.000% 07-Apr-2038
HSBC Holdings Plc FRN 3.000% 22-Jul-2028

Legal & General Finance Plc 'EMTN' 5.875%
11-Dec-2031

Legal & General Finance Plc 'EMTN' 5.875%
05-Apr-2033

Legal & General Group Plc 'EMTN' FRN 3.750%
26-Nov-2049

Lloyds Bank Plc 'EMTN' 6.500% 17-Sep-2040

London & Quadrant Housing Trust 2.250%
20-Jul-2029

M&G Plc FRN 5.625% 20-0ct-2051

Motability Operations Group Plc 'EMTN' 1.750%
03-Jul-2029

National Grid Electricity Distribution South West
Plc 5.750% 23-Mar-2040

National Grid Electricity Distribution South West
Plc 5.875% 25-Mar-2027

NatWest Group Plc 'EMTN' FRN 2.105%
28-Nov-2031

Orange SA'EMTN'5.625% 23-Jan-2034

Prudential Funding Asia Plc 'EMTN' 6.125%
19-Dec-2031

Sanctuary Capital Plc 6.697% 23-Mar-2039
Santander UK Plc 'EMTN' 3.875% 15-0ct-2029
Scotland Gas Networks Plc 4.875% 21-Dec-2034

Severn Trent Utilities Finance Plc 6.2560%
07-Jun-2029

South Eastern Power Networks Plc 'EMTN' 5.500%
05-Jun-2026

Southern Water Services Finance Ltd 6.640%
31-Mar-2026

Thames Water Utilities Finance Plc 'EMTN' 5.125%
28-Sep-2037

THFC Funding No 1 Plc 5.125% 21-Dec-2035

UBS Group AG FRN 2.125% 15-Nov-2029

Fair
value
usb

81,527
956,781
112,925

94,017
90,261
82,609
85,292
107,771
92,005

2,812,224
64,860
66,409

26,271
34,366

63,366
25,482
67,650
119,630
93178
13,054

87,895
114,259
11,557
72,161

127,921
6,536

6,370
67,959
117,982
13,415

13,287
113,269

7107
109,780

120,228
109,144

63,278
12,804
116,015

19,656
12,920

72,498
118,858
59,682
6,573

12,760
62,292
52,185

12,547
111,014

Total
net
assets
%

011
013
0.16

013
013
012
012
015
013

3.94
0.09
0.09

0.04

0.05

0.09
0.04
0.09
017
013
0.02

012
016
0.02
0.10

018

0.01

0.01
0.09
016
0.02

0.02

016

0.01
015

017
015

0.09

0.02

016

0.03
0.02

0.10
017
0.08
0.01

0.02

0.09

0.07

0.02
015



BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

5,000
100,000

100,000
10,000
5,000

100,000
50,000

15,000
15,000
10,000
60,000
30,000
50,000
20,000
20,000
40,000
50,000
20,000
57,000
100,000
10,000
10,000
20,000

10,000
42,000
5,000

5,000
10,000
15,000
50,000
20,000
10,000

20,000
5,000
5,000

10,000

50,000
5,000

10,000

50,000

10,000
5,000

5,984
50,000

20,000
20,000

5,000
10,000

10,000
20,000
10,000

4,000

Description

Sterling cont'd.
United Utilities Water Ltd 'EMTN' 5.625%
20-Dec-2027

Virgin Money UK Plc 'EMTN' FRN 4.000%
25-Sep-2026

Vodafone Group Plc 'EMTN' 3.375% 08-Aug-2049
Walmart Inc 5.250% 28-Sep-2035

Wessex Water Services Finance Plc 5.375%
10-Mar-2028

Whitbread Group Plc 3.000% 31-May-2031
Yorkshire Water Finance Plc 6.375% 19-Aug-2039

US Dollar - 48,917,496

(31 December 2023: 48,329,458)
7-Eleven Inc '144A"'0.950% 10-Feb-2026
7-Eleven Inc '"144A' 1.800% 10-Feb-2031
7-Eleven Inc '"144A' 2.500% 10-Feb-2041
Abbott Laboratories 6.150% 30-Nov-2037
AbbVie Inc 2.950% 21-Nov-2026

AbbVie Inc 3.200% 14-May-2026

AbbVie Inc 3.200% 21-Nov-2029

AbbVie Inc 4.050% 21-Nov-2039

AbbVie Inc 4.400% 06-Nov-2042

AbbVie Inc 4.500% 14-May-2035

AbbVie Inc 4.550% 15-Mar-2035

AbbVie Inc 5.400% 15-Mar-2054

AbbVie Inc 5.500% 15-Mar-2064

ABN AMRO Bank NV '144A" 4.750% 28-Jul-2025
ACE Capital Trust 11 9.700% 01-Apr-2030

Adani Ports & Special Economic Zone Ltd 'REGS'
4.375% 03-Jul-2029

Adobe Inc 2.300% 01-Feb-2030
Adobe Inc 4.950% 04-Apr-2034

Adventist Health System/West 2.952%
01-Mar-2029

Advocate Health & Hospitals Corp 2.211%
16-Jun-2030

Advocate Health & Hospitals Corp 3.829%
15-Aug-2028

AerCap Ireland Capital DAC / AerCap Global
Aviation Trust 3.000% 29-Oct-2028

AerCap Ireland Capital DAC / AerCap Global
Aviation Trust 3.300% 30-Jan-2032

AerCap Ireland Capital DAC / AerCap Global
Aviation Trust 3.650% 21-Jul-2027

AerCap Ireland Capital DAC / AerCap Global
Aviation Trust 3.850% 29-Oct-2041

AetnaInc 3.875% 15-Aug-2047

Aetna Inc 4.500% 15-May-2042

Aetna Inc 6.625% 15-Jun-2036

Aflac Inc 3.600% 01-Apr-2030

AGCO Corp 5.800% 21-Mar-2034

Ahold Finance USA LLC 6.875% 01-May-2029
AIA Group Ltd '144A' 3.200% 16-Sep-2040
AlA Group Ltd '144A' 5.375% 05-Apr-2034

AIB Group Plc '"144A' FRN 7.583% 14-0ct-2026

AIG SunAmerica Global Financing X '144A' 6.900%
15-Mar-2032

Air Canada 2015-1 Class A Pass Through Trust
'"144A' 3.600% 15-Mar-2027

Air Products and Chemicals Inc 4.850%
08-Feb-2034

Aker BP ASA'144A"' 3.100% 15-Jul-2031
Aker BP ASA '144A' 3.750% 15-Jan-2030
Albemarle Corp 5.650% 01-Jun-2052
Alexandria Real Estate Equities Inc 1.875%
01-Feb-2033

Alexandria Real Estate Equities Inc 2.950%
15-Mar-2034

Alexandria Real Estate Equities Inc 3.000%
18-May-2051

Alexandria Real Estate Equities Inc 3.950%
156-Jan-2028

Alexandria Real Estate Equities Inc 4.750%
15-Apr-2035

Fair
value
usb

6,387
123,712

85,784
13,171
6,256

108,728
62,068

48,917,496
13,972
12,040

6,558
65,687
28,605
48,308
18,377

17,435
35,286
47,290
19,023
56,726
99,401

9,866
11,881
17,922

8,770
41,914
4,499

4,280
9,614
13,644
43,048
18,994
7,855

14,604
4192
5,328
9,306

49,917
5,358
7,349

48,908

10,219
5,442

5,686
49,180

17,066
18,343
4,459
7,542

8,120
12,130
9,584

3742

Total
net
assets
%

0.01

017

012
0.02
0.01

015
0.09

68.52
0.02
0.02
0.01
0.09
0.04
0.07
0.03
0.02
0.05
0.07
0.03
0.08
0.14
0.01
0.02
0.03

0.01
0.06
0.01

0.01

0.01

0.02

0.06

0.03

0.01

0.02
0.01
0.01
0.01
0.07
0.01
0.01
0.07
0.01
0.01

0.01

0.07

0.02
0.03
0.01
0.01

0.01

0.02

0.01

0.01

Holdings

Bonds contd.

21,000

5,000
10,000

75,000

20,000
5,000
5,000

30,000

50,000

20,000

20,000

100,000
20,000
15,000
50,000
20,000
40,000
10,000
50,000

100,000
60,000
30,000
20,000
10,000

5,000
50,000
10,000

50,000
50,000
10,000
30,000
10,000

60,000
10,000
10,000
10,000
20,000
20,000
40,000
20,000
10,000
24,000
10,000

5,000
20,000

5,000

5,000
25,000
25,000
10,000
50,000
10,000
25,000
25,000
10,000
20,000
60,000
60,000
50,000
40,000
20,000
20,000

Description

US Dollar contd.

Alexandria Real Estate Equities Inc 5.260%
15-May-2036

Alfa SAB de CV'REGS' 6.875% 25-Mar-2044

Alimentation Couche-Tard Inc '144A"' 3.800%
25-Jan-2050

Alimentation Couche-Tard Inc '"144A' 5.267%
12-Feb-2034

Allegion US Holding Co Inc 3.550% 01-Oct-2027
Allstate Corp/The 1.450% 15-Dec-2030

Allstate Corp/The FRN 6.500% 15-May-2057

lly Financial Inc 8.000% 01-Nov-2031

lly Financial Inc FRN 6.848% 03-Jan-2030
Amcor Finance USA Inc 4.500% 15-May-2028
Amcor Flexibles North America Inc 2.690%
25-May-2031

Ameren Illinois Co 2.900% 15-Jun-2051
America Movil SAB de CV 3.625% 22-Apr-2029
America Movil SAB de CV 4.700% 21-Jul-2032
America Movil SAB de CV 6.125% 30-Mar-2040
America Movil SAB de CV 6.375% 01-Mar-2035
American Express Co 2.550% 04-Mar-2027
American Express Co 3.300% 03-May-2027
American Express Co 5.850% 05-Nov-2027
American Express Co FRN 4.989% 26-May-2033
American Express Co FRN 5.389% 28-Jul-2027
American Express Co FRN 5.625% 28-Jul-2034
American Express Co FRN 6.489% 30-Oct-2031
American Homes 4 Rent LP 3.375% 15-Jul-2051
American Homes 4 Rent LP 4.900% 15-Feb-2029
American Homes 4 Rent LP 5.500% 01-Feb-2034
American Honda Finance Corp 4.600%
17-Apr-2030

American Honda Finance Corp 'GMTN' 4.900%
10-Jan-2034

American Honda Finance Corp 'GMTN' 5.125%
07-Jul-2028

American International Group Inc 4.375%
30-Jun-2050

American International Group Inc 6.250%
01-May-2036

American International Group Inc FRN 5.750%
01-Apr-2048

American Tower Corp 1.500% 31-Jan-2028
American Tower Corp 1.875% 15-0ct-2030
American Tower Corp 2.300% 15-Sep-2031
American Tower Corp 2.700% 15-Apr-2031
American Tower Corp 2.750% 15-Jan-2027
American Tower Corp 3.100% 15-Jun-2050
American Tower Corp 3.375% 15-Oct-2026
American Tower Corp 3.800% 15-Aug-2029
American Tower Corp 4.400% 15-Feb-2026
American Tower Corp 5.550% 15-Jul-2033
American Water Capital Corp 2.800% 01-May-2030
American Water Capital Corp 3.450% 01-Jun-2029
American Water Capital Corp 4.000% 01-Dec-2046
American Water Capital Corp 4.150% 01-Jun-2049
American Water Capital Corp 4.450% 01-Jun-2032
American Water Capital Corp 5.1560% 01-Mar-2034
American Water Capital Corp 5.450% 01-Mar-2054
AmFam Holdings Inc '144A' 2.805% 11-Mar-2031
Amgen Inc 2.200% 21-Feb-2027

Amgen Inc 2.300% 25-Feb-2031

Amgen Inc 3.150% 21-Feb-2040

Amgen Inc 3.375% 21-Feb-2050

Amgen Inc 4.400% 01-May-2045

Amgen Inc 4.400% 22-Feb-2062

Amgen Inc 4.663% 15-Jun-2051

Amgen Inc 5.150% 02-Mar-2028

Amgen Inc 5.250% 02-Mar-2030

Amgen Inc 5.250% 02-Mar-2033

Amgen Inc 5.600% 02-Mar-2043

Amgen Inc 5.650% 02-Mar-2053

Al
Al

Fair
value
usb

20,265

5131
7,517

74,084

18,964
3,999
5,035

33177

51,452

19,435

16,844

62,857
18,711
14,473
52,017
21,474
37,401

9,519
51,238
96,558
60,083
30,113
21,345

6,562

4,892
49,273

9,809

48,638

50,273

8,328

31,972

9,817

52,646
8,162
8176
8,478

18,773

12,999

38,215

18,621
9,826

24,031
8,815
4,659

15,842
4,065
4,769

24,823

24,273
7,665

46,403
8,421

18,765

17,659
8,457

15,993

51,588

60,022

50,413

39,975

19,797

19,818

Total
net
assets
%

0.03

0.01
0.01

0.10

0.03
0.01
0.01
0.05
0.07
0.03
0.02

0.09
0.03
0.02
0.07
0.03
0.05
0.01
0.07
014
0.08
0.04
0.03
0.01
0.01
0.07
0.01

0.07
0.07
0.01
0.05
0.01

0.07
0.01
0.01
0.01
0.03
0.02
0.05
0.03
0.01
0.03
0.01
0.01
0.02
0.01
0.01
0.04
0.03
0.01
0.07
0.01
0.03
0.02
0.01
0.02
0.07
0.08
0.07
0.06
0.03
0.03

82



BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

83

10,000
50,000
20,000
20,000
50,000

50,000

20,000

50,000

20,000

10,000

50,000

10,000

5,000

5,000
25,000

25,000
10,000

20,000
20,000

5,000
50,000

50,000

5,000
20,000
20,000
10,000
20,000
10,000
10,000
20,000
10,000
10,000
50,000
10,000
20,000
20,000
10,000
50,000
20,000
20,000
10,000
20,000
20,000
20,000
20,000
20,000

20,000

10,000
50,000
10,000
30,000
15,000
55,000
150,000
10,000
60,000
80,000
15,000

Description

US Dollar contd.

Amgen Inc 5.7560% 02-Mar-2063
Amgen Inc 6.375% 01-Jun-2037
Amphenol Corp 2.200% 15-Sep-2031
Amphenol Corp 5.250% 05-Apr-2034

Anheuser-Busch Cos LLC / Anheuser-Busch InBev
Worldwide Inc 4.700% 01-Feb-2036

Anheuser-Busch InBev Worldwide Inc 3.750%
15-Jul-2042

Anheuser-Busch InBev Worldwide Inc 4.350%
01-Jun-2040

Anheuser-Busch InBev Worldwide Inc 4.750%
23-Jan-2029

Anheuser-Busch InBev Worldwide Inc 4.950%
16-Jan-2042

Anheuser-Busch InBev Worldwide Inc 5.800%
23-Jan-2059

Anheuser-Busch InBev Worldwide Inc 8.000%
15-Nov-2039

ANZ New Zealand Int'l Ltd/London '"144A" 3.450%
17-Jul-2027

ANZ New Zealand Int'l Ltd/London '144A' 3.450%
21-Jan-2028

Aon Corp 8.205% 01-Jan-2027

Aon Corp / Aon Global Holdings Plc 3.900%
28-Feb-2052

Aon North America Inc 5.750% 01-Mar-2054

AP Moller - Maersk A/S "144A" 4.500%
20-Jun-2029

APA Infrastructure Ltd '"144A" 4.250% 15-Jul-2027
Apache Corp 5.100% 01-Sep-2040

Apache Corp 5.350% 01-Jul-2049

Apollo Global Management Inc 5.800%
21-May-2054

Apollo Global Management Inc 6.375%
15-Nov-2033

Apple Inc 1.650% 08-Feb-2031

Apple Inc 1.700% 05-Aug-2031

Apple Inc 2.375% 08-Feb-2041

Apple Inc 2.800% 08-Feb-2061

Apple Inc 2.850% 05-Aug-2061

Apple Inc 3.350% 08-Aug-2032

Apple Inc 4.100% 08-Aug-2062

Aptiv Plc / Aptiv Corp 4.1560% 01-May-2052

Arch Capital Group Ltd 7.350% 01-May-2034
Arch Capital Group US Inc 5.144% 01-Nov-2043
Archer-Daniels-Midland Co 4.016% 16-Apr-2043
Ares Capital Corp 2.876% 15-Jun-2028

Ares Capital Corp 3.200% 15-Nov-2031

Ares Capital Corp 3.875% 15-Jan-2026

Ares Capital Corp 4.260% 01-Mar-2025

Ares Capital Corp 5.875% 01-Mar-2029

Arthur J Gallagher & Co 3.500% 20-May-2051
Arthur J Gallagher & Co 6.500% 15-Feb-2034
ASB Bank Ltd '"144A"' FRN 5.284% 17-Jun-2032
Ascension Health 2.632% 15-Nov-2029
Ashtead Capital Inc '144A' 4.250% 01-Nov-2029
Ashtead Capital Inc '"144A" 4.375% 15-Aug-2027
Ashtead Capital Inc '144A' 5.500% 11-Aug-2032
Assured Guaranty US Holdings Inc 3.600%
15-Sep-2051

Assured Guaranty US Holdings Inc 6.125%
15-Sep-2028

Astrazeneca Finance LLC 2.250% 28-May-2031
Astrazeneca Finance LLC 5.000% 26-Feb-2034
AstraZeneca Plc 3.125% 12-Jun-2027
AstraZeneca Plc 6.450% 15-Sep-2037

AT&T Inc 1.650% 01-Feb-2028

AT&T Inc 1.700% 25-Mar-2026

AT&T Inc 2.550% 01-Dec-2033

AT&T Inc 2.750% 01-Jun-2031

AT&T Inc 3.500% 15-Sep-2053

AT&T Inc 3.550% 15-Sep-2055

AT&T Inc 3.6560% 01-Jun-2051

Fair
value
usb

9,858
53,736
16,453
19,987
47,808

41,006

17,705

49,775

18,853

10,475

63,548

9,507

4,736

5,283
18,606

24,593
9,771

19,487
17143
4192
49,439

52,891

4143
16,399
13,874

6,185
12,402

9,093

8,150
14,990
11,341

9,222
40,365

8,866
16,531
19,317

9,878
49,343
13,886
21,225

9,859
17,828
18,780
19,267
19,659
13,999

20,621

8,461
49,847
9,510
33,619
13,331
51,649
119,681
8,580
40,989
54,294
10,660

Total
net
assets
%

0.01
0.08
0.02
0.03
0.07

0.06

0.03

0.07

0.03

0.01

0.09

0.01

0.01

0.01
0.03

0.03
0.01

0.03
0.02
0.01
0.07

0.07

0.01
0.02
0.02
0.01
0.02
0.01
0.01
0.02
0.02
0.01
0.06
0.01
0.02
0.03
0.01
0.07
0.02
0.03
0.01
0.03
0.03
0.03
0.03
0.02

0.03

0.01
0.07
0.01
0.05
0.02
0.07
017
0.01
0.06
0.08
0.02

Holdings

Bonds contd.

70,000
20,000
30,000

5,000
20,000
45,000
10,000
10,000
10,000
20,000
40,000
18,000
20,000

30,000
20,000
10,000

9,144

10,000
20,000
20,000
10,000

20,000
20,000
100,000

100,000
10,000

20,000
10,000
10,000
20,000
20,000
50,000
20,000
10,000

40,000

10,000
40,000
35,000
10,000

50,000
100,000
10,000
50,000

10,000

10,000

200,000
20,000

50,000
100,000
10,000
100,000
70,000
50,000
50,000

Description

US Dollar contd.

AT&T Inc 3.650% 15-Sep-2059
AT&T Inc 3.800% 01-Dec-2057
AT&T Inc 4.100% 15-Feb-2028
AT&T Inc 4.250% 01-Mar-2027
AT&T Inc 4.300% 15-Feb-2030
AT&T Inc 4.500% 15-May-2035
AT&T Inc 4.500% 09-Mar-2048
AT&T Inc 4.650% 01-Jun-2044
AT&T Inc 4.750% 15-May-2046
AT&T Inc 4.800% 15-Jun-2044
AT&T Inc 5.350% 01-Sep-2040
AT&T Inc 5.700% 01-Mar-2057

Athene Global Funding '144A' 1.608%
29-Jun-2026

Athene Global Funding '144A' 1.985%
19-Aug-2028
Athene Global Funding '"144A" 2.450%
20-Aug-2027
Athene Global Funding '144A' 2.673%
07-Jun-2031

Atlantica Transmision Sur SA'REGS' 6.875%
30-Apr-2043

Atmos Energy Corp 1.500% 15-Jan-2031
Atmos Energy Corp 5.900% 15-Nov-2033
Atmos Energy Corp 6.200% 15-Nov-2053

Australia & New Zealand Banking Group Ltd '144A"
4.400% 19-May-2026

Australia & New Zealand Banking Group Ltd '144A"
FRN 2.570% 25-Nov-2035

Australia & New Zealand Banking Group Ltd '144A'
FRN 2.950% 22-Jul-2030

Australia & New Zealand Banking Group Ltd '144A'
FRN 5.731% 18-Sep-2034

Autodesk Inc 2.400% 15-Dec-2031

Automatic Data Processing Inc 1.250%
01-Sep-2030

AutoNation Inc 1.950% 01-Aug-2028

AutoZone Inc 4.500% 01-Feb-2028

AutoZone Inc 4.750% 01-Feb-2033

AutoZone Inc 6.250% 01-Nov-2028

AutoZone Inc 6.550% 01-Nov-2033

AvalonBay Communities Inc 5.3560% 01-Jun-2034
Avery Dennison Corp 2.250% 15-Feb-2032

Avolon Holdings Funding Ltd '144A" 4.375%
01-May-2026

Avolon Holdings Funding Ltd '144A' 6.375%
04-May-2028

AXA SA 8.600% 15-Dec-2030

Bacardi Ltd 'REGS' 4.700% 15-May-2028

Baker Hughes Holdings LLC 5.125% 15-Sep-2040

Baker Hughes Holdings LLC / Baker Hughes Co-
Obligor Inc 3.337% 15-Dec-2027

Baker Hughes Holdings LLC / Baker Hughes Co-
Obligor Inc 4.486% 01-May-2030

Baltimore Gas and Electric Co 3.200%
15-Sep-2049

Baltimore Gas and Electric Co 5.400%
01-Jun-2053

Banco Bilbao Vizcaya Argentaria SA FRN 6.033%
13-Mar-2035

Banco Inbursa SA Institucion De Banca Multiple
Grupo Financiero Inbursa 'REGS' 4.375%
11-Apr-2027

Banco Internacional del Peru SAA Interbank
'REGS' 3.250% 04-0ct-2026

Banco Santander SA 5.588% 08-Aug-2028

Bangkok Bank PCL/Hong Kong '144A"'9.025%
16-Mar-2029

Bank of America Corp 7.750% 14-May-2038
Bank of America Corp FRN 1.734% 22-Jul-2027
Bank of America Corp FRN 2.687% 22-Apr-2032
Bank of America Corp FRN 3.311% 22-Apr-2042
Bank of America Corp FRN 3.419% 20-Dec-2028
Bank of America Corp FRN 3.846% 08-Mar-2037
Bank of America Corp FRN 4.244% 24-Apr-2038

Fair
value
usb

47,287
14,040
28,974
4,884
19,180
41,558
8,296
8,573
8,692
17,499
38,653
17,542
18,625

26,145

18,324

8,277

9,567

8,030
20,936
21,669

9,794

16,446

19,379

99,619

83179
8,105

17,359
9,787
9,586

20,868

21,532

50,154

16,236
9,733

40,655

11,790
38,902
33,427

9,441

48,667

66,876

9,604

50,000

9,686

9,487

202,022
22,779

59,638
92,687

8,469
75,582
65,850
43,920
44,335

Total
net
assets
%

0.07
0.02
0.04
0.01
0.03
0.06
0.01
0.01
0.01
0.02
0.05
0.02
0.03

0.04

0.03

0.01

0.01

0.01
0.03
0.03
0.01

0.02

0.03

014

012
0.01

0.02
0.01
0.01
0.03
0.03
0.07
0.02
0.01

0.06

0.02
0.05
0.05
0.01

0.07

0.09

0.01

0.07

0.01

0.01

0.28
0.03

0.08
013
0.01
011
0.09
0.06
0.06



BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

130,000
100,000
100,000
100,000

35,000
15,000
45,000

35,000
100,000
130,000

15,000

10,000

50,000

20,000

100,000
20,000

10,000

20,000
20,000

5,000
10,000
55,000
10,000
15,000
15,000
70,000
50,000
20,000
40,000

30,000
40,000

20,000
10,000

25,000
10,000
20,000
30,000
10,000
40,000
100,000
20,000
20,000
20,000
100,000
100,000

35,000
10,000
20,000

50,000
10,000
10,000
22,000
10,000

25,000

Description

US Dollar contd.

Bank of America Corp FRN 4.571% 27-Apr-2033
Bank of America Corp FRN 5.202% 25-Apr-2029
Bank of America Corp FRN 6.204% 10-Nov-2028

Bank of America Corp 'GMTN' FRN 3.593%
21-Jul-2028

Bank of America Corp 'MTN' 3.248% 21-Oct-2027
Bank of America Corp 'MTN' 4.250% 22-Oct-2026

Bank of America Corp 'MTN' FRN 2.496%
13-Feb-2031

Bank of America Corp 'MTN' FRN 2.676%
19-Jun-2041

Bank of America Corp 'MTN' FRN 2.972%
04-Feb-2033

Bank of America Corp 'MTN' FRN 3.559%
23-Apr-2027

Bank of America Corp 'MTN' FRN 3.974%
07-Feb-2030

Bank of America Corp '"MTN' FRN 4.078%
23-Apr-2040

Bank of America Corp '"MTN' FRN 4.271%
23-Jul-2029

Bank of America Corp 'MTN' FRN 5.015%
22-Jul-2033

Bank of America NA 5.526% 18-Aug-2026

Bank of Ireland Group Plc '144A' FRN 2.029%
30-Sep-2027

Bank of Ireland Group Plc '"144A" FRN 6.253%
16-Sep-2026

Bank of Montreal 5.203% 01-Feb-2028

Bank of Montreal FRN 3.803% 15-Dec-2032
Bank of Montreal 'MTN' 1.250% 15-Sep-2026
Bank of Montreal '"MTN' 2.650% 08-Mar-2027
Bank of Montreal '"MTN' FRN 0.949% 22-Jan-2027
Bank of New Zealand '144A' 2.285% 27-Jan-2027
Bank of Nova Scotia/The 1.060% 02-Mar-2026
Bank of Nova Scotia/The 1.950% 02-Feb-2027
Bank of Nova Scotia/The 4.500% 16-Dec-2025
Bank of Nova Scotia/The 4.850% 01-Feb-2030
Bank of Nova Scotia/The 5.650% 01-Feb-2034
Bank of Nova Scotia/The FRN 4.588%
04-May-2037

Banner Health 2.338% 01-Jan-2030

Banque Federative du Credit Mutuel SA '144A"
4.753% 13-Jul-2027

Banque Federative du Credit Mutuel SA '"144A"
5.896% 13-Jul-2026

Baptist Health South Florida Obligated Group
3.115% 15-Nov-2071

Barclays Plc 4.376% 12-Jan-2026

Barclays Plc 4.836% 09-May-2028

Barclays Plc 4.950% 10-Jan-2047

Barclays Plc 5.200% 12-May-2026

Barclays Plc FRN 5.088% 20-Jun-2030
Barclays Plc FRN 5.501% 09-Aug-2028
Barclays Plc FRN 7.119% 27-Jun-2034
Barclays Plc FRN 7.437% 02-Nov-2033
Baxter International Inc 1.915% 01-Feb-2027
Baxter International Inc 2.272% 01-Dec-2028
Baxter International Inc 2.539% 01-Feb-2032

Bayer US Finance Il LLC '144A' 4.250%
15-Dec-2025

Bayer US Finance Il LLC '144A' 4.375%
15-Dec-2028

Bayer US Finance Il LLC '144A' 4.625%
25-Jun-2038

Bayer US Finance Il LLC '"144A' 4.876%
25-Jun-2048

Bayer US Finance LLC '144A' 6.375% 21-Nov-2030
Becton Dickinson & Co 3.700% 06-Jun-2027
Becton Dickinson & Co 4.669% 06-Jun-2047
Becton Dickinson & Co 5.110% 08-Feb-2034

Bell Telephone Co of Canada or Bell Canada
4.464% 01-Apr-2048

Bell Telephone Co of Canada or Bell Canada
5.200% 15-Feb-2034

Fair
value
usb

122,836
99,914
108,014
95,245

33,129
14,632
38,933

24,567

84,797

125,752

14,219

8,527

48,213

19,631

100,711
18,443

10,054

20,046
18,805

4,581

9,379
51,366

9,300
13,972
13,842
68,917
49,259
20,369
36,110

26,067
39,625

20,165

5,944

24,590
9,663
17,928
29,668
9,560
39,944
106,372
22,043
18,340
17,643
82,213
97.875

33,274

8,431

16,182

51,296
9,625
8,758

21,697
8,406

24,494

Total
net
assets
%

017
014
014
013

0.05
0.02
0.05

0.03

012

018

0.02

0.01

0.07

0.03

014
0.03

0.01

0.03
0.03
0.01
0.01
0.07
0.01
0.02
0.02
0.10
0.07
0.03
0.05

0.04
0.06

0.03

0.01

0.03
0.01
0.03
0.04
0.01
0.06
015
0.03
0.03
0.02
012
014

0.05

0.01

0.02

0.07
0.01
0.01
0.03
0.01

0.03

Holdings

Bonds contd.

25,000

50,000
20,000
10,000
50,000
10,000

50,000

100,000
20,000
10,000
55,000
20,000

20,000
50,000
20,000
10,000

10,000
20,000
50,000
10,000
20,000
50,000

10,000
10,000
30,000
50,000
10,000
50,000
50,000

10,000
20,000
20,000

5,000
25,000
10,000
25,000
20,000
50,000
20,000
50,000
65,000
10,000
30,000

5,000
17,000
20,000
50,000
12125

15,000

5,000
20,000
50,000
60,000

30,000
100,000
35,000
10,000

Description

US Dollar contd.

Bell Telephone Co of Canada or Bell Canada
5.650% 15-Feb-2054

Berry Global Inc 1.570% 15-Jan-2026

Berry Global Inc 5.500% 15-Apr-2028

Berry Global Inc '"144A" 4.875% 15-Jul-2026
BGC Group Inc 8.000% 25-May-2028
Bimbo Bakeries USA Inc 'REGS' 4.000%
17-May-2051

Bimbo Bakeries USA Inc 'REGS' 6.400%
16-Jan-2034

Biogen Inc 2.250% 01-May-2030
Biogen Inc 3.250% 15-Feb-2051
Biogen Inc 4.050% 15-Sep-2025
BlackRock Funding Inc 5.000% 14-Mar-2034

Blackstone Holdings Finance Co LLC '144A"
1.625% 05-Aug-2028

Blackstone Holdings Finance Co LLC '144A"
3.150% 02-Oct-2027

Blackstone Private Credit Fund '144A' 6.250%
25-Jan-2031

Blackstone Secured Lending Fund 2.850%
30-Sep-2028

Blackstone Secured Lending Fund 3.625%
15-Jan-2026

Block Financial LLC 3.875% 15-Aug-2030

Blue Owl Capital Corp 3.750% 22-Jul-2025

Blue Owl Capital Corp 5.950% 15-Mar-2029
Blue Owl Credit Income Corp 3.125% 23-Sep-2026
Blue Owl Credit Income Corp 7.950% 13-Jun-2028
Blue Owl Credit Income Corp '144A' 6.600%
15-Sep-2029

Blue Owl Finance LLC '"144A" 4.3756% 15-Feb-2032
BMW US Capital LLC '"144A"' 1.950% 12-Aug-2031
BMW US Capital LLC '144A"' 5.150% 11-Aug-2033
BMW US Capital LLC '"144A' 5.150% 02-Apr-2034
Boardwalk Pipelines LP 4.450% 15-Jul-2027
Boardwalk Pipelines LP 5.625% 01-Aug-2034
Booz Allen Hamilton Inc '144A' 3.875%
01-Sep-2028

BorgWarner Inc 2.650% 01-Jul-2027

Boston Properties LP 2.750% 01-Oct-2026
Boston Properties LP 3.400% 21-Jun-2029
BPCE SA'144A" 1.000% 20-Jan-2026

BPCE SA '"144A' 2.700% 01-Oct-2029

BPCE SA'144A"3.250% 11-Jan-2028

BPCE SA '144A" 3.500% 23-0ct-2027

BPCE SA "144A" 4.500% 15-Mar-2025

BPCE SA'144A" FRN 3.582% 19-Oct-2042

BPCE SA '"144A"' FRN 5.748% 19-Jul-2033

BPCE SA'144A"FRN 5.975% 18-Jan-2027
Bristol-Myers Squibb Co 3.250% 01-Aug-2042
Bristol-Myers Squibb Co 3.400% 26-Jul-2029
Bristol-Myers Squibb Co 3.450% 15-Nov-2027
Bristol-Myers Squibb Co 3.900% 15-Mar-2062
Bristol-Myers Squibb Co 5.500% 22-Feb-2044
Bristol-Myers Squibb Co 5.900% 15-Nov-2033
Bristol-Myers Squibb Co 6.400% 15-Nov-2063

British Airways 2019-1 Class AA Pass Through
Trust '"144A"' 3.300% 15-Dec-2032

British Telecommunications Plc 9.625%
15-Dec-2030

British Telecommunications Plc '144A' 3.250%
08-Nov-2029

Brixmor Operating Partnership LP 4.125%
156-Jun-2026

Brixmor Operating Partnership LP 5.500%
156-Feb-2034

Broadcom Corp / Broadcom Cayman Finance Ltd
3.875% 15-Jan-2027

Broadcom Inc 4.150% 15-Nov-2030
Broadcom Inc 4.300% 15-Nov-2032
Broadcom Inc 4.750% 15-Apr-2029
Broadcom Inc '144A' 1.950% 15-Feb-2028

Fair
value
usb

24,373

46,995
19,978
9,828
52,756
7,614

52,977

85,224
13,400

9,824
54,706
17,499

18,767

49,779

17,651

9,602

9178
19,503
49,284

9,272
20,700
49,373

8,919
8,152
30174
49,190
9,731
49,269
47107

9,284
18,670
17,794
4,671
22,039
9,318
23,400
19,735
35,791
19,864
50,047
48,478
9,326
28,673
3,632
16,882
21,042
54,655
10,934

18,333

4,560

19,482

49,267

58,087

28,380
93,692
34,563

8,958

Total
net
assets
%

0.03

0.07
0.03
0.01
0.07
0.01

0.07

012
0.02
0.01
0.08
0.02

0.03
0.07
0.02
0.01

0.01
0.03
0.07
0.01
0.03
0.07

0.01
0.01
0.04
0.07
0.01
0.07
0.07

0.01
0.03
0.03
0.01
0.03
0.01
0.03
0.03
0.05
0.03
0.07
0.07
0.01
0.04
0.01
0.02
0.03
0.08
0.02

0.03
0.01
0.03
0.07
0.08

0.04
013
0.05
0.01

84



BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

85

40,000
10,000
30,000
10,000
10,000
20,000
20,000
20,000
100,000

10,000

50,000
50,000
15,000
10,000
10,000
10,000
10,000
10,000
50,000

5,000

5,000
40,000
10,000
50,000
20,000

20,000
50,000
15,000
10,000
60,000
10,000
20,000

20,000

20,000

30,000

10,000
10,000
50,000

5,000
50,000
50,000

100,000
10,000
50,000
20,000
20,000
10,000
10,000
20,000
10,000

40,000
20,000
10,000
50,000
10,000

15,000

100,000
10,000
20,000

5,000
20,000

Description

US Dollar contd.

Broadcom Inc '144A" 2.450% 15-Feb-2031
Broadcom Inc '144A' 2.600% 15-Feb-2033
Broadcom Inc '144A' 3.137% 15-Nov-2035
Broadcom Inc '144A" 3.187% 15-Nov-2036
Broadcom Inc '"144A' 3.469% 15-Apr-2034
Broadcom Inc '144A" 3.500% 15-Feb-2041
Broadcom Inc '144A' 3.750% 156-Feb-2051
Broadcom Inc '144A' 4.926% 15-May-2037
Broadridge Financial Solutions Inc 2.600%
01-May-2031

Broadridge Financial Solutions Inc 2.900%
01-Dec-2029

Brookfield Finance Inc 4.850% 29-Mar-2029
Brookfield Finance Inc 6.350% 05-Jan-2034
Brown & Brown Inc 2.375% 15-Mar-2031
Brown & Brown Inc 4.500% 15-Mar-2029
Brown & Brown Inc 4.950% 17-Mar-2052
Brunswick Corp/DE 2.400% 18-Aug-2031
Brunswick Corp/DE 5.100% 01-Apr-2052
Bunge Ltd Finance Corp 1.630% 17-Aug-2025
CaixaBank SA '"144A' FRN 6.087% 15-Jun-2035

California Institute of Technology 4.700%
01-Nov-2111

Camden Property Trust 2.800% 15-May-2030
Cameron LNG LLC '144A' 3.302% 15-Jan-2035
Campbell Soup Co 4.150% 15-Mar-2028
Campbell Soup Co 4.800% 15-Mar-2048

Canadian National Railway Co 6.200%
01-Jun-2036

Canadian Pacific Railway Co 3.100% 02-Dec-2051
Canadian Pacific Railway Co 5.950% 15-May-2037
Canadian Pacific Railway Co 6.125% 15-Sep-2115
Capital One Financial Corp 3.750% 09-Mar-2027
Capital One Financial Corp 3.800% 31-Jan-2028
Capital One Financial Corp 4.200% 29-Oct-2025

Capital One Financial Corp FRN 2.359%
29-Jul-2032

Capital One Financial Corp FRN 3.273%
01-Mar-2030

Capital One Financial Corp FRN 6.312%
08-Jun-2029

Capital One Financial Corp FRN 7.624%
30-Oct-2031

Cardinal Health Inc 8.410% 15-Jun-2027
Cardinal Health Inc 4.900% 15-Sep-2045
Cardinal Health Inc 5.450% 15-Feb-2034
Carlisle Cos Inc 2.750% 01-Mar-2030
Carlisle Cos Inc 3.750% 01-Dec-2027

Carlyle Holdings Il Finance LLC '144A' 5.625%
30-Mar-2043

Carrier Global Corp 5.900% 15-Mar-2034
Caterpillar Inc 4.750% 15-May-2064

CBRE Services Inc 2.500% 01-Apr-2031

CBRE Services Inc 4.875% 01-Mar-2026

CBRE Services Inc 5.950% 15-Aug-2034

CCL Industries Inc '"144A' 3.060% 01-Jun-2030
CCL Industries Inc '144A" 3.250% 01-Oct-2026
CDW LLC / CDW Finance Corp 2.670% 01-Dec-2026

CDW LLC/CDW Finance Corp 3.250%
15-Feb-2029

Celanese US Holdings LLC 6.165% 15-Jul-2027
Celanese US Holdings LLC 6.330% 15-Jul-2029
Celanese US Holdings LLC 6.379% 15-Jul-2032
Celanese US Holdings LLC 6.5560% 15-Nov-2030

Celulosa Arauco y Constitucion SA 3.875%
02-Nov-2027

Celulosa Arauco y Constitucion SA 5.500%
02-Nov-2047

Cemex SAB de CV 'REGS' 3.875% 11-Jul-2031
Cencora Inc 2.700% 15-Mar-2031

Cencosud SA 'REGS' 4.375% 17-Jul-2027
Cencosud SA 'REGS' 6.625% 12-Feb-2045
Centene Corp 2.450% 15-Jul-2028

Fair
value
usb

33,752
8127
24,096
7936
8,548
15,400
14,995
18,867
84,534

8,922

49179
52,546
12,395
9,651
8,562
8,027
7,801
9,568
50,289
4,299

4,437
33,028

9,695
43,945
21706

18,374
51,892
15,353

9,609
57,089

9,798
15,652

18,069

20,479

33,060

9,527
8794
49,902
4,410
47677
47,988

104,663
8,912
41,706
19,773
20,299
8,866
9,482
18,730
9,044

40,622
20,594
10,300
52,314

9,358

13,358

88,247
8,554
19,239
5139
17771

Total
net
assets
%

0.05
0.01
0.03
0.01
0.01
0.02
0.02
0.03
012

0.01

0.07
0.07
0.02
0.01
0.01
0.01
0.01
0.01
0.07
0.01

0.01
0.05
0.01
0.06
0.03

0.02
0.07
0.02
0.01
0.08
0.01
0.02

0.03

0.03

0.05

0.01
0.01
0.07
0.01
0.07
0.07

0.15
0.01
0.06
0.03
0.03
0.01
0.01
0.03
0.01

0.06
0.03
0.01
0.07
0.01

0.02

012
0.01
0.03
0.01
0.03

Holdings

Bonds contd.

30,000
10,000
40,000
35,000
10,000
15,000
10,000
30,000
15,000
10,000

20,000
50,000

20,000

30,000

20,000

10,000

10,000

70,000

10,000
20,000

40,000
10,000

50,000

20,000
10,000
5,000
20,000
9,000
30,000
20,000
5,000
15,000
10,000
10,000
75,000
30,000
50,000
100,000
10,000
10,000
10,000
50,000
10,000
50,000
10,000
20,000
10,000
50,000
45,000
50,000
15,000
10,000
10,000
60,000
25,000

Description

US Dollar contd.

Centene Corp 2.500% 01-Mar-2031

Centene Corp 3.375% 15-Feb-2030

Centene Corp 4.260% 15-Dec-2027

Centene Corp 4.625% 15-Dec-2029

CF Industries Inc 4.950% 01-Jun-2043

CGl Inc 1.450% 14-Sep-2026

Charles Schwab Corp/The 1.950% 01-Dec-2031
Charles Schwab Corp/The 2.450% 03-Mar-2027
Charles Schwab Corp/The 3.250% 22-May-2029
Charles Schwab Corp/The FRN 5.853%
19-May-2034

Charles Schwab Corp/The FRN 6.136%
24-Aug-2034

Charles Schwab Corp/The FRN 6.196%
17-Nov-2029

Charter Communications Operating LLC / Charter
Communications Operating Capital 3.500%
01-Jun-2041

Charter Communications Operating LLC / Charter
Communications Operating Capital 4.400%
01-Dec-2061

Charter Communications Operating LLC / Charter
Communications Operating Capital 5.125%
01-Jul-2049

Charter Communications Operating LLC / Charter
Communications Operating Capital 5.375%
01-May-2047

Charter Communications Operating LLC / Charter
Communications Operating Capital 5.500%
01-Apr-2063

Charter Communications Operating LLC / Charter
Communications Operating Capital 6.484%
23-0ct-2045

Cheniere Corpus Christi Holdings LLC 3.700%
15-Nov-2029

Cheniere Corpus Christi Holdings LLC 5.125%
30-Jun-2027

Cheniere Energy Inc '144A' 5.650% 15-Apr-2034

Choice Hotels International Inc 3.700%
156-Jan-2031

Choice Hotels International Inc 5.850%
01-Aug-2034

Chubb Corp/The 6.000% 11-May-2037
Chubb INA Holdings LLC 3.350% 03-May-2026
Cl Financial Corp 3.200% 17-Dec-2030
Cigna Group/The 2.375% 15-Mar-2031
Cigna Group/The 2.400% 15-Mar-2030
Cigna Group/The 3.400% 01-Mar-2027
Cigna Group/The 3.400% 15-Mar-2051
Cigna Group/The 3.875% 15-0ct-2047
Cigna Group/The 4.800% 15-Aug-2038
Cigna Group/The 4.800% 15-Jul-2046
Cigna Group/The 4.900% 15-Dec-2048
Cigna Group/The 5.250% 15-Feb-2034
Cigna Group/The 5.600% 15-Feb-2054
Cincinnati Financial Corp 6.920% 15-May-2028
Cisco Systems Inc 5.050% 26-Feb-2034
Cisco Systems Inc 5.500% 15-Jan-2040
Cisco Systems Inc 5.900% 15-Feb-2039
Citadel Finance LLC '144A' 3.375% 09-Mar-2026
Citadel LP'"144A" 4.875% 15-Jan-2027
Citigroup Inc 4.125% 25-Jul-2028
Citigroup Inc 4.450% 29-Sep-2027
Citigroup Inc 4.600% 09-Mar-2026
Citigroup Inc 5.300% 06-May-2044
Citigroup Inc 6.125% 25-Aug-2036
Citigroup Inc 8.125% 15-Jul-2039
Citigroup Inc FRN 1.122% 28-Jan-2027
Citigroup Inc FRN 2.520% 03-Nov-2032
Citigroup Inc FRN 2.561% 01-May-2032
Citigroup Inc FRN 2.666% 29-Jan-2031
Citigroup Inc FRN 3.070% 24-Feb-2028
Citigroup Inc FRN 3.520% 27-0ct-2028
Citigroup Inc FRN 3.785% 17-Mar-2033

Fair
value
usb

24,644

8,884
38,240
33,131

8,767
13,739

8,020
27,993
13,839
10,221

20,875

52,046

13,494

19,694

15,424

8,023

7,795

64,216

9,252

19,982

40,057
8,844

49,395

21,387
9,683
3,947

16,814

7,795

28,724

13,679
3,800

13,839
8,837
8,822

74135

28,943

52,998

100,174

10,193

10,668
9,627

48,836
9,606

48,712
9,845

18,722

10,266

62,712

41,983

41071

12,526
8,718
9,440

56,746

22,322

Total
net
assets
%

0.03
0.01
0.05
0.05
0.01
0.02
0.01
0.04
0.02
0.01

0.03

0.07

0.02

0.03

0.02

0.01

0.01

0.09

0.01

0.03

0.06
0.01

0.07

0.03
0.01
0.01
0.02
0.01
0.04
0.02
0.01
0.02
0.01
0.01
0.10
0.04
0.07
014
0.01
0.02
0.01
0.07
0.01
0.07
0.01
0.03
0.01
0.09
0.06
0.06
0.02
0.01
0.01
0.08
0.03



BNY MELLON EFFICIENT GLOBAL IG CORPORATE BETA FUND

Schedule of investments - as at 30 June 2024

Holdings

Bonds contd.

30,000
30,000
10,000
80,000
20,000
45,000
15,000
50,000
28,000
61,000

50,000

5,000
10,000
20,000
40,000

20,000
10,000
10,000

5,000
30,000
30,000
50,000
20,000
10,000

5,000

10,000
10,000
25,000

20,000

10,000
20,000
30,000
20,000
40,000
50,000
20,000
35,000
10,000
20,000
50,000

7810

10,000
10,000
50,000
10,000

5,000

100,000
35,000
10,000
20,000
10,000

40,000
20,000
10,000
5,000
5,000
10,000

Description

US Dollar contd.

Citigroup Inc FRN 3.887% 10-Jan-2028
Citigroup Inc FRN 3.980% 20-Mar-2030
Citigroup Inc FRN 4.075% 23-Apr-2029
Citigroup Inc FRN 4.412% 31-Mar-2031
Citigroup Inc FRN 4.658% 24-May-2028
Citigroup Inc FRN 5.316% 26-Mar-2041
Citigroup Inc FRN 5.610% 29-Sep-2026
Citigroup Inc FRN 5.827% 13-Feb-2035
Citigroup Inc FRN 6.174% 25-May-2034

Citizens Financial Group Inc FRN 5.841%
23-Jan-2030

Citizens Financial Group Inc FRN 6.645%
25-Apr-2035

CK Hutchison International 16 Ltd '144A' 2.750%
03-0Oct-2026

CK Hutchison International 21 Ltd '144A" 1.500%
16-Apr-2026

CK Hutchison International 21 Ltd '144A"' 3.125%
16-Apr-2041

CK Hutchison International 23 Ltd '"144A' 4.875%
21-Apr-2033

CNO Global Funding '144A' 2.650% 06-Jan-2029
Coca-Cola Co/The 1.650% 01-Jun-2030
Coca-Cola Co/The 2.500% 01-Jun-2040
Coca-Cola Co/The 2.750% 01-Jun-2060
Coca-Cola Co/The 5.300% 13-May-2054
Coca-Cola Co/The 5.400% 13-May-2064
Coca-Cola Femsa SAB de CV 1.850% 01-Sep-2032
Coca-Cola Femsa SAB de CV 2.750% 22-Jan-2030
Colgate-Palmolive Co 4.600% 01-Mar-2033
Colonial Enterprises Inc '"144A' 3.250%
15-May-2030

Colonial Pipeline Co '"144A"' 3.750% 01-Oct-2025
Colonial Pipeline Co '144A' 7.630% 15-Apr-2032

Columbia Pipelines Holding Co LLC '144A' 5.681%
16-Jan-2034

Columbia Pipelines Operating Co LLC '144A"
6.544% 15-Nov-2053

Comcast Corp 1.500% 15-Feb-2031
Comcast Corp 2.937% 01-Nov-2056
Comcast Corp 2.987% 01-Nov-2063
Comcast Corp 3.150% 15-Feb-2028
Comcast Corp 4.150% 15-Oct-2028
Comcast Corp 4.250% 15-Jan-2033
Comcast Corp 4.650% 15-Jul-2042
Comcast Corp 4.950% 15-Oct-2058
Comcast Corp 5.500% 15-May-2064
Comcast Corp 6.550% 01-Jul-2039
Comcast Corp 7.050% 15-Mar-2033
Cometa Energia SA de CV'REGS' 6.375%
24-Apr-2035

CommonSpirit Health 3.347% 01-Oct-2029
CommonSpirit Health 4.350% 01-Nov-2042
CommonSpirit Health 5.205% 01-Dec-2031
CommonSpirit Health 6.073% 01-Nov-2027
Commonwealth Bank of Australia '144A' 2.625%
06-Sep-2026

Commonwealth Bank of Australia '144A' 2.688%
11-Mar-2031

Commonwealth Bank of Australia '144A' 3.150%
19-Sep-2027

Commonwealth Bank of Australia '144A' 3.305%
11-Mar-2041

Commonwealth Bank of Australia '144A' 3.743%
12-Sep-2039

Commonwealth Bank of Australia '144A' FRN
3.610% 12-Sep-2034

Conagra Brands Inc 1.375% 01-Nov-2027
Conagra Brands Inc 4.600% 01-Nov-2025
Conagra Brands Inc 4.850% 01-Nov-2028
Conagra Brands Inc 5.300% 01-Nov-2038
Conagra Brands Inc 5.400% 01-Nov-2048

Connecticut Light and Power Co/The 2.050%
01-Jul-20831

Fair
value
usb

28,970
28,343

9,594
76,335
19,686
43,617
14,996
49,664
28,529
60,848

51,808

4,739

9,368

14,898

38,700

17,535
8,399
7,054
3,058
29,999
29,935
38,848
17796
9,848
4,463

9,789
11,426
24,687

21195

8,048
12148
17746
18,800
38,759
46,855
18,031
31,686
9,686
22,006
56,060
7,585

9,190
8,509
49,365
10,241
4745

83,131

33178

7324

15,950

9,025

35,259
19,764
9,832
4,721
4,631
8197

Total
net
assets
%

0.04
0.04
0.01
0.1
0.03
0.06
0.02
0.07
0.04
0.09

0.07

0.01

0.01

0.02

0.05

0.02
0.01
0.01
0.00
0.04
0.04
0.05
0.03
0.01
0.01

0.01
0.02
0.03

0.03

0.01
0.02
0.03
0.03
0.05
0.07
0.03
0.04
0.01
0.03
0.08
0.01

0.01
0.01
0.07
0.01
0.01

012

0.05

0.01

0.02

0.01

0.05
0.03
0.01
0.01
0.01
0.01

Holdings

Bonds contd.

10,000
10,000
15,000
10,000
60,000
20,000
10,000
10,000
20,000
30,000

40,000
10,000
20,000
30,000

5,000

40,000
10,000
200,000
200,000
20,000
25,000

15,000
20,000
20,000

50,000
50,000
5,000

52,000
50,000

5,000
10,000
5,000
10,000
100,000

50,000
10,000

10,000
20,000

10,000
20,000

5,000
20,000
10,000
10,000

20,000
50,000
10,000

20,000

Description

US Dollar contd.

Connecticut Light and Power Co/The 3.200%
15-Mar-2027

Consolidated Edison Co of New York Inc 2.400%
15-Jun-2031

Consolidated Edison Co of New York Inc 3.125%
15-Nov-2027

Consolidated Edison Co of New York Inc 3.600%
15-Jun-2061

Consolidated Edison Co of New York Inc 4.200%
16-Mar-2042

Consolidated Edison Co of New York Inc 4.500%
15-May-2058
Consolidated Edison Co of New York Inc 4.625%
01-Dec-2054

Consolidated Edison Co of New York Inc 5.500%
071-Dec-2039

Consolidated Edison Co of New York Inc 5.900%
16-Nov-2053

Consolidated Edison Co of New York Inc 6.300%
16-Aug-2037

Constellation Brands Inc 2.250% 01-Aug-2031
Constellation Brands Inc 3.150% 01-Aug-2029
Constellation Brands Inc 3.600% 15-Feb-2028
Constellation Brands Inc 3.700% 06-Dec-2026

Constellation Energy Generation LLC 5.600%
15-Jun-2042

Constellation Energy Generation LLC 5.750%
15-Mar-2054

Constellation Energy Generation LLC 6.250%
01-Oct-2039

Constellation Software Inc/Canada '144A' 5.158%
16-Feb-2029

Contemporary Ruiding Development Ltd 2.625%
17-Sep-2030

Continental Resources Inc/OK 4.375%
15-Jan-2028

Continental Resources Inc/OK '144A"' 5.750%
16-Jan-2031

Cooperatieve Rabobank UA 4.375% 04-Aug-2025
Cooperatieve Rabobank UA 5.250% 04-Aug-2045

Cooperatieve Rabobank UA '"144A' FRN 1.106%
24-Feb-2027

Cooperatieve Rabobank UA '"144A' FRN 3.649%
06-Apr-2028

Cooperatieve Rabobank UA 'BKNT' 3.750%
21-Jul-2026

Cooperatieve Rabobank UA 'BKNT' 5.250%
24-May-2041

Corebridge Financial Inc 5.750% 15-Jan-2034

Corebridge Global Funding '144A'5.200%
24-Jun-2029

Corning Inc 4.750% 15-Mar-2042
Corning Inc 5.450% 15-Nov-2079
Corning Inc 5.750% 15-Aug-2040
Corning Inc 5.850% 15-Nov-2068

Corp Inmobiliaria Vesta SAB de CV 'REGS' 3.625%
13-May-2031

Coterra Energy Inc 5.600% 15-Mar-2034

Cox Communications Inc '"144A' 2.600%
16-Jun-2031

Cox Communications Inc '144A' 3.600%
16-Jun-2051

Cox Communications Inc '144A' 8.375%
01-Mar-2039

Crane NXT Co 4.200% 15-Mar-2048

Credicorp Ltd 'REGS' 2.750% 17-Jun-2025
Credit Agricole SA '144A' 3.250% 14-Jan-2030
Credit Agricole SA'144A' 5.514% 05-Jul-2033
Credit Agricole SA '"144A" 5.589% 05-Jul-2026

Credit Agricole SA '"144A' FRN 4.000%
10-Jan-2033

Credit Agricole SA'144A' FRN 6.316% 03-Oct-2029
CRH America Finance Inc 5.400% 21-May-2034
CRH America Finance Inc '144A" 4.400%
09-May-2047

Crown Castle Inc 1.050% 15-Jul-2026

Fair
value
usb

9,662

8,459

14,084

6,875

49,739

16,428

8,534

9,894

20,589

32,053

32,903
9,079
18,983
28,992
4,842

39,001

10,368

200,107

173,575

19,248

24,632

14,769
19,085
18,583

47748

48,146

4,957

52,494
49,869

4,484
9,265
4978
9,806

84,350

50,005
8,