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FINANCIAL STATEMENTS

€Y
2019 28

176,277,277

288,995
250,878
1,938,806
5,549,056
175,162
650,000
1,621,992
3,385
140,571
154,473
299,435
187,350,030
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240,000
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€)
2019 28
%
Wells Fargo & Co (Preferred) 892 1,007,451 0.54
1,007,451 0.54
Angolan Government International
Bond 9.375% USD 08/05/2048 200,000 188,155 0.10
Argentine Republic Government
International Bond 3.375% EUR 121,000 102,889 0.05
15/01/2023
Argentine Republic Government
International Bond 5% EUR 200,000 157,182 0.08
15/01/2027
Argentine Republic Government
International Bond 6.625% USD 250,000 179,566 0.10
06/07/2028
Argentine Republic Government
International Bond 6.875% USD 200,000 146,917 0.08
26/01/2027
Argentine Republic Government
International Bond 7.5% USD 485,000 374,113 0.20
22/04/2026
Generacion Mediterranea SA /
Generacion Frias SA / Central
Termica Roca SA 9.625% USD 200,000 161,828 0.09
27/07/2023
Transportadora de Gas del Sur SA
6.75% USD 02/05/2025 215,000 178,722 0.10
1,301,217 0.70
Adani Abbot Point Terminal Pty
Ltd 4.45% USD 15/12/2022 200,000 155,255 0.08
Aurizon Network Pty Ltd 3.125%
EUR 01/06/2026 250,000 272,646 0.14
Australia & New Zealand Banking
Group Ltd 4.4% USD 19/05/2026 300,000 261,395 0.14
Australia & New Zealand Banking
Group Ltd/United Kingdom FRN USD 200,000 183,240 0.10
Perpetual
SGSP Australia Assets Pty Ltd
3.250% USD 29/07/2026 200,000 166,100 0.09
Suncorp-Metway Ltd 2.8% USD
04/05/2022 19,000 16,328 0.01
1,054,964 0.56
BAWAG Group AG FRN EUR Perpetual 200,000 189,000 0.10
Erste Group Bank AG 6.5% FRN EUR
Perpetual 200,000 217,250 0.12
0
Erste Group Bank AG 8.875% FRN 200,000 231.000 0.12

EUR Perpetual
71/138



EDINETOOO OO
OOooooooooooooooooooOn(eosar)
OO0oOdOoOoooooooooooodn
JBS Investments GmbH 7.25% USD

03/04/2024 200,000 182,071 0.10
0
igioiyggggments 11 GmbH 7% USD 285,000 257,441 014
OMV AG FRN EUR Perpetual 450,000 498,705 0.27
1 0
igiggszéggtrla GmbH 144A 6% USD 352.000 326, 441 0.18
1 0
ig§823282;tr|a GmbH 7% USD 200,000 192,048 0.10
gg}gélggzgrance Group AG FRN EUR 300,000 344841 0.18
2,438,797 1.31
Oil and Gas Holding Co BSCC/The
7.5% USD 25/10/2027 200,000 184,539 0.10
- 0,
éggeggsgssgggg InBev SA/NV 2.85% 150,000 161,199 0.08
i 0
Ei}géggoggnk SA 3.125% EUR 400,000 424,000 0.23
KBC Group NV FRN EUR Perpetual 300,000 302,139 0.16
Solvay SA FRN EUR Perpetual 100,000 105,674 0.06
993,012 0.53
i 0
ﬁgpggizggédlng Ltd 4.125% USD 250.000 204,538 011
I 0
E;¥18333;29 Ltd 5.25% USD 200,000 167303 0.09
Ooredoo International Finance Ltd
144A 5% USD 19/10/2025 200,000 185,454 0.10
Shenzhen International Holdings
Ltd FRN USD Perpetual 250,000 209,833 0.11
767,128 0.41
Banco BTG Pactual SA/Cayman
Islands FRN USD 15/02/2029 300,000 263,436 0.14
Brazilian Government
International Bond 4.625% USD 200,000 174,706 0.09
13/01/2028
i 0
gi;ggizgggmetlcos SA 5.375% USD 200,000 177.239 0.10
Vale SA 3.75% EUR 10/01/2023 120,000 126,169 0.07
741,550 0.40
i 0
ﬁg;ogiggg? 144A 7.75% USD 140,000 132,134 0.07
Air Canada 2017-1 Class AA Pass
Through Trust 144A 3.3% USD 92,568 77,624 0.04
15/01/2030
Ailr Canada 2017-1 Class B Pass
Through Trust 144A 3.7% USD 103,665 87,688 0.05
15/07/2027
Alimentation Couche-Tard Inc
3.55% USD 26/07/2027 98,000 81,821 0.04
i i - 0
G;5m§2;85;884$OUChe Tard Inc 4.5% 45,000 35,824 0.02
i 0
Eg?gg;gagg Inc 144A 5.75% USD 81.000 71.039 0.04
Bombardier Inc 144A 8.75% USD 219,000 210,532 011

01/12/2021
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Canacol Energy Ltd 7.25% USD

03/05/2025 300,000 263,436 0.14
Cascades Inc 5.5% USD 15/07/2022 275,000 243,290 0.13
ggigigggzénc 144A 5.5% USD 19.000 16,809 0.01
4.875% USD S0/04/2044 200,000 102,188 0.10
Enbridge Inc 2.9% USD 15/07/2022 39,000 33,654 0.02
6 575h USD 01/03/206 500,000 409,497 0.22
E;;g;/ggggtum Minerals Ltd 7% USD 313,000 279,307 0 15
E;EsissggggggzMinerals Ltd 7.25% 200,000 177,376 0.10
52638193295823Minerals Ltd 7.25% 200,000 171,901 0.09
FTst Qv Saoerals Ltd 1444 1,550,000 1,315,264 0.71
Eégsglsgz?EBQSMinerals Ltd 7.5% 1.206.000 1.023.360 055
gi;ggigoggerations Corp 4.2% USD 200,000 180,818 0.10
nggi¥2g;gerals Inc 7.625% USD 166,000 152 311 0.08
gi9ggjgggginancial Corp FRN USD 22.000 18,477 0.01
g?;gziggzguel Corp 144A 6% USD 225000 194,621 011
523515;824Drilling Corp 5.25% USD 322000 258.075 0.14

5,627,046 3.03
725 050 03/06/2001 200,000 160,514 0.09
égsogjgggge Ltd 3.5% USD 200,000 173,232 0.09
UsD 06/06/2023 0 350,000 300,313 0.16
G;gbggilg;ggg7Holding Ltd 4.2% 200,000 165,439 0.09
G;ébggilg;ggE7H0Iding Ltd 4.4% 200,000 168,294 0.09
Finance Ltd 3.75% USD 25/01/2023 200,000 173,306 0.09
Egizgiﬂafinance Ltd 7.375% USD 213,000 189,138 0.10
ggjgg/gggggrande Group 8.75% USD 250.000 197084 011
SéglgggégjgggzerOUp Co Ltd 5.5% 200,000 167,741 0.09
2755 Yso 2es00/2028 250,000 202,833 0.11
Coy o oo 0 L
BSE 21}8;5;82§UkUK Co Ltd 6.875% 200,000 166,406 0.00
gi/gg;;gzgrescent Ltd 3.908% USD 200,000 176,281 0.09
Fibria Overseas Finance Ltd 4% 252000 216,320 012

USD 14/01/2025
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Lamar Funding Ltd 3.958% USD

07/05/2025 200,000 152,745 0.08
L iance Ltd 7 USD 225,000 197,971 0.11
bgggfgjof;gggsm'di”gs Ltd 4.5% 200,000 165,770 0.09
Ltd 4.0 USD 2770372000 200,000 179,066 0.10
o600t USD 277072024 © 200,000 175,449 0.09
Ltd PN USD 1570872026 700,000 613,811 0.33
8§EOgjgggie Ltd 2.125% USD 200,000 169,616 0.09
aggmgglgigggggy Holdings Ltd 5.2% 200,000 168,617 0.09
aggaggsgé?goggldings Ltd 7.95% 200,000 174,748 0.09
Eggcigfngéggggs Ltd 144A 2.985% 200,000 172,302 0.09
ESBCiSEOTgéggggS Ltd 144A 3.595% 264,000 224,109 0.12
EEBCiSEOTgéggggS Ltd 144A 3.925% 203,000 165,629 0.00
XLIT Ltd 5.5% USD 31/0@/2045 90,000 84,187 0.05
o0 UsD 15/00/2021 200,000 145,389 0.08
5,405,747 2.91

35 USD 12002007 200,000 165,441 0.09
Cencosud SA 4.375% USD 17/07/2027 250,000 203,654 0.11
S oasabella 3.75% USD 200,000 166,427 0.09
535,522 0.29

Sgéngegggigg?ction Bank Corp FRN 200,000 175,298 0.09
Sg;ngevgging?ts Bank Co Ltd FRN 200,000 167,901 0.09
China Ltd 4.875% USD 21/09/2025 200,000 182,934 0.10
701,800 0.38

Bond 56258 USD 26/02/2008 200,000 190,515 0.10
5P PR UsD porpetial 50,000 45,658 0.02
5238255815SA >-875% USD 100,000 88,635 0.05
SggAléigifzggzagement SA 4.875% 230,000 208,364 011
533,172 0.28

Teva Pharmaceutical Finance IV BV 185, 000 158,110 0.09

3.65% USD 10/11/2021
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AP Moller - Maersk A/S 1.75% EUR

16/03/2026 500,000 482,886 0.26

Danske Bank A/S 1.375% EUR

24/05/2022 100,000 100,141 0.05

Danske Bank A/S FRN USD Perpetual 200,000 160,752 0.09
743,779 0.40

Ecuador Government International 200.000 165.770 0.09

Bond 7.875% USD 23/01/2028 ’ ’ .

Ecuador Government International

Bond 9.625% USD 02/06/2027 300,000 271,976 0.14

Ecuador Government International

Bond 9.65% USD 13/12/2026 200,000 181,756 0.10

Ecuador Government International

Bond 10.5% USD 24/03/2020 200,000 184,383 0.10

Ecuador Government International

Bond 10.75% USD 31/01/2029 200,000 188,325 0.10
992,210 0.53

Egypt Government International

Bond 5.625% EUR 16/04/2030 100,000 94,015 0.05

Egypt Government International

Bond 6.2% USD 01/03/2024 250,000 222,929 0.12

Egypt Government International

Bond 7.5% USD 31/01/2027 200,000 180,880 0.10

Egypt Government International

Bond 8.7% USD 01/03/2049 200,000 180,879 0.10
678,703 0.37

Nordea Bank Abp FRN EUR

10/11/2025 200,000 204,250 0.11

3AB Optique Developpement SAS FRN

EUR 01/10/2023 250,000 246,228 0.13

Altice France SA/France 5.625%

EUR 15/05/2024 300,000 310,609 0.17

BNP Paribas SA FRN EUR 20/03/2026 300,000 311,310 0.17

BNP Paribas SA 4.875% EUR

Perpetual 200,000 205,970 0.11

BPCE SA FRN EUR 30/11/2027 300,000 315,454 0.17

Burger King France SAS FRN EUR

01/05/2023 150,000 152,251 0.08

Credit Agricole SA 144A FRN USD

Perpetual 440,000 386,855 0.21

Credit Agricole SA FRN USD

Perpetual 200,000 195,317 0.11

Credit Agricole SA/London 3.25%

USD 04/10/2024 500,000 422,835 0.23

Crown European Holdings SA 2.25%

EUR 01/02/2023 260,000 270,067 0.15

Electricite de France SA FRN GBP

Perpetual 100,000 120,433 0.06

Electricite de France SA 4% FRN

EUR Perpetual 200,000 203,934 0.11

Electricite de France SA 4.125%

FRN EUR Perpetual 200,000 212,245 0.11

Engie SA 1.875% EUR 19/09/2033 100,000 104,244 0.06

Engie SA FRN EUR Perpetual 200,000 205,813 0.11

Orange SA FRN EUR Perpetual 100,000 106,887 0.06

Orange SA FRN GBP Perpetual 300,000 374,934 0.20

75/138



EDINETO OO

OOooooooooooooooooooOn(eosar)

Ooooooooooooooooogno

Picard Groupe SAS FRN EUR

30/11/2023 500,000 495,880 0.27
SMCP Group SAS 5.875% EUR
01/05/2023 133,650 138,933 0.07
Societe Generale SA 0.75% EUR
26/05/2023 500,000 509,985 0.27
Societe Generale SA FRN USD
Perpetual 290,000 250,739 0.14
Solvay Finance SA 4.199% FRN EUR
Perpetual 100,000 100,797 0.05
Solvay Finance SA 5.118% FRN EUR
Perpetual 300,000 324,555 0.17
Solvay Finance SA 5.869% FRN EUR
Perpetual 150,000 170,750 0.09
TOTAL SA 2.25% FRN EUR Perpetual 100,000 102,753 0.06
TOTAL SA 3.875% FRN EUR Perpetual 400,000 434,550 0.23
Unibail-Rodamco SE FRN EUR
Perpetual 300,000 293,955 0.16
6,968,283 3.75
Alltanz SE FRN EUR Perpetual 300,000 321,136 0.17
Amphenol Technologies Holding
GmbH 2% EUR 08/10/2028 100,000 102,621 0.06
Bayer AG FRN EUR 02/04/2075 150,000 148,210 0.08
Bayer AG FRN EUR 01/07/2075 100,000 101,358 0.05
Commerzbank AG 4% EUR 30/03/2027 300,000 317,889 0.17
Commerzbank AG 7.75% EUR
16/03/2021 300,000 339,529 0.18
Deutsche Bank AG 1.625% EUR
12/02/2021 400,000 400,086 0.22
Deutsche Boerse AG FRN EUR
05/02/2041 200,000 207,810 0.11
Fresenius SE & Co KGaA 4% EUR
01/02/2024 300,000 339,214 0.18
HeidelbergCement AG 1.5% EUR
07/02/2025 100,000 100,684 0.05
Unitymedia Hessen GmbH & Co KG /
Unitymedia NRW GmbH 4.625% EUR 112,500 121,830 0.07
15/02/2026
Volkswagen Leasing GmbH 1.625%
EUR 15/08/2025 50,000 48,989 0.03
2,549,356 1.37
Bank of East Asia Ltd/The FRN USD
Perpetual 200,000 174,699 0.10
China CITIC Bank International
Ltd FRN USD 07/05/2024 200,000 175,845 0.10
CITIC Ltd 3.125% USD 28/02/2022 200,000 171,922 0.09
CNAC HK Finbridge Co Ltd 3.5% USD
19/07/2022 200,000 172,896 0.09
Industrial & Commercial Bank of
China Asia Ltd FRN USD Perpetual 200,000 172,130 0.09
Vanke Real Estate Hong Kong Co
Ltd 3.975% USD 09/11/2027 200,000 166,797 0.09
Weichai International Hong Kong
Energy Group Co Ltd FRN USD 200,000 165,551 0.09
Perpetual
1,199,840 0.65
Bank of India/Jersey 3.125% USD 200,000 173,143 0.09

06/05/2020

76/138



EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
ooooodooodoooonoodd

Indonesia Asahan Aluminium

Persero PT 144A 5.23% USD 200,000 181,060 0.10
15/11/2021

Indonesia Government

International Bond 1.75% EUR 250,000 252,200 0.14
24/04/2025

Indonesia Government

International Bond 2.15% EUR 100,000 103,683 0.06
18/07/2024

Indonesia Government

International Bond 4.75% USD 200,000 183,175 0.10
11/02/2029

Indonesia Government

International Bond 5.35% USD 205,000 192,859 0.10
11/02/2049

Indonesia Treasury Bond 8.25% IDR
15/05/2029

Pelabuhan Indonesia Il PT 5.375%

2,315,000,000 148,405 0.08

USD 05/05/2045 200,000 166,865 0.09
Pertamina Persero PT 4.3% USD
20/05/2023 200,000 177,271 0.09
Pertamina Persero PT 4.875% USD
03/05/2022 200,000 180,707 0.10
Perusahaan Listrik Negara PT
5.45% USD 21/05/2028 200,000 183,285 0.10
Perusahaan Penerbit SBSN
Indonesia 111 4.15% USD 200,000 173,907 0.09
29/03/2027

1,943,417 1.05

H M 0,

Abbott Ireland Financing DAC 1.5% 100,000 101,547 0.06

EUR 27/09/2026

AerCap lIreland Capital DAC /
AerCap Global Aviation Trust 3.5% 150,000 129,732 0.07
USD 26/05/2022

AerCap Ireland Capital DAC /

AerCap Global Aviation Trust 150,000 134,852 0.07
4_.875% USD 16/01/2024
Avoca CLO XVII Designated

Activity Co FRN EUR 15/01/2030 250,000 250,900 0.14
giiiisgoégsurance DAC 5.875% USD 200,000 174,310 0.09
Co Lid FRN USD 24/06/5000 200,000 185,539 0.10
Finance Plo 5.15% EUR 20/02/2024 200,000 198,994 0.11
EéTOZ?ESZSLO DAC FRN EUR 1,180,000 1,130,030 0.61
DAC 44224 USD 137132008 200,000 174,748 0.09
ig}gz;gégg Park CLO DAC FRN EUR 500,000 488,753 0.26
g%BSSév;gféggzgggltal Finance DAC 200,000 171,282 0.09
- oSl e 6 g0 arer o
Virgin Media Receivables

Financing Notes Il DAC 5.75% GBP 140,000 166,313 0.09

15/04/2023

3,504,447 1.89
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Israel Electric Corp Ltd 144A

4.25% USD 14/08/2028 200,000 173,531 0.09
Enel SpA FRN GBP 10/09/2075 315,000 394,928 0.21
Fabric BC SpA FRN EUR 30/11/2024 400,000 397,000 0.21
0
e o P SRA 575k FRN E(R 300,000 203,223 0.16
0
e anoup SPA 5. 125k FRN EUR 475,000 476,107 0.26
L porate SpA FRN ER 250,000 252,879 0.14
I M 0
ggjggsgoggalla SpA/Milano 3% EUR 100,000 96,587 0.05
1,910,724 1.03
Ivory Coast Government
International Bond 5.125% EUR 100,000 101,565 0.05
15/06/2025
Jamaica Government International
Bond 7.875% USD 28/07/2045 200,000 208,690 0.11
0
fgfgg?ggzgrOUp Corp 3.125% EUR 150,000 147,963 0.08
0
K o P Corp 4% ELR 450,000 476,798 0.26
0
D OuP Corp 4k ELR 150,000 142,519 0.08
0
ﬁgﬁ;giﬂzlGrOUp Corp 6% FRN USD 235,000 185,288 0.10
0
38??2?&252?‘) corp 68758 FRN 980,000 755,454 0.41
Sumitomo Mitsui Financial Group
Inc 4.436% USD 02/04/2024 200,000 177,966 0.09
1,885,988 1.02
Development Bank of Kazakhstan
JSC 4.125% USD 10/12/2022 200,000 176,062 0.10
Kazakhstan Temir Zholy National
Co JSC 4.85% USD 17/11/2027 250,000 223,362 0.12
I 0,
SSEMTS?%Sigogstlonal Co JSC 4.75% 206,000 183,036 0.10
KazMunayGas National Co JSC
6.375% USD 24/10/2048 200,000 189,847 0.10
772,307 0.42
Kenya Government International
Bond 6.875% USD 24/06/2024 200,000 181,099 0.10
Lebanon Government International 300.000 297 304 0.12
Bond 6.25% USD 04/11/2024 ' ’ -
Lebanon Government International
Bond 6.4% USD 26/05/2023 100,000 78,615 0.04
305,919 0.16
I 0
Al lergan Funding SC5 1.25% EUR 400,000 396,070 0.21
Altice Financing SA 5.25% EUR 210,000 216.124 0.12

1570272023
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Arena Luxembourg Finance Sarl FRN

EUR 01/11/2023 250,000 252,215 0.14
Rt 2o12r20zs 450,000 461, 624 0.25
gg?gg/éggsmbourg SA T USD 200,000 188,115 0.10
S?SE%OSSSASJE);/SSESC@ftal > 200,000 172,120 0.09
57156 Usp 11/0272075 350,000 305,713 0.16
Eagngeggg¥u2:opertie3 SA 2.5% FRN 100,000 93,076 0.05
g;;ngugiggrggzﬁgities SA 3.75% 300,000 306,738 0.17
HeidelbergCement Finance
Luxembourg SA 1.75% EUR 200,000 194,451 0.10
24/04/2028 ) )
SARL 5.09% USD 2410172025 200,000 163,801 0.09
B 0> 1570005008 o o 170,000 155,795 0.08
gg;gi}zgg;ding SA 8.75% USD 400,000 352,562 0.10
kggiiggoggnancing Sarl 1.5% EUR 100,000 101,003 008
R EUR 15/08/2020 250,000 260,372 0.14
?;98[ygoggxembourg SA 5.875% USD 200,000 159,202 0.00
gé;ggygoégxembourg SA 6.5% USD 1,300,000 1,100,289 0.59
S UsD 2ar01/2026 200,000 150,222 0.08
SES SA FRN EUR Perpetual 100,000 106,608 0.06
EséeggToifgégg Finance SA 7.75% 15.000 18.603 0.01
5,144,793 2.77
352,343 0.19
Sggtgg}iggggzgabe SA de CV 5.6% 200,000 175,186 0.10
gfg%lﬁgDR?)?}ogﬁgogg Y SR ER 200,000 181,099 0.10
DT nas SAPI de CV/9.25% USD 200,000 164,237 0.09
Mexican Bonos 7.5% MXN 03/06/2027 3,500,000 154,119 0.08
o av/orssoar 200,000 151,010 0.08
Bond 4.5 USD 220472020 200,000 175,175 0.10
gi}gg}ggngeXicanos FRNEUR 2,510,000 2,383,069 1.28
o yoos lexicanos 2.5% ER 100,000 100,573 0.05
Petroleos Mexicanos 3.75% EUR 100,000 100,803 0.05

21/02/2024
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Petroleos Mexicanos 4.875% EUR

91/02/2028 250,000 248,400 0.13
Petroleos Mexicanos 5.625% USD
293/01/2046 200,000 140,674 0.08
Petroleos Mexicanos 6.35% USD
12/02/2048 96,000 70,719 0.04
Petroleos Mexicanos 6.5% USD
13/03/2027 110,000 93,582 0.05
Petroleos Mexicanos 6.5% USD
93/01/2029 502,000 424,547 0.23
Petroleos Mexicanos 6.875% USD
04/08/2026 100,000 87,483 0.05
Sixsigma Networks Mexico SA de CV
7.5% USD 02/05/2025 320,000 210,375 0.14
Trust F/1401 5.25% USD 30/01/2026 200,000 174,093 0.09
TV Azteca SAB de CV 8.25% USD
09/08/2024 200,000 170,982 0.09
Unifin Financiera SAB de CV SOFOM
ENR 7.375% USD 12/02/2026 200,000 156,748 0.09
Unifin Financiera SAB de CV SOFOM
ENR FRN USD Perpetual 200,000 150,224 0.08
5,573,098 3.00
OCP SA 4.5% USD 22/10/2025 200,000 173,872 0.10
OCP SA 6.875% USD 25/04/2044 200,000 191,391 0.10
365,263 0.20
Ardagh Packaging Finance Plc /
Ardagh Holdings USA Inc 2.75% EUR 200,000 204,772 0.11
15/03/2024
Eagle Intermediate Global Holding
BV/Ruyi US Finance LLC 5.375% EUR 1,535,000 1,502,565 0.81
01/05/2023
1,707,337 0.92
ABN AMRO Bank NV FRN EUR
18/01/2028 300,000 317,526 0.17
Achmea BV 6% EUR Perpetual 300,000 314,943 0.17
ATF Netherlands BV FRN EUR
Perpetual 300,000 301,110 0.16
Braskem Netherlands Finance BV
4.5% USD 10/01/2028 725,000 623,936 0.34
Cooperatieve Rabobank UA FRN EUR
Perpetual 400,000 442,228 0.24
Darling Global Finance BV 3.625%
EUR 15/05/2026 200,000 206,510 0.11
Hertz Holdings Netherlands BV
5.5% EUR 30/03/2023 160,000 164,216 0.09
ING Groep NV FRN EUR 15/02/2029 200,000 207,216 0.11
IPD 3 BV FRN EUR 15/07/2022 865,000 870,389 0.47
JT International Financial
Services BV 1.125% EUR 28/09/2025 100,000 101,085 0.05
LafargeHolcim Sterling Finance
Netherlands BV 3% GBP 12/05/2032 300,000 324,129 0.18
Lukoil International Finance BV
4.75% USD 02/11/2026 200,000 175,979 0.10
Maxeda DIY Holding BV 6.125% EUR
15/07/2022 105,000 100,903 0.05
Mylan NV 3.95% USD 15/06/2026 250,000 204,973 0.11

NN Group NV FRN EUR 13/01/2048 300,000 325,020 0.18
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NXP BV / NXP Funding LLC 4.125%

USD 01/06/2021 200,000 176,583 0.09

OCI NV 5% EUR 15/04/2023 1,150,000 1,214,826 0.65

Ol European Group BV 3.125% EUR

15/11/2024 100,000 104,813 0.06

Ol European Group BV 144A 4% USD

15/03/2023 147,000 126,187 0.07

Petrobras Global Finance BV

5.875% EUR 07/03/2022 220,000 248,322 0.13

Petrobras Global Finance BV

5.999% USD 27/01/2028 150,000 133,755 0.07

Petrobras Global Finance BV 7.25%

USD 17/03/2044 80,000 74,848 0.04

Petrobras Global Finance BV

8.375% USD 23/05/2021 445,000 429,294 0.23

Promontoria Holding 264 BV FRN

EUR 15/08/2023 450,000 450,826 0.24

Redexis Gas Finance BV 1.875% EUR

97704/2027 100,000 95,983 0.05

Repsol International Finance BV

FRN EUR 25/03/2075 100,000 107,722 0.06

Repsol International Finance BV

FRN EUR Perpetual 300,000 314,178 0.17

SABIC Capital 11 BV 4% USD

10/10/2023 200,000 177,485 0.10

Telefonica Europe BV 3.75% FRN

EUR Perpetual 200,000 208,162 0.11

Telefonica Europe BV 3.875% FRN

EUR Perpetual 300,000 284,686 0.15

Telefonica Europe BV 4.2% FRN EUR

Perpetual 100,000 102,877 0.06

Telefonica Europe BV 5.875% FRN

EUR Perpetual 100,000 111,880 0.06

Teva Pharmaceutical Finance

Netherlands 111 BV 2.8% USD 150,000 119,021 0.06

21/07/2023

Volkswagen International Finance

NV 2.7% FRN EUR Perpetual 600,000 589,854 0.32

Volkswagen International Finance

NV 3.875% FRN EUR Perpetual 300,000 284,625 0.15
10,036,090 5.40

Nigeria Government International

Bond 8.747% USD 21/01/2031 400,000 382,969 0.21

Oman Government International

Bond 144A 4.125% USD 17/01/2023 200,000 168,540 0.09

Oman Government International

Bond 5.625% USD 17/01/2028 200,000 165,998 0.09

334,538 0.18

Global Bank Corp 4.5% USD

20/10/2021 200,000 176,062 0.09

Papua New Guinea Government

International Bond 8.375% USD 245,000 228,552 0.12

04/10/2028

Paraguay Government International 200,000 180,000 0.10

Bond 4.7% USD 27/03/2027
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Minsur SA 6.25% USD 07/02/2024 150,000 141,245 0.08

Nexa Resources Peru SAA 4.625%

USD 28/03/2023 200,000 176,064 0.09

Peru Government Bond 144A 6.15%

PEN 12/08/2032 800,000 219,589 0.12

Peruvian Government International

Bond 5.625% USD 18/11/2050 100,000 106,243 0.06

Petroleos del Peru SA 5.625% USD

19/06/2047 200,000 178,690 0.10
821,831 0.45

Republic of Poland Government

International Bond 3.25% USD 200,000 175,333 0.09

06/04/2026

Qatar Government International

Bond 4.5% USD 23/04/2028 200,000 185,500 0.10

Qatar Government International

Bond 5.103% USD 23/04/2048 207,000 195,864 0.1

Ras Laffan Liquefied Natural Gas

Co Ltd 3 5.838% USD 30/09/2027 250,000 240,925 0.13
622,289 0.34

Russian Foreign Bond - Eurobond

4.25% USD 23/06/2027 600,000 517,018 0.28

Russian Foreign Bond - Eurobond

4.375% USD 21/03/2029 200,000 170,945 0.09
687,963 0.37

Saudi Government International

Bond 5.25% USD 16/01/2050 405,000 372,006 0.20

BOC Aviation Ltd 144A FRN USD

26/09/2023 214,000 187,449 0.10

Bright Food Singapore Holdings

Pte Ltd 1.125% EUR 18/07/2020 300,000 300,227 0.16

DBS Group Holdings Ltd FRN EUR

11/04/2028 450,000 446,949 0.24

Indika Energy Capital 111 Pte Ltd

5.875% USD 09/11/2024 200,000 164,568 0.09

ONGC Videsh Vankorneft Pte Ltd

3.75% USD 27/07/2026 200,000 166,586 0.09

1,265,779 0.68

Eskom Holdings SOC Ltd 6.35% USD

10/08/2028 217,000 195,779 0.11

Korea National Oil Corp 3.375%

USD 27/03/2027 200,000 171,627 0.09

Banco Santander SA 2.5% EUR

18/03/2025 300,000 307,753 0.17

Bankia SA FRN EUR 15/03/2027 300,000 304,611 0.17

Bankia SA FRN EUR 15/02/2029 200,000 201,546 0.11

CaixaBank SA 1.125% EUR

12/01/2023 400,000 394,808 0.21

CaixaBank SA FRN EUR Perpetual 200,000 208,844 0.11

Grifol§ SA 3.2% EUR 01/05/2025 205,000 208,588 0.11

Ibercaja Banco SA FRN EUR 300,000 304,067 0.16

28/07/2025
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Tendam Brands SAU FRN EUR

15/09/2024 415,000 409,644 0.22
2,339,861 1.26

Sri Lanka Government

International Bond 6.75% USD 200,000 167,522 0.09

18/04/2028

Africa Finance Corp 4.375% USD

29/04/2020 200,000 176,642 0.09

African Export-Import Bank/The

4.125% USD 20/06/2024 600,000 512,853 0.28

African Export-Import Bank/The

5.25% USD 11/10/2023 200,000 181,365 0.10

Banque Ouest Africaine de

Developpement 5% USD 27/07/2027 200,000 173,684 0.09
1,044,544 0.56

Intrum AB FRN EUR 15/07/2022 500,000 491,135 0.27

Skandinaviska Enskilda Banken AB

FRN EUR 31/10/2028 400,000 396,402 0.21

Svenska Handelsbanken AB FRN EUR

02/03/2028 300,000 297,502 0.16
1,185,039 0.64

Credit Suisse AG FRN EUR

18/09/2025 500,000 538,125 0.29

Credit Suisse Group AG FRN USD

Perpetual 200,000 179,712 0.10

UBS AG FRN EUR 12/02/2026 300,000 320,250 0.17

UBS Group Funding Switzerland AG

FRN USD 23/05/2023 400,000 351,484 0.19

UBS Group Funding Switzerland AG

FRN EUR Perpetual 220,000 240,625 0.13

UBS Group Funding Switzerland AG

5% FRN USD Perpetual 250,000 190,933 0.10

UBS Group Funding Switzerland AG

6.875% FRN USD Perpetual 200,000 180,720 0.10

Zuercher Kantonalbank FRN EUR

15/06/2027 400,000 410,500 0.22
2,412,349 1.30

Petroleum Co of Trinidad & Tobago

Ltd 9.75% USD 14/08/2019 245,000 210,744 0.11

Coca-Cola lcecek AS 4.215% USD

10/09/2024 200,000 166,763 0.09

Export Credit Bank of Turkey

8.25% USD 24/01/2024 300,000 275,261 0.15

Turk Telekomunikasyon AS 6.875%

USD 28/02/2025 200,000 176,062 0.10

Turkcell Iletisim Hizmetleri AS

5.75% USD 15/10/2025 200,000 168,218 0.09

Turkey Government International

Bond 4.625% EUR 31/03/2025 150,000 151,521 0.08

Turkey Government International

Bond 7.375% USD 05/02/2025 150,000 138,123 0.07

Turkiye Is Bankasi AS 6.125% USD 200,000 160,947 0.09

25/04/2024
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Turkiye Vakiflar Bankasi TAO 5.5%

USD 27/10/2021 400,000 342,051 0.18

Turkiye Vakiflar Bankasi TAO

5.75% USD 30/01/2023 200,000 164,417 0.09
1,743,363 0.94

Ukraine Government International 200.000 174 515 0.09

Bond 8.994% USD 01/02/2024 ’ ’ .

Abu Dhabi Crude Oil Pipeline LLC

3.65% USD 02/11/2029 200,000 172,247 0.09

Abu Dhabi National Energy Co PJSC

4.375% USD 23/04/2025 250,000 223,633 0.12

Abu Dhabi National Energy Co PJSC

4.375% USD 22/06/2026 325,000 291,107 0.16

Abu Dhabi National Energy Co PJSC

4.875% USD 23/04/2030 200,000 182,995 0.10

Oztel Holdings SPC Ltd 5.625% USD

24/10/2023 202,000 178,154 0.10

Oztel Holdings SPC Ltd 6.625% USD

24/04/2028 200,000 171,901 0.09
1,220,037 0.66

Anglian Water Osprey Financing

PIc 4% GBP 08/03/2026 100,000 102,151 0.05

Avis Budget Finance Plc 4.5% EUR

15/05/2025 200,000 206,864 0.11

Aviva Plc FRN EUR 05/07/2043 320,000 368,200 0.20

Barclays Bank Plc 7.625% USD

21/11/2022 290,000 274,236 0.15

Barclays Plc FRN EUR 14/11/2023 300,000 292,388 0.16

Barclays Plc 1.5% EUR 03/09/2023 400,000 402,330 0.22

Barclays Plc 1.875% EUR

23/03/2021 125,000 128,081 0.07

Barclays Plc 3.25% GBP 17/01/2033 150,000 160,767 0.09

BAT International Finance Plc

2.75% EUR 25/03/2025 300,000 321,426 0.17

British Telecommunications Plc

1.125% EUR 10/03/2023 300,000 304,133 0.16

BUPA Finance Plc FRN GBP

perpetual 125,000 153,910 0.08

CCCI Treasure Ltd FRN USD

Perpetual 200,000 174,753 0.10

CICC Hong Kong Finance 2016 MTN

Ltd FRN USD 25/04/2021 200,000 175,272 0.10

Coca-Cola European Partners Plc

1.125% EUR 26/05/2024 200,000 205,054 0.11

Coventry Building Society 1.875%

GBP 24/10/2023 175,000 200,690 0.11

Direct Line Insurance Group Plc

FRN GBP 27/04/2042 100,000 137,289 0.07

Direct Line Insurance Group Plc

FRN GBP Perpetual 200,000 185,720 0.10

Drax Finco Plc 4.25% GBP

01/05/2022 240,000 282,205 0.15

DS Smith Plc 2.875% GBP

26/07/2029 300,000 334,596 0.18

Ensco Plc 7.75% USD 01/02/2026 55,000 40,829 0.02

Franshion Brilliant Ltd FRN USD 200,000 142,072 0.08

Perpetual
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G4S International Finance Plc

1.5% EUR 02/06/2024 250,000 245,404 0.13
Si;ﬁgﬁzggide Inc 4.875% USD 250,000 219,464 0.12
T\a75 EUR 13/06/2008 100,000 101,877 0.05
gg;égiggzgroup Plc/The 2.5% GBP 100,000 112,346 0.06
ggigg;ggzgundi”g Ltd 6% GBP 100,000 121,674 0.07
giggl?ﬁngCﬁEIES& Eggdgggpetual 70,000 84,468 0.04
T§585ﬁgégings Plc FRN USD 1,478,000 1,286,536 0.69
Eg?geiagfings Plc 6% FRN USD 200,000 170,986 0.09
gzegeiaé?ings PIc 6.25% FRN USD 225.000 196,510 0.11
UggrgggOZ}gggge 2017 Co Ltd 4.75% 200,000 174,032 0.09
RN 05D porpetual 350,000 202,283 0.16
ﬁt’aﬁrﬁgg Eé?SZiﬁafO” 2o Lud 4.5 200,000 172,001 0.09
Eg?;gzgaiinance Il Co Ltd FRN USD 200,000 166,815 0.09
olding Lt 1.6254 EUR 05/12/2022 300,000 273,681 0.15
éﬂge£;3575£gggs Finance Plc 0.5% 300,000 299,814 0.16
égge;;?égsggggs Finance Plc 5.5% 300,000 401,032 0.22
LHC3 Plc 4.125% EUR 15/08/2024 260,000 263,541 0.14
Eéﬁﬁgfzgggk Ple FRN GBP 100,000 121,700 0.06
Lloyds Bank Plc FRN USD Perpetual 100,000 106,207 0.06
8;3%gizgggking Group PIc FRN EUR 300,000 201,104 0.16
RN GBp 151072028 400,000 450,565 0.24
Ltd 3.125% 05D 27/07/2021 200,000 172,488 0.09
Ltd 4.26 US> 2170772026 200,000 173,965 0.09
AW e oaa 101G Society FRN 400,000 386,752 0.21
RN USD 16/1072032 ) 300,000 240,322 0.13
szggigoggrkets Plc 1.125% EUR 200,000 108,714 011
Tg?og}gggge Ple FRN GBP 100,000 124,900 0.07
gggegéipgzag? Holdings Plc FRN 200,000 190,013 0.10
Playtech Plc 3.75% EUR 12/10/2023 1,240,000 1,248,364 0.67
R Finance Sonds No 3 Plc 6.125% 100,000 128,791 0.07
RN TR 0es03/2023 400,000 408,214 0.22
Royal Bank of Scotland Group Plc 1,200,000 1,035,374 0.56

FRN USD 15/05/2023
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Royal Bank of Scotland Group Plc

FRN USD Perpetual 400,000 359,569 0.19

Scottish Widows Ltd 5.5% GBP

16/06/2023 300,000 383,212 0.21

Sky Ltd 2.25% EUR 17/11/2025 300,000 322,243 0.17

Standard Chartered Plc 144A FRN

USD 20/01/2023 1,446,000 1,259,651 0.68

Standard Chartered Plc FRN USD

Perpetual 200,000 183,507 0.10

Studio City Finance Ltd 7.25% USD

11/02/2024 801,000 713,478 0.38

TalkTalk Telecom Group Plc 5.375%

GBP 15/01/2022 100,000 115,907 0.06

Tritax Big Box REIT Plc 2.625%

GBP 14/12/2026 100,000 114,831 0.06

TSB Banking Group Plc FRN GBP

06/05/2026 300,000 348,907 0.19

TVL Finance Plc FRN GBP

15/05/2023 1,230,000 1,423,167 0.77

Vedanta Resources Plc 6.125% USD

09/08/2024 200,000 153,840 0.08

Yorkshire Building Society FRN

GBP 13/09/2028 250,000 262,021 0.14

Yorkshire Building Society 3.5%

GBP 21/04/2026 100,000 121,741 0.07
20,215,067 10.88

AbbVie Inc 3.75% USD 14/11/2023 179,000 158,052 0.08

AbbVie Inc 4.25% USD 14/11/2028 157,000 136,101 0.07

Advance Auto Parts Inc 4.5% USD

01/12/2023 300,000 270,180 0.15

AES Corp/VA 4.875% USD 15/05/2023 170,000 150,956 0.08

AES Corp/VA 5.5% USD 15/04/2025 86,000 77,872 0.04

Air Lease Corp 3.75% USD

01/02/2022 120,000 105,074 0.06

Ally Financial Inc 4.125% USD

30/03/2020 110,000 97,045 0.05

Altria Group Inc 1% EUR

15/02/2023 150,000 149,796 0.08

Altria Group Inc 1.7% EUR

15/06/2025 150,000 150,044 0.08

Altria Group Inc 3.125% EUR

15/06/2031 200,000 199,995 0.11

Altria Group Inc 3.8% USD

14/02/2024 33,000 28,930 0.02

Altria Group Inc 4.4% USD

14/02/2026 116,000 102,345 0.06

Altria Group Inc 4.8% USD

14/02/2029 274,000 239,014 0.13

Altria Group Inc 5.8% USD

14/02/2039 605,000 527,794 0.28

Altria Group Inc 5.95% USD

14/08/2048 212,000 184,069 0.10

Altria Group Inc 6.2% USD

14/02/2059 20,000 17,410 0.01

American Airlines 2017-1 Class A

Pass Through Trust 4% USD 85,500 73,689 0.04

15/02/2029

American Airlines 2017-1 Class AA

Pass Through Trust 3.65% USD 23,400 20,188 0.01

15/02/2029
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American Airlines 2017-1 Class B

Pass Through Trust 4.95% USD 19,142 17,034 0.01
15/08/2026

American Airlines 2017-2 Class A

Pass Through Trust 3.6% USD 94,375 78,893 0.04
15/10/2029

American Equity Investment Life

Holding Co 5% USD 15/06/2027 164,000 143,005 0.08
American Financial Group Inc/OH

3.5% USD 15/08/2026 12,000 9,982 0.01
American Tower Corp 3.55% USD

15/07/2027 130,000 109,458 0.06
American Tower Corp 3.6% USD

15/01/2028 195,000 164,426 0.09
AmeriGas Partners LP / AmeriGas

Finance Corp 5.875% USD 300,000 263,765 0.14
20/08/2026

AmerisourceBergen Corp 3.45% USD

15/12/2027 116,000 97,680 0.05
Antero Midstream Partners LP /

Antero Midstream Finance Corp 360,000 316,912 0.17
5.375% USD 15/09/2024

Antero Resources Corp 5% USD

01/03/2025 155,000 131,017 0.07
Ascent Resources Utica Holdings

LLC /7 ARU Finance Corp 144A 10% 1,034,000 979,301 0.53
USD 01/04/2022

AT&T Inc FRN USD 12/06/2024 158,000 136,922 0.07
AT&T Inc 4.75% USD 15/05/2046 300,000 244,406 0.13
AT&T Inc 5.15% USD 15/11/2046 110,000 93,714 0.05
AT&T Inc 5.25% USD 01/03/2037 139,000 122,409 0.07
Aviation Capital Group LLC 144A

FRN USD 30/07/2021 109,000 94,836 0.05
Aviation Capital Group LLC 3.5%

USD 01/11/2027 200,000 163,260 0.09
Bank of America Corp 5% USD

21/01/2044 200,000 191,285 0.10
Bank of New York Mellon Corp/The

FRN USD 16/05/2023 194,000 167,443 0.09
BAT Capital Corp 2.764% USD

15/08/2022 104,000 88,599 0.05
BAT Capital Corp 3.222% USD

15/08/2024 69,000 58,240 0.03
Bausch Health Americas Inc 144A

8.5% USD 31/01/2027 135,000 122,981 0.07
Bayer US Finance Il LLC 144A FRN

USD 25/06/2021 200,000 173,967 0.09
Bayer US Finance Il LLC 144A FRN

USD 15/12/2023 2,590,000 2,222,359 1.20
Bayer US Finance Il LLC 144A

3.875% USD 15/12/2023 207,000 181,479 0.10
BBA US Holdings Inc 144A 5.375%

USD 01/05/2026 151,000 134,580 0.07
Beazer Homes USA Inc 8.75% USD

15/03/2022 175,000 159,803 0.09
Becton Dickinson and Co FRN USD

06/06/2022 700,000 610,427 0.33
BMC East LLC 144A 5.5% USD

01/10/2024 195,000 164,615 0.09
Booking Holdings Inc 1.8% EUR 300,000 309,346 0.17

03/03/2027
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Boyd Gaming Corp 6.875% USD

15/05/2023 190,000 174,342 0.09
Brink’ s Co/The 144A 4.625% USD

15/10/2027 179,000 150,128 0.08
Buckeye Partners LP 5.6% USD

15/10/2044 250,000 202,734 0.11
Cablevision Systems Corp 5.875%

USD 15/09/2022 155,000 140,224 0.08
Cablevision Systems Corp 8% USD

15/04/2020 180,000 164,960 0.09
CalAtlantic Group Inc/old 5.375%

USD 01/10/2022 20,000 17,486 0.01
Callon Petroleum Co 6.125% USD

01/10/2024 225,000 201,765 0.11
Capital One Financial Corp FRN

USD 09/03/2022 300,000 261,565 0.14
Capital One Financial Corp 3.5%

USD 15/06/2023 200,000 173,660 0.09
Carlyle Finance LLC 144A 5.65%

USD 15/09/2048 258,000 220,391 0.12
CCO Holdings LLC / CCO Holdings

Capital Corp 5.75% USD 15/01/2024 636,000 572,412 0.31
CCO Holdings LLC / CCO Holdings

Capital Corp 144A 5.75% USD 225,000 204,168 0.11
15/02/2026

CenterPoint Energy Inc FRN USD

Perpetual 460,000 409,643 0.22
CenturyLink Inc 7.5% USD

01/04/2024 366,000 340,627 0.18
Charter Communications Operating

LLC / Charter Communications

Operating Capital 3.75% USD 200,000 164,256 0.09
15/02/2028

Charter Communications Operating

LLC / Charter Communications

Operating Capital 5.375% USD 64,000 53,379 0.03
01/05/2047

Citigroup Inc FRN USD 17/05/2024 1,000,000 881,112 0.47
Citigroup Inc FRN USD 24/07/2028 233,000 199,919 0.11
Citigroup Inc 4.45% USD

29/09/2027 230,000 202,816 0.11
Citigroup Inc 5.8% FRN USD

Perpetual 30,000 26,442 0.01
Citigroup Inc 5.9% FRN USD

Perpetual 300,000 268,843 0.15
Citigroup Inc 5.95% FRN USD

Perpetual 165,000 147,632 0.08
Citizens Bank NA/Providence RI

FRN USD 29/03/2023 1,000,000 875,420 0.47
Cleaver-Brooks Inc 144A 7.875%

USD 01/03/2023 140,000 120,178 0.06
Colfax Corp 3.25% EUR 15/05/2025 200,000 201,764 0.11
Colfax Corp 144A 6% USD

15/02/2024 83,000 75,156 0.04
Comcast Corp 3.55% USD 01/05/2028 140,000 121,604 0.07
Comcast Corp 3.9% USD 01/03/2038 85,000 70,395 0.04
Comcast Corp 4% USD 01/03/2048 105,000 86,297 0.05
Comcast Corp 4.15% USD 15/10/2028 210,000 189,671 0.10
COMM 2016-GCT Mortgage Trust FRN 100,000 86,811 0.05

USD 10/08/2029
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COMM 2016-GCT Mortgage Trust

3.086% USD 10/08/2029 100,000 86,536 0.05
Sggmgiggglgégjnce LLC 144A 5.5% 196,000 175,116 0.09
coragre prands Inc 5.4k USD 100,000 81,875 0.04
Sggtggiggiéozisources Inc/0K 4.9% 420,000 351,284 0.19
823tig§8;jéoggsources Inc/0OK 5% 68,000 60,009 0.03
o Usb /0272008 157,000 133,216 0.07
8?3023;8;295 LLC 144A 6.5% USD 200,000 183,398 0.10
CSWF 2018-TOP FRN USD 15/08/2035 800,000 699,872 0.38
ggiogsgégz Corp 3.375% USD 200,000 172,145 0.09
Dana Inc 5.5% USD 15/12/2024 168,000 146,421 0.08
DaVita Inc 5.%25% USD 15/07/2024 255,000 221,129 0.12
e TR T amow mame o
44h 835 05D 15/07/3006 112,000 114,009 0.06
EgjgzlgéggLines Inc 3.8% USD 104,000 90,616 0.05
s3T5 U0 o200 60,000 33,504 0.02
8;98;350§§alty Trust LP 2.75% USD 82.000 69,313 0.04
8;9;5?;0§8alty Trust LP 3.4% USD 270,000 237,405 0.13
Eggggiéog$alty Trust LP 3.7% USD 106,000 89,772 0.05
31364 USh 20/03/2028 380,000 317,148 0.17
Bégcggigg/ggggunications LLC 5% 40,000 33,185 0.02
Bégcggigg/ggzgunications LLC 5.2% 55.000 45,537 0.02
DISH DBS Corp 5% USD 15/03/2023 180,000 141,112 0.08
Eéﬁ?lsggzgorp >-875% USD 1,900,000 1,416,708 0.76
8i§g7sggzgorp 7-75% USD 120,000 91,815 0.05
81§ggsgglgorp 7-873% USD 165,000 147,600 0.08
e Arts Inc 4.8% USD 180,000 165,774 0.09
Egigg¥zggznsfer LP 5.875% USD 283,000 266,968 0.1
Eggrggrggiﬂzfer Operating LP FRN 288,000 228,359 0.1
EnPro Industries Inc 144A 5.75% 153,000 135,357 0.07

USD 15/10/2026
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Enterprise Products Operating LLC

FRN USD 16/08/2077 362,000 291,064 0.16
Enterprise Products Operating LLC

4.15% USD 16/10/2028 _ 344,000 310,087 0.17
Enterprise Products Operating LLC 116,000 103,762 0.06

4.8% USD 01/08/2048

EP Energy LLC / Everest
Acquisition Finance Inc 144A 8% 155,000 97,754 0.05
USD 29/11/2024

EQM Midstream Partners LP 5.5%

USD 15/07/2028 220,000 192,406 0.10
Equinix Inc 2.875% EUR 01/10/2025 295,000 303,111 0.16
5?%@9353?”9 P 4% USD 46,000 38,315 0.02
§§§3§,28§§ Corp 5.375% USD 191,000 171,653 0.09
E;;g;/gg;g Corp 144A 5.375% USD 90.000 80,883 0.04
Eé;é?ESSZ?y Corp 4.85% USD 40,000 36,245 0.02
58586¥8885 Credit Co LLC FRN USD 500,000 433,256 0.23
gg;gswgggg Credit Co LLC FRN USD 500,000 421,933 0.23
Eggdogggijzgggdit ©0 LLC 4,569 600,000 480,632 0.26
o o reait Co LLC 4.687 200,000 165,570 0.09
Ford oror credit Co LLC 55964 213,000 191,034 0.10
gg§0$3£84é44A 5.576% USD 70,000 64,824 0.04
EZ??E?;S;?CMORan Inc 4% USD 218.000 191,430 0.10
EzsiggggéﬁcMoRan Inc 5.4% USD 86.000 69.209 0.0n
S onlied Lo osoares nc 144A 1,300,000 1,144,403 0.62
Eg;ggiéogéectric Co 6.75% USD 541.000 543,718 0.29
a3 Uso Arrou/zoer 550,000 457,345 0.25
g6 USD 1770L/208 120,000 107,221 0.06
FRN UsD perpetual 213,000 169,315 0.09
igggg}goggwer Co 2.85% USD 100,000 86,264 0.05
Sgédggyoiiggngroup Inc/The FRN 300,000 264,519 0.14
Sgéd23203?28256r0up Inc/The FRN 393,000 334,144 0 18
SgédTg9O§?§B§66roup Inc/The FRN 1,780,000 1,523,563 0.82
Sgédgg;oiiggggGroup Inc/The FRN 185,000 157504 0.09
125 6P 2510772029 100,000 117,162 0.06
Goldman Sachs Group Inc/The 3.85% 225.000 193, 440 0.10

USD 26/01/2027
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Gulfport Energy Corp 6.625% USD

01/05/2023 178,000 152,797 0.08
1 1 0,
Ugg g?ﬁéSTSBESSerVIceS Inc 5.625% 185,000 161,339 0.09
0,
Tgﬁogﬁgéggcare Inc 6.25% USD 212,000 194,750 0.10
HCA Inc 5.5% USD 15/06/2047 247,000 223,776 0.12
HCA Inc 5.875% USD 15/02/2026 79,000 73,004 0.04
HCA Inc 7.5% USD 15/02/2022 297,000 285,841 0.15
0,
gi;SGEEBEZIS Inc 144A 7.75% USD 141,000 131,843 0.07
0,
gi;gg/gggg/The 144A 7.625% USD 240,000 215,647 0.12
1 _ H 0,
Tg}gzsggzgo'd'”gs Inc 5% USD 159,000 139,621 0.08
HLF Financing Sarl LLC /
Herbalife International Inc 144A 84,000 75,050 0.04
7.25% USD 15/08/2026
Home Partners of America 2018-1
Trust 144A FRN USD 17/07/2037 1,500,000 1,300,703 0.70
Hospitality 2017-HIT Mortgage
Trust FRN USD 15/11/2036 700,000 609,835 0.33
I 0,
Tg}ogsgggl'”c 9.25% USD 278,000 244,726 0.13
Hughes Satellite Systems Corp
7.625% USD 15/06/2021 207,000 194,690 0.11
1 1 M 0,
Uggngi;ogigégjl America 144A 4.3% 390,000 343,223 0.18
InTown Hotel Portfolio Trust
2018-STAY 144A FRN USD 15/01/2033 1,000,000 870,768 0.47
Invitation Homes 2017-SFR2 Trust
3.931% FRN USD 17/12/2036 320,000 280,746 0.15
Invitation Homes 2017-SFR2 Trust
4.281% FRN USD 17/12/2036 200,000 176,073 0.09
Invitation Homes 2018-SFR1 Trust
144A FRN USD 17/03/2037 1,500,000 1,305,409 0.70
Invitation Homes 2018-SFR2 Trust
144A FRN USD 17/06/2037 1,160,000 1,007,104 0.54
IQVIA Inc 3.25% EUR 15/03/2025 100,000 102,631 0.06
1 0,
1;381¥ggg;a'” Inc 3% EUR 200,000 199,642 0.11
1 0,
1;388¥gggza'” Inc 5.75% USD 155,000 136,231 0.07
Itron Inc 144A 5% USD 15/01/2026 173,000 148,126 0.08
Jagged Peak Energy LLC 144A
5.875% USD 01/05/2026 550,000 490,385 0.26
JB Poindexter & Co Inc 144A 215,000 185,971 0.10

7.125% USD 15/04/2026

Jefferies Group LLC / Jefferies
Group Capital Finance Inc 4.15% 144,000 110,364 0.06
USD 23/01/2030

JPMorgan Chase & Co FRN USD

15/05/2047 290,000 201,050 0.11
ggwgigggzghase & Co 3.2% USD 300,000 263,465 014
dggogg?geingie @ £o 4. 620% FRN 135,000 109,677 0.06
dggogg?gegﬂgie & Co 6.221% FRN 498,000 439,910 0.24
Keurig Dr Pepper Inc 144A 4.597% 240,000 212 532 0.11

USD 25/05/2028
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Kimco Realty Corp 4.45% USD

01/09/2047 60,000 49,617 0.03
Kinder Morgan Inc/DE 7.8% USD

01/08/2031 150,000 164,597 0.09
Lam Research Corp 4% USD

15/03/2029 70,000 61,381 0.03
Lamar Media Corp 5.75% USD

01/02/2026 362,000 333,337 0.18
Lennar Corp 5.375% USD 01/10/2022 251,000 227,279 0.12
LPL Holdings Inc 144A 5.75% USD

15/09/2025 155,000 137,975 0.07
MEDNAX Inc 144A 5.25% USD

01/12/2023 90,000 79,918 0.04
MEDNAX Inc 5.25% USD 01/12/2023 42,000 37,295 0.02
Meredith Corp 144A 6.875% USD

01/02/2026 284,000 258,093 0.14
Meritor Inc 6.25% USD 15/02/2024 320,000 285,553 0.15
MGM Resorts International 6% USD

15/03/2023 284,000 260,829 0.14
Micron Technology Inc 4.975% USD

06/02/2026 110,000 95,990 0.05
Micron Technology Inc 5.327% USD

06/02/2029 65,000 56,946 0.03
Mississippi Power Co FRN USD

97/03/2020 1,000,000 875,751 0.47
Moody’ s Corp 1.75% EUR

09/03/2027 350,000 363,816 0.20
Moody’ s Corp 4.875% USD

15/02/2024 50,000 46,386 0.02
Morgan Stanley FRN USD 22/07/2028 462,000 393,582 0.21
Morgan Stanley 4.375% USD

99/01/2047 260,000 226,923 0.12
Morgan Stanley FRN USD Perpetual 100,000 87,812 0.05
Morgan Stanley Capital I Inc FRN

USD 15/11/2034 500,000 431,817 0.23
MPLX LP 4.5% USD 15/07/2023 341,000 308,945 0.17
MPLX LP 4.7% USD 15/04/2048 161,000 129,068 0.07
MPLX LP 4.8% USD 15/02/2029 128,000 114,995 0.06
MPLX LP 5.5% USD 15/08/2048 266,000 239,587 0.13
Natixis Commercial Mortgage

Securities Trust 2018-TECH 144A 1,000,000 863,427 0.46
FRN USD 15/11/2034

Netflix Inc 3.625% EUR 15/05/2027 610,000 625,544 0.34
Netflix Inc 4.875% USD 15/04/2028 500,000 427,980 0.23
Novelis Corp 144A 6.25% USD

15/08/2024 213,000 188,905 0.10
NRG Energy Inc 6.25% USD

01/05/2024 1,000 910 0.00
Oasis Petroleum Inc 6.875% USD

15/03/2022 696,000 610,410 0.33
Office Properties Income Trust

4.5% USD 01/02/2025 19,000 15,824 0.01
Parsley Energy LLC / Parsley

Finance Corp 144A 5.625% USD 550,000 479,353 0.26
15/10/2027

Pitney Bowes Inc 3.875% USD

15/09/2020 70,000 61,162 0.03
Plains All American Pipeline LP

FRN USD Perpetual 206,000 167,360 0.09
PQ Corp 144A 6.75% USD 15/11/2022 140,000 127,689 0.07
QVC Inc 5.45% USD 15/08/2034 181,000 146,426 0.08
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Rabobank Capital Funding Trust IV

FRN GBP Perpetual 140,000 167,980 0.09
0
Eg;gg/ggggurces Corp 4.875% USD 310,000 250,494 0.13
Raymond James Financial Inc 4.95%
USD 15/07/2046 10,000 8,816 0.00
1 0
gi¥82;ggzﬁM Products Inc 5.5% USD 96,000 77.993 0.04
RegionalCare Hospital Partners
Holdings Inc 144A 8.25% USD 175,000 164,210 0.09
01/05/2023
Reynolds Group Issuer Inc /
Reynolds Group Issuer LLC /
Reynolds Group Issuer Lu 5.75% 9,691 8,521 0.00
USD 15/10/2020
H 0
Eggg¥$;élgolllns Inc 1.95% USD 47,000 41,031 0.02
H 0
Egiggséézgolllns Inc 3.2% USD 43,000 36,986 0.02
1 i 1 0,
agglgglggigoééquefactlon LLC 4.2% 59.000 50,977 0.03
Sabine Pass Liquefaction LLC
5.625% USD 15/04/2023 100,000 93,410 0.05
1 I 0
a§8057552328§29 UoA LLC 5. 875K 415,000 377,408 0.20
1 I 0
2@?8;/;623n0|ng USA LLC 6.5% USD 200,000 184,312 0.10
Schweitzer-Mauduit International
Inc 144A 6.875% USD 01/10/2026 176,000 151,851 0.08
1 0
iéygg/ggggerty Group LP 2.5% USD 64,000 55,472 0.03
iri H 0
ié;62§zégSRadlo Inc 5.375% USD 414,000 372,154 0.20
SL Green Operating Partnership LP
3.25% USD 15/10/2022 184,000 158,730 0.09
igggg?ggSSO/The FRN USD 177,000 156,083 0.08
0
ggiig;ggzgra”ds Inc 4% EUR 245,000 245,573 0.13
0
igigg;ggzgrands Inc 5.75% USD 13,000 11,245 0.01
ig;gg}zgggltal Corp 8.75% USD 40,000 38,278 0.02
Sprint Corp 7.25% USD 15/09/2021 64,000 59,423 0.03
Sprint Corp 7.625% USD 15/02/2025 89,000 82,148 0.04
Sprint Spectrum Co LLC / Sprint
Spectrum Co Il LLC / Sprint
Spectrum Co 111 LLC 144A 4.738% 346,000 304,208 0.16
USD 20/03/2025
Sprint Spectrum Co LLC / Sprint
Spectrum Co Il LLC / Sprint
Spectrum Co 111 LLC 144A 5.152% 430,000 380,887 0.21
USD 20/03/2028
Starwood Retail Property Trust
2014-STAR FRN USD 15/11/2027 200,000 167,601 0.09
Starwood Waypoint Homes 2017-1
Trust FRN USD 17/01/2035 750,000 657,640 0.35
Seate Srreet Corp FRN 15D 500,000 346,187 0.19
Stifel Financial Corp 3.5% USD 48,000 42,051 0.02

01/12/2020
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SunCoke Energy Partners LP /
SunCoke Energy Partners Finance 175,000 156,354 0.08
Corp 144A 7.5% USD 15/06/2025
SunTrust Banks Inc FRN USD

Perpetual 675,000 576,472 0.31
Synovus Financial Corp 3.125% USD

01/11/2022 68,000 57,627 0.03
Targa Resources Partners LP /

Targa Resources Partners Finance 90,000 79,425 0.04

Corp 5.25% USD 01/05/2023
Targa Resources Partners LP /
Targa Resources Partners Finance 157,000 143,709 0.08
Corp 144A 5.875% USD 15/04/2026
Tenet Healthcare Corp 6% USD

01/10/2020 318,000 288,643 0.16
Thermo Fisher Scientific Inc

1.95% EUR 24/07/2029 100,000 102,651 0.06
Titan International Inc 6.5% USD

30/11/2023 256,000 208,541 0.11
T-Mobile USA Inc 6.375% USD

01/03/2025 416,000 379,873 0.20
TransDigm Inc 6% USD 15/07/2022 245,000 217,285 0.12
United Airlines 2016-1 Class B

Pass Through Trust 3.65% USD 70,405 59,541 0.03
07/01/2026

United Airlines 2016-2 Class B

Pass Through Trust 3.65% USD 81,377 68,942 0.04
07/10/2025

United Airlines 2018-1 Class A

Pass Through Trust 3.7% USD 182,000 153,206 0.08
01/09/2031

United Airlines 2018-1 Class AA

Pass Through Trust 3.5% USD 171,000 146,125 0.08
01/03/2030

United Airlines 2019-1 Class A

Pass Through Trust 4.55% USD 126,000 111,182 0.06
25/02/2033

United Airlines 2019-1 Class AA

Pass Through Trust 4.15% USD 246,000 217,107 0.12
25/08/2031

United Rentals North America Inc

6.5% USD 15/12/2026 117,000 107,246 0.06
United States Steel Corp 6.875%

USD 15/08/2025 254,000 221,452 0.12
United States Treasury Inflation

Indexed Bonds 0.75% USD 1,700,000 1,547,604 0.83
15/02/2042

United States Treasury Note/Bond

2.375% USD 29/02/2024 68,000 59,248 0.03
United States Treasury Note/Bond

2.5% USD 15/02/2022 8,000 7,016 0.00
United States Treasury Note/Bond

2.5% USD 31/01/2024 251,000 220,133 0.12
United States Treasury Note/Bond

2.625% USD 15/02/2029 305,200 266,269 0.14
United States Treasury Note/Bond

3.375% USD 15/11/2048 464,900 432,862 0.23
UnitedHealth Group Inc 3.5% USD

15/02/2024 25,000 22,290 0.01
US Foods Inc 5.875% USD 219,000 195,905 0.11

15/06/2024
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Verizon Communications Inc 2.875%

EUR 15/01/2038 100,000 104,846 0.06
1 1icati 0,
x§gligyogggggglcatlons Inc 4.125% 94,000 84,123 0.05
1 1icati 0,
x§gliggoggggzglcatlons Inc 4.125% 291,000 235,831 0.13
1 1cati 0,
x§glgggogsgggglcatlons Inc 4.329% 132,000 119,646 0.06
1 1cati 0,
xgg'igﬂogggggg'cat'ons Inc 4.5% 180,000 161,299 0.09
1 1cati 0,
XSEligyogsgggglcatlons Inc 4.812% 14,000 12,615 0.01
Volkswagen Group of America
Finance LLC 144A FRN USD 200,000 175,384 0.09
13/11/2020
Volkswagen Group of America
Finance LLC 144A FRN USD 202,000 177,155 0.10
12/11/2021
Wabtec Corp 4.15% USD 15/03/2024 122,000 106,419 0.06
Wabtec Corp 4.7% USD 15/09/2028 386,000 331,485 0.18
gg}églggggo & Co FRN USD 384,000 332,503 0.18
0
gg}ég/;gggo & Co 3.55% USD 134,000 117,602 0.06
gg:;ztﬁgfgo & Co FRN USD 190,000 167,883 0.09
Wells Fargo Commercial Mortgage
Trust 2018-BXI1 144A FRN USD 1,500,000 1,315,164 0.71
15/12/2036
1t 0
Y?;E;;goggtroleum Corp 6.625% USD 190,000 164,346 0.09
illa 0
?g}ééﬁggzgos Inc/The 3.6% USD 141,000 124,217 0.07
iciti 0
gﬁslﬁgggézltlon Corp 4.125% EUR 139,500 146,983 0.08
ZF North America Capital Inc
2.75% EUR 27/04/2023 400,000 a1r,272 0.22
67,600,010 36.38
Zambia Government International
Bond 5.375% USD 20/09/2022 200,000 137,815 0.07
172,372,588 92.77
173,380,039 093.31

Invesco Short-Term Investments Co
Global Series Plc - Euro 2,922,194 2,897,238 1.56
Liquidity Portfolio

2,897,238 1.56

176,277,277 94.87
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