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FINANCIAL STATEMENTS

€Y
2021 28
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356,210
6,748
1,294,970
4,664,776
373,150
224,411
58,722
206,172

290,039
600,076
143,697,516

614,067
66,439
66,973

320,000

168,471
93,434

3,235
186,801
1,519,420
142,178,096
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€)
2021 28
%
Wells Fargo & Co (Preferred) 892 1,019,079 0.72
1,019,079 0.72
Aurizon Network Pty Ltd 3.125% EUR
01/06/2026 250,000 283,178 0.20
Australia & New Zealand Banking
Group Ltd FRN 0.669% EUR 100,000 99,803 0.07
05/05/2031
Australia & New Zealand Banking
Group Ltd 4.4% USD 19/05/2026 300,000 250,300 0.20
Australia & New Zealand Banking
Group Ltd/United Kingdom FRN 6.75% 200,000 195,503 0.14
USD Perpetual
SGSP Australia Assets Pty Ltd
3.25% USD 29/07/2026 200,000 178,922 0.12
Suncorp-Metway Ltd 2.8% USD
04/05/2022 19,000 16,166 0.01
Westpac Banking Corp FRN 2.894%
USD 04/02/2030 131,000 112,401 0.08
1,166,273 0.82
BAWAG Group AG FRN 2.375% EUR
26/03/2029 100,000 103,829 0.07
BAWAG Group AG FRN 5% EUR
Perpetual 200,000 208,500 0.15
Erste Group Bank AG FRN 8.875% EUR
Perpetual 200,000 209,500 0.15
Erste Group Bank AG FRN 6.5% EUR
Perpetual 200,000 221,500 0.16
JBS Investments Il GmbH 7% USD
15/01/2026 200,000 176,109 0.12
OMV AG FRN 2.5% EUR Perpetual 100,000 103,230 0.07
OMV AG FRN 5.25% EUR Perpetual 450,000 466,875 0.33
UNIQA Insurance Group AG FRN 6%
EUR 27/07/2046 300,000 366,804 0.26
1,856,347 1.31
Southern Gas Corridor CJSC 6.875%
USD 24/03/2026 200,000 198,298 0.14
State Oil Co of the Azerbaijan
Republic 6.95% USD 18/03/2030 200,000 210,102 0.15
408,400 0.29
Bahamas Government International
Bond 8.95% USD 15/10/2032 275,000 241,935 0.17
Republic of Belarus Ministry of 200,000 163,215 0.12

Finance 6.378% USD 24/02/2031
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GBP 25/05/2037 150,000 183,949 0.13

Belfius Bank SA 3.125% EUR

11/05/2026 400,000 453,412 0.32

KBC Group NV FRN 0.5% EUR

03/12/2029 300,000 298,401 0.21

Solvay SA FRN 4.25% EUR Perpetual 100,000 107,360 0.07
1,043,122 0.73

Athene Holding Ltd 4.125% USD

12/01/2028 80,000 72,606 0.05

Fly Leasing Ltd 5.25% USD

15/10/2024 200,000 159,113 0.11

Ooredoo International Finance Ltd

144A 5% USD 19/10/2025 200,000 192,354 0.14

Shenzhen International Holdings

Ltd FRN 3.95% USD Perpetual 250,000 211,680 0.15

635,753 0.45

Banco BTG Pactual SA/Cayman

Islands 5.75% USD 28/09/2022 200,000 173,707 0.12

Brazilian Government International

Bond 3.875% USD 12/06/2030 240,000 200,327 0.14

Brazilian Government International

Bond 4.5% USD 30/05/2029 200,000 177,703 0.12

Brazilian Government International

Bond 4.625% USD 13/01/2028 200,000 178,792 0.13

Vale SA 3.75% EUR 10/01/2023 120,000 127,717 0.09

858,246 0.60

1011778 BC ULC / New Red Finance

Inc 144A 4% USD 15/10/2030 169,000 136,639 0.10

Akumin Inc 144A 7% USD 01/11/2025 251,000 218,229 0.15

Alimentation Couche-Tard Inc 3.55%

USD 26/07/2027 98,000 88,869 0.06

Bausch Health Cos Inc 144A 6.25%

USD 15/02/2029 95,000 84,279 0.06

Bausch Health Cos Inc 144A 9% USD

15/12/2025 90,000 81,260 0.06

Canadian Government Bond 2.25% CAD

01/06/2029 200,000 140,328 0.10

CNOOC Finance 2014 ULC 4.875% USD

30/04/2044 200,000 196,696 0.14

GFL Environmental Inc 144A 3.5%

USD 01/09/2028 90,000 73,352 0.05

Manulife Financial Corp FRN 4.061%

USD 24/02/2032 22,000 19,852 0.01

Precision Drilling Corp 5.25% USD

15/11/2024 77,000 59,605 0.04

Rogers Communications Inc 4.35%

USD 01/05/2049 43,000 41,144 0.03
1,140,253 0.80

ABQ Finance Ltd 3.5% USD

92702/2022 200,000 168,976 0.12

Alibaba Group Holding Ltd 2.8% USD

06/06/2023 350,000 302,642 0.21

Alibaba Group Holding Ltd 4.2% USD

06{12/2047 _ 200,000 181,997 0.13

Alibaba Group Holding Ltd 4.4% USD 200,000 190,009 0.13

06/12/2057
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Finance Ltd 3.75% USD 25/01/2023 200,000 172,652 0.12
igjgilggggniu Dairy Co Ltd 3% USD 200,000 173.926 0.1
s U 08/05/20%0 200,000 167,908 0.12
27554 VS0 26/00/2023 250,000 211, 881 0.15
o5 U 770 0 200,000 173,329 0.12
BSE 21;855282§UkUk Co Ltd 6.875% 200,000 170,996 0.12
E??Sg/ggggk Ltd 3.875% USD 200,000 167,056 0.12
Biggg/gggging Ltd 3.958% USD 200,000 165,795 0.12
2603 USD 1770172080 1,000,000 809,293 0.57
S0 1r01/2008 200,000 183,181 0.13
Meituan 3.05% USD 28/10/2030 200,000 165,638 0.12
Ltd 4.0 USD 2710372000 200,000 181,245 0.13
Mggtg;iggfzggZuk Holding Co 5.625% 200,000 178,151 0.1
8£¥32558ging Ltd 5.8% USD 249,000 216,233 015
gg;gg/goggd 7 Finance Ltd 0% USD 245.000 152,802 0.1
Vath 4. 5354 USD 15/08/2040 935,134 703,358 0.49
gg}gigzgggup Holdings Ltd 5.2% USD 200,000 173.250 0.12
S 0% USD 08/12/2002 117,622 oa 615 0.07
gggggggoggldings Ltd 2.39% USD 360,000 293,504 0.21
Eggcigfoiggggggs Htd 144A 2. 9858 200,000 171,220 0.12
Eggcigfoggéggggs Ltd 144A 3.925% 203,000 179.010 0.13
;;nﬁggtogggégzgggertainment Group 210,000 165,476 0.1
30473 USD 18/10/2080 650,000 25,097 0.97
Weibo Corp 3.375% USD 08/07/2030 214,000 178,120 0.12
o0k Usp 16/00/2021 200,000 75,610 0.05
6,693,960 4.71

25503528;98A FRN 7. 125% USD 200,000 179,505 0.13
Sggcggggilgéggdo de Chile 2.704% 200,000 174,606 0.1
(okro gh 4.74 USD 07/05/2080 - 200,000 197,017 0.14
Falabella SA 3.75% USD 30/10/2027 200,000 178,748 0.12
729,876 0.51

Bank of China Ltd/Hong Kong 3.875% 200,000 181,839 0.13

USD 30/06/2025
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China Ltd 4.875% USD 21/09/2025 200,000 187,239 0.13

Industrial & Commercial Bank of

China Ltd FRN 3.58% USD Perpetual 210,000 175,253 0.12
544 331 0.38

Bancolombia SA 3% USD 29/01/2025 200,000 171,566 0.12

Colombia Government International

Bond 3% USD 30/01/2030 245,000 202,381 0.14

SURA Asset Management SA 4.875%

USD 17/04/2024 230,000 208,760 0.15
582,707 0.41

Croatia Government International

Bond 1.5% EUR 17/06/2031 100,000 104,748 0.07

Danske Bank A/S FRN 0.5% EUR

97/08/2025 300,000 302,620 0.22

Danske Bank A/S FRN 7% USD

Perpetual 200,000 186,927 0.13

Orsted AS FRN 1.75% EUR 09/12/3019 100,000 103,080 0.07
592,627 0.42

Dominican Republic International

Bond 4.875% USD 23/09/2032 150,000 126,543 0.09

Dominican Republic International

Bond 5.3% USD 21/01/2041 285,000 231,015 0.16

Dominican Republic International

Bond 6% USD 19/07/2028 200,000 187,724 0.13
545,282 0.38

Egypt Government International

Bond 5.25% USD 06/10/2025 200,000 174,209 0.12

Egypt Government International

Bond 5.875% USD 16/02/2031 870,000 299,292 0.21
473,501 0.33

OP Corporate Bank plc 0.625% EUR

12/11/2029 400,000 402,316 0.28

Altice France SA/France 144A

7.375% USD 01/05/2026 403,000 347,923 0.25

Arkema SA FRN 2.75% EUR Perpetual 100,000 104,935 0.07

Banque Federative du Credit Mutuel

SA 0.1% EUR 08/10/2027 100,000 99,364 0.07

BNP Paribas SA FRN 2.875% EUR

20/03/2026 300,000 300,492 0.21

BNP Paribas SA 1.875% GBP

1471272027 300,000 353,264 0.25

Credit Agricole SA FRN 1% EUR

29/04/2026 200,000 206,460 0.15

Credit Agricole SA FRN 8.125% USD

Perpetual 200,000 201,184 0.14

Credit Agricole SA/London 3.25%

USD 04/10/2024 500,000 446,354 0.31

Electricite de France SA FRN

3.375% EUR Perpetual 200,000 207,410 0.15

Electricite de France SA FRN

2.875% EUR Perpetual 200,000 203,268 0.14

1C1 0
Electricite de France SA FRN 6% 100,000 128,834 0.09

GBP Perpetual
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Engie SA 1.875% EUR 19/09/2033 100,000 115,191 0.08
Engie SA FRN 1.625% EUR Perpetual 200,000 203,900 0.14
La Poste SA 1% EUR 17/09/2034 100,000 103,369 0.07
Orange SA FRN 1.75% EUR Perpetual 100,000 101,993 0.07
Orange SA FRN 5.75% GBP Perpetual 300,000 375,991 0.27
Quatrim SASU 5.875% EUR 15/01/2024 150,000 158,250 0.11
Solvay Finance SACA FRN 5.869% EUR
Perpetual 150,000 169,538 0.12
TOTAL SE FRN 1.75% EUR Perpetual 200,000 204,060 0.14
TOTAL SE FRN 2% EUR Perpetual 100,000 100,910 0.07
TOTAL SE FRN 3.875% EUR Perpetual 200,000 208,090 0.15
TOTAL SE FRN 1.625% EUR Perpetual 100,000 100,105 0.07
4,440,885 3.12
Allianz SE FRN 3.375% EUR
Perpetual 300,000 326,945 0.23
Amphenol Technologies Holding GmbH
2% EUR 08/10/2028 100,000 111,854 0.08
Bayer AG FRN 2.375% EUR 02/04/2075 150,000 152,835 0.11
Bayer AG FRN 2.375% EUR 12/11/2079 200,000 201,940 0.14
Commerzbank AG 0.625% EUR
28/08/2024 250,000 255,639 0.18
Commerzbank AG 4% EUR 30/03/2027 300,000 335,823 0.23
E.ON SE 0.625% EUR 07/11/2031 200,000 201,539 0.14
HeidelbergCement AG 1.5% EUR
07/02/2025 100,000 104,922 0.07
Schaeffler AG 3.375% EUR
12/10/2028 100,000 111,243 0.08
Vertical Midco GmbH FRN 4.75% EUR
15/07/2027 150,000 152,540 0.11
Volkswagen Leasing GmbH 1.625% EUR
15/08/2025 50,000 52,673 0.04
2,007,953 1.41
CITIC Ltd 3.125% USD 28/02/2022 200,000 168,306 0.12
CNAC HK Finbridge Co Ltd 3.5% USD
19/07/2022 200,000 168,524 0.12
CNAC HK Finbridge Co Ltd FRN 3.35%
USD Perpetual 250,000 205,991 0.14
Vanke Real Estate Hong Kong Co Ltd
3.975% USD 09/11/2027 200,000 183,428 0.13
Weichai International Hong Kong
Energy Group Co Ltd FRN 3.75% USD 200,000 168,724 0.12
Perpetual
894,973 0.63
Indian Railway Finance Corp Ltd
3.249% USD 13/02/2030 200,000 168,354 0.12
Indonesia Government International
Bond 1.4% EUR 30/10/2031 115,000 117,627 0.08
Pertamina Persero PT 4.15% USD
25 /02,/2060 200,000 162,956 0.11
Pertamina Persero PT 4.175% USD
21/01/2050 200,000 166,834 0.12
Perusahaan Penerbit SBSN Indonesia
111 2.8% USD 23/06/2030 _ 200,000 168,341 0.12
Perusahaan Penerbit SBSN Indonesia 200,000 184,894 0.13

111 4.15% USD 29/03/2027
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Perusahaan Perseroan Persero PT
Perusahaan Listrik Negara 1.875% 140,000 139,761 0.10
EUR 05/11/2031
Perusahaan Perseroan Persero PT
Perusahaan Listrik Negara 5.45% 200,000 193,688 0.14
USD 21/05/2028

1,134,101 0.80

AerCap Ireland Capital DAC /

AerCap Global Aviation Trust 150,000 132,242 0.09
3.875% USD 23/01/2028

Avoca CLO XVII DAC FRN 3.85% EUR

15/10/2032 250,000 250,642 0.18

Avoca CLO XX DAC FRN 3.9% EUR

15/07/2032 665,000 666,541 0.47

Beazley Insurance DAC 5.875% USD

04/11/2026 200,000 183,181 0.13

Blackrock European CLO IX DAC FRN

2 4% EUR 15/12/2032 1,000,000 098,878 0.70

Borets Finance DAC 6% USD

17/09/2026 200,000 175,126 0.12

Cloverie Plc for Zurich Insurance

Co Ltd FRN 5.625% USD 24/06/2046 200,000 191,907 0.14

CVC Cordatus Loan Fund X1V DAC FRN

3.87% EUR 22/05/2032 1,000,000 999,199 0.70

Kerry Group Financial Services

Unltd Co 0.625% EUR 20/09/2029 100,000 100,077 0.07

Madison Park Euro Funding X111 DAC

FRN 3.75% EUR 15/01/2032 1,000,000 998,990 0.70

Novatek OAO Via Novatek Finance

DAC 4.422% USD 13/12/2022 200,000 174,300 0.12

Palmerston Park CLO DAC FRN 3.3%

EUR 18/04/2030 500,000 499,689 0.35

SMBC Aviation Capital Finance DAC

3% USD 15/07/2022 200,000 169,259 0.12

SMBC Aviation Capital Finance DAC

1447 4.125% USD 15/07/2023 222,000 196,082 0.14
5,736,113 4.03

Bank Leumi Le-Israel BM 144A FRN

3.275% USD 29/01/2031 200,000 170,583 0.12

Fabric BC SpA FRN 4.125% EUR

30/11/2024 400,000 403,336 0.28

Intesa Sanpaolo SpA 1% EUR

04/07/2024 200,000 205,462 0.15

Mediobanca Banca di Credito

Finanziario SpA 1.125% EUR 150,000 155,294 0.11

15/07/2025

Sofima Holding SPA FRN 4% EUR

15/01/2028 300,000 302,206 0.21
1,066,298 0.75

lvory Coast Government

International Bond 5.375% USD 200,000 177,398 0.12

23/07/2024

Mizuho Financial Group Inc 0.214%

EUR 07/10/2025 100,000 100,148 0.07

M 1 1 0
Mizuho Financial Group Inc 0.693% 100,000 100,653 0.07

EUR 07/10/2030

77/150



SoftBank Group Corp 3.125% EUR

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

19/09/2025 150,000 158,752 0.11

SoftBank Group Corp 4% EUR

20/04/2023 150,000 159,403 0.11

Sumitomo Mitsui Financial Group

Inc 4.436% USD 02/04/2024 200,000 181,280 0.13
700,236 0.49

KazMunayGas National Co JSC 3.5%

USD 14/04/2033 200,000 170,175 0.12

KazMunayGas National Co JSC 4.75%

USD 19/04/2027 206,000 196,136 0.14
366,311 0.26

Kenya Government International

Bond 6.875% USD 24/06/2024 200,000 183,798 0.13

Kenya Government International

Bond 8% USD 22/05/2032 200,000 187,900 0.13
371,698 0.26

Aroundtown SA FRN 3.375% EUR

Perpetual 100,000 104,208 0.07

Aroundtown SA FRN 1.625% EUR

Perpetual 100,000 95,490 0.07

Camelot Finance SA 144A 4.5% USD

01/11/2026 221,000 188,837 0.13

Cirsa Finance International Sarl

FRN 3.625% EUR 30/09/2025 650,000 620,295 0.44

DH Europe Finance 11 Sarl 0.45%

EUR 18/03/2028 100,000 100,420 0.07

Grand City Properties SA FRN 2.5%

EUR Perpetual 100,000 102,505 0.07

HeidelbergCement Finance

Luxembourg SA 1.75% EUR 24/04/2028 200,000 216,341 0.15

Holcim Finance Luxembourg SA FRN

3% EUR Perpetual 100,000 103,932 0.07

Kenbourne Invest SA 6.875% USD

26/11/2024 200,000 178,637 0.13

Logicor Financing Sarl 1.5% EUR

14/11/2022 100,000 102,198 0.07

Medtronic Global Holdings SCA

1.125% EUR 07/03/2027 100,000 105,437 0.08

Medtronic Global Holdings SCA

2.25% EUR 07/03/2039 100,000 118,435 0.09

Mexico Remittances Funding

Fiduciary Estate Management Sarl 940,000 783,299 0.55

4.875% USD 15/01/2028

Puma International Financing SA 5%

USD 24/01/2026 200,000 160,340 0.11

SES SA FRN 5.625% EUR Perpetual 120,000 131,550 0.09

3,111,924 2.19

Axiata SPV2 Bhd 2.163% USD

19/08/2030 200,000 163,618 0.12

Axiata Spv5 Labuan Ltd 3.064% USD

19/08/2050 300,000 232,542 0.16
396,160 0.28

HTA Group Ltd/Mauritius 7% USD 200,000 177,282 0.12

18/12/2025
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5.373% USD 13/02/2022 200,000 169,964 0.12
347,246 0.24
Alfa SAB de CV 6.875% USD
25,/03/2044 200,000 204,022 0.14
Alpek SAB de CV 3.25% USD
95/02/2031 400,000 329,178 0.23
Alpek SAB de CV 4.25% USD
18/09/2029 200,000 180,009 0.13
Braskem ldesa SAPI 7.45% USD
15/11/2029 855,000 714,220 0.50
Fomento Economico Mexicano SAB de
CV 3.5% USD 16/01/2050 156,000 130,136 0.09
Mexico City Airport Trust 5.5% USD
31/07/2047 200,000 157,948 0.11
Minera Mexico SA de CV 4.5% USD
26/01/2050 200,000 175,416 0.12
Petroleos Mexicanos FRN 1.857% EUR
24/08/2023 1,000,000 973,705 0.69
Petroleos Mexicanos 4.75% EUR
26/02/2029 325,000 319,993 0.23
Petroleos Mexicanos 4.875% EUR
21/02/2028 250,000 249,173 0.18
Petroleos Mexicanos 5.95% USD
28/01/2031 85,000 67,732 0.05
Petroleos Mexicanos 6.95% USD
28/01/2060 100,000 72,054 0.05
Trust Fibra Uno 144A 6.39% USD
15/01/2050 200,000 188,426 0.13
3,762,012 2.65
Morocco Government International
Bond 2% EUR 30/09/2030 200,000 201,425 0.14
OCP SA 4.5% USD 22/10/2025 200,000 178,844 0.13
380,269 0.27
Delta Air Lines Inc / SkyMiles IP
Ltd 144A 4.5% USD 20/10/2025 42,000 37,170 0.02
Delta Air Lines Inc / SkyMiles IP
Ltd 144A 4.75% USD 20/10/2028 123,000 112,494 0.08
JBS USA LUX SA / JBS USA Food Co /
JBS USA Finance Inc 144A 5.5% USD 166,000 153,138 0.11
15/01/2030
302,802 0.21
ABN AMRO Bank NV FRN 2.875% EUR
18/01/2028 300,000 314,517 0.22
AES Andres BV / Dominican Power
Partners / Empresa Generadora de
Electricidad It 7.95% USD 200,000 172,648 0.12
11/05/2026
Alcoa Nederland Holding BV 144A
6.125% USD 15/05/2028 200,000 179,545 0.13
ATF Netherlands BV FRN 3.75% EUR
Perpetual 200,000 207,594 0.15
Cooperatieve Rabobank UA FRN
6.625% EUR Perpetual 400,000 408,500 0.29
ING Groep NV FRN 2.5% EUR
15/02/2029 200,000 211,474 0.15
ING Groep NV FRN 6.875% USD 205,000 176,696 0.12

Perpetual
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IPD 3 BV FRN 5.5% EQR 01{12/2025 200,000 201,680 0.14
otheriands BY 3 GBP 12/05/2032 300,000 371,788 0.26
4784 U0 0ziL/0zs 200,000 187,752 0.13
giﬁigizggg Holding BV 5.875% EUR 100,000 108,077 0.07
ﬁ?%;ﬁ%“ BV 2.875% USD 200,000 175,938 0.12
22/853;84gv FRN 4.625% EUR 300,000 357,162 0.25
Sélii;gggin Group BV 3.125% EUR 100,000 104,503 0.07
gé/gg;ggggn Group BV 144A 4% USD 172.000 145,902 0.10
Eg;rgg;gi/géggal Finance BV 5.093% 265,000 230,510 0.16
Eg;rggpgi/gég?al Finance BV 5.6% 200,000 177,489 0.13
gi;ggizggéding I BV FRN 2% EUR 500, 000 482,970 0.34
5?982;;02?3 Finance BV 1.875% EUR 100,000 108,076 0.08
RN 4.247% LUR porpetial 100,000 109,375 0.08
a87% UsD 1871072023 160,000 141,423 0.10
o a7 U0 2110302008 200,000 190,904 0.13
Eﬁéegg?;giu§$rope BV FRN 5.875% 100,000 112,250 0.08
Eﬁéegg?;giu§$rope BV FRN 3.875% 200,000 214,250 0.15
Teva Pharmaceutical Finance
Netherlands 11 BV 6% EUR 100,000 109,466 0.08
31/01/2025
Teva Pharmaceutical Finance
Netherlands 111 BV 7.125% USD 400,000 359,135 0.25
31/01/2025 ) )
3750 EUR 15/08/0026 250,000 251,373 0.18
ﬁggoggég;gg BY 1444 5.5h USD 200,000 170,686 0.12
W RN 3.5 EUR Perpetial 200,000 208,707 0.15
W FR .75 EUR Parpetial 400,000 409,000 0.29
gagtggiggjéogga Finance BV 0.452% 400,000 402,524 0.28
6,996,914 4.92
BgfpgiﬂzlASA FRN 4.875% USD 200,000 174,022 0.12
S-a2si, Usb 17/01/2038 200,000 172,442 0.12
ggaﬂsgogi;ggsggzénternat|onal Bond 200,000 174450 0.1
Oman Government International Bond 290,000 254,832 0.18

6.25% USD 25/01/2031

601,724 0.42
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Carnival Corp 144A 7.625% USD

01/03/2026 181,000 158,303 0.11

Carnival Corp 144A 10.5% USD

01/02/2026 41,000 39,584 0.03

Carnival Corp 11.5% USD 01/04/2023 300,000 283,186 0.20

Carnival Corp 144A 11.5% USD

01/04/2023 80,000 75,516 0.05

Global Bank Corp FRN 5.25% USD

16/04/2029 200,000 177,935 0.13
734,524 0.52

Telefonica Celular del Paraguay SA

5.8750% USD 15/04/2027 200,000 176,200 0.12

Corp Financiera de Desarrollo SA

2.4% USD 28/09/2027 200,000 167,898 0.12

Petroleos del Peru SA 5.625% USD

19/06/2047 200,000 182,198 0.13
350,096 0.25

Republic of Poland Government

International Bond 3.25% USD 200,000 184,791 0.13

06/04/2026

EDP - Energias de Portugal SA FRN

1.875% EUR 02/08/2081 100,000 99,695 0.07

Qatar Government International

Bond 4.4% USD 16/04/2050 200,000 194,423 0.13

Ras Laffan Liquefied Natural Gas

Co Ltd 3 5.838% USD 30/09/2027 250,000 238,168 0.17
432,591 0.30

Romanian Government International

Bond 2% EUR 28/01/2032 85,000 85,867 0.06

Romanian Government International

Bond 3.375% EUR 28/01/2050 105,000 112,005 0.08

Romanian Government International

Bond 3.624% EUR 26/05/2030 81,000 94,421 0.07

Romanian Government International

Bond 4.625% EUR 03/04/2049 200,000 254,856 0.18
547,149 0.39

Saudi Arabian Oil Co 144A 2.875%

USD 16/04/2024 273,000 237,774 0.17

Saudi Arabian Oil Co 144A 3.5% USD

16/04/2029 247,000 220,838 0.16

Saudi Arabian Oil Co 144A 4.375%

USD 16/04/2049 205,000 188,963 0.13

Saudi Government International

Bond 3.25% USD 22/10/2030 200,000 177,496 0.12

Saudi Government International

Bond 4.5% USD 22/04/2060 200,000 188,448 0.13

Saudi Government International

Bond 5.25% USD 16/01/2050 205,000 210,712 0.15

1,224,231 0.86
Senegal Government International 200,000 210,595 0.15

Bond 4.75% EUR 13/03/2028
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USD 26/09/2023 214,000 176,687 0.13
DBS Group Holdings Ltd FRN 1.5%
EUR 11/04/2028 450,000 459,032 0.32
Indika Energy Capital 111 Pte Ltd
5.875% USD 09/11/2024 200,000 169,798 0.12
Medco Bell Pte Ltd 6.375% USD
30/01/2027 200,000 171,182 0.12
976,699 0.69
Eskom Holdings SOC Ltd 6.35% USD
10/08/2028 217,000 195,390 0.14
Republic of South Africa
Government International Bond 200,000 168,817 0.12
4.85% USD 30/09/2029
364,207 0.26
Banco Santander SA 2.5% EUR
18/03/2025 300,000 321,712 0.23
Bankia SA FRN 3.375% EUR
15/03/2027 300,000 308,520 0.22
Bankia SA FRN 3.75% EUR 15/02/2029 200,000 215,206 0.15
Bankia SA 1.125% EUR 12/11/2026 200,000 204,318 0.14
EnfraGen Energia Sur SA / EnfraGen
Spain SA / Prime Energia SpA 885,000 735,640 0.52
5.375% USD 30/12/2030
Grifols SA 1.625% EUR 15/02/2025 350,000 351,760 0.25
Tendam Brands SAU FRN 5.25% EUR
15/09/2024 250,000 235,037 0.16
2,372,193 1.67
Africa Finance Corp 3.75% USD
30/10/2029 200,000 175,023 0.13
Africa Finance Corp 144A 4.375%
USD 17/04/2026 380,000 343,839 0.24
Banque Ouest Africaine de
Developpement 5% USD 27/07/2027 200,000 185,650 0.13
704,512 0.50
Intrum AB 2.75% EUR 15/07/2022 23,000 23,192 0.02
Skandinaviska Enskilda Banken AB
FRN 1.375% EUR 31/10/2028 400,000 410,335 0.29
Swedbank AB 0.25% EUR 09/10/2024 150,000 150,974 0.11
Swedbank AB FRN 5.625% USD
Perpetual 200,000 177,525 0.12
Verisure Holding AB 3.25% EUR
15/02/2027 175,000 177,364 0.12
939,390 0.66
Credit Suisse Group AG FRN 7.5%
USD Perpetual 400,000 363,011 0.25
UBS Group AG FRN 1.395% USD
23/05/2023 400,000 334,640 0.24
UBS Group AG FRN 5.75% EUR
Perpetual 220,000 228,525 0.16
UBS Group AG FRN 6.875% USD
Perpetual 200,000 165,754 0.12
0
Zuercher Kantonalbank FRN 2.625% 400,000 411,220 0.29

EUR 15/06/2027

1,503,150 1.06
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144A 9.75% USD 15/06/2026 245,000 229,810 0.16
ggjgéggég4lcecek AS 4.215% USD 200,000 173,681 0.12
KOC Holding AS 6.5% USD 11/03/2025 200,000 180,745 0.13
Bond 7375 US 05/02/2035. 150,000 138,261 0.10
Bond .62 USh 26/0472029 200,000 188,798 0.13
25 USD 2asoL/20nd 300,000 273,134 0.19
Eggkég§0¥3gg£éar Bankasi TAO 6.5% 250.000 218,392 0.15
1,341,322 0.94
Ukraine Government International 400000 363,057 0.26
Bond 7.75% USD 01/09/2026 ’ ’
LRSI B amew om0
Sggaggliggggggs Co SPC Ltd 4.229% 215.000 177.272 0.13
738,690 0.52
/3\5%?/2(')23FRN - 125% EUR 320,000 364,152 0.26
Barclays Plc 3.25% GBP 17/01/2033 150,000 189,987 0.13
2,750 EOR 250002025 300,000 330,170 0.23
gggliglégggéggtion Co Plc 3.25% 300,000 350,763 0,25
Bellis Finco Plc 4% GBP 16/02/2027 150,000 174,594 0.12
gggiiigog;nance Plc 7.625% GBP 200,000 231605 0.16
EERngisglu!?rkets Plc FRN 3.25% 100,000 105, 645 0.08
EERCSE:;:lUZ?rketS Plc FRN 3.625% 100, 000 107,138 0.08
EEPngisg{ug?rkets PIc FRN 4.25% 200,000 244,044 0.17
L44h 4.25% 050 0B/11/2040 495,000 446,877 0.32
Ltd FRN 14184 USD 25/04/2021 200,000 165,290 0.2
gggggiégggce Ltd 6.5% GBP 100,000 120,519 0.09
PR 0.25% G8P 27/04/2002 100,000 126,116 0.09
PR 4.75% G8p perpotual 200,000 223,806 0.16
2538295824Brilliant Ltd 4% USD 200,000 172,505 0.1
Gazprom PJSC via Gaz Finance Plc 200,000 204,750 0.14

FRN 3.897% EUR Perpetual
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HSBC Holdings Plc FRN 6.25% USD
Perpetual

Huarong Finance 11 Co Ltd FRN
2.875% USD Perpetual

Huarong Universe Investment
Holding Ltd 1.625% EUR 05/12/2022
Iceland Bondco Plc 4.625% GBP
15/03/2025

Imperial Brands Finance PIc 5.5%
GBP 28/09/2026

INEOS Finance Plc 2.875% EUR
01/05/2026

Lloyds Bank PIc FRN 12% USD
Perpetual

Lloyds Banking Group PIlc FRN 0.5%
EUR 12/11/2025

Lloyds Banking Group Plc FRN 1.75%
EUR 07/09/2028

Miller Homes Group Holdings Plc
FRN 5.278% GBP 15/10/2023
Minmetals Bounteous Finance BVI
Ltd 3.125% USD 27/07/2021
Minmetals Bounteous Finance BVI
Ltd 4.2% USD 27/07/2026
Nationwide Building Society FRN 2%
EUR 25/07/2029

Nationwide Building Society 144A
FRN 4.125% USD 18/10/2032

Natwest Group Plc FRN 1.664% USD
15/05/2023

Natwest Group Plc FRN 6% USD
Perpetual

NatWest Markets Plc 1% EUR
28/05/2024

NGG Finance Plc FRN 5.625% GBP
18/06/2073

Omnicom Finance Holdings Plc 0.8%
EUR 08/07/2027

Panther Ventures Ltd 3.8% USD
Perpetual

Pension Insurance Corp Plc 3.625%
GBP 21/10/2032

Pershing Square Holdings Ltd 3.25%
USD 15/11/2030

Royal Mail Plc 1.25% EUR
08/10/2026

Scottish Widows Ltd 5.5% GBP
16/06/2023

Sepco Virgin Ltd FRN 3.55% USD
Perpetual

Standard Chartered Plc 144A FRN
1.374% USD 20/01/2023

Standard Chartered Plc FRN 3.516%
USD 12/02/2030

Studio City Finance Ltd 6% USD
15/07/2025

Synthomer Plc 3.875% EUR
01/07/2025

TalkTalk Telecom Group Plc 3.875%
GBP 20/02/2025

225,000
200,000
300,000
100,000
300,000
100,000
100,000
100,000
300,000
126,708
200,000
200,000
400,000

300,000

1,200,000

200,000
140,000
100,000
100,000
200,000
100,000
800,000
100,000
300,000

350,000

1,311,000
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200,000
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197,482 0.14
165,858 0.12
295,095 0.21
115,601 0.08
415,233 0.29
101,758 0.07
92,245 0.07
101,140 0.07
309,045 0.22
147,939 0.10
166,282 0.12
181,215 0.13
418,268 0.29
271,712 0.19
1,004,911 0.71
183,387 0.13
144,374 0.10
131,448 0.09
102,146 0.07
164,697 0.11
117,857 0.08
652,587 0.46
104,285 0.07
378,497 0.27
291,868 0.20
1,094,959 0.77
171,801 0.12
175,952 0.12
104,003 0.07
113,716 0.08



TechnipFMC Plc 144A 6.5% USD
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01/02/2026 154,000 133,317 0.09

Tesco Corporate Treasury Services

PIc 2.75% GBP 27/04/2030 100,000 122,212 0.09

Tritax Big Box REIT Plc 2.625% GBP

14/12/2026 100,000 123,845 0.09

TSB Banking Group Plc FRN 5.75%

GBP 06/05/2026 300,000 347,578 0.25

Vodafone Group PIc FRN 3% EUR

97/08/2080 100,000 102,490 0.07

Vodafone Group Plc FRN 2.625% EUR

97/08/2080 100,000 102,380 0.07

Yorkshire Building Society 3.5%

GBP 21/04/2026 100,000 128,443 0.09

12,533,617 8.82

AbbVie Inc 1.25% EUR 01/06/2024 200,000 207,390 0.15

AbbVie Inc 4.25% USD 14/11/2028 157,000 149,877 0.11

Acadia Healthcare Co Inc 144A 5%

USD 15/04/2029 135,000 117,095 0.08

Aethon United BR LP / Aethon

United Finance Corp 144A 8.25% USD 327,000 282,172 0.20

15/02/2026

Air Lease Corp 3.75% USD

01/02/2022 120,000 101,514 0.07

Allison Transmission Inc 144A

3.75% USD 30/01/2031 209,000 167,128 0.12

Altria Group Inc 1.7% EUR

15/06/2025 150,000 158,080 0.11

Altria Group Inc 3.125% EUR

15/06/2031 200,000 232,526 0.16

Altria Group Inc 3.4% USD

04/02/2041 174,000 133,050 0.09

Altria Group Inc 4% USD 04/02/2061 120,000 90,271 0.06

American Equity Investment Life

Hollding Co 5% USD 15/06/2027 164,000 152,094 0.11

American Tower Corp 3.6% USD

15/01/2028 195,000 176,799 0.12

Antero Midstream Partners LP /

Antero Midstream Finance Corp 104,000 87,003 0.06

5.375% USD 15/09/2024

Antero Midstream Partners LP /

Antero Midstream Finance Corp 144A 16,000 13,407 0.01

5.75% USD 01/03/2027

Antero Midstream Partners LP /

Antero Midstream Finance Corp 144A 34,000 28,490 0.02

5.75% USD 15/01/2028

Apple Inc 2.55% USD 20/08/2060 446,000 314,714 0.22

Ascent Resources Utica Holdings

LLC / ARU Finance Corp 144A 8.25% 18,000 15,678 0.01

USD 31/12/2028

AT&T Inc FRN 1.4% USD 12/06/2024 158,000 134,259 0.09

AT&T Inc 144A 3.5% USD 15/09/2053 169,000 125,003 0.09

AT&T Inc 144A 3.55% USD 15/09/2055 489,000 360,287 0.25

AT&T Inc FRN 2.875% EUR Perpetual 200,000 198,588 0.14

Athene Global Funding 144A 2.95%

USD 12/11/2026 715,000 626,724 0.44

Aviation Capital Group LLC 144A

FRN 0.882% USD 30/07/2021 109,000 89,949 0.08
1 1 1 0

Aviation Capital Group LLC 3.5% 200,000 171,546 0.12

USsb 01/11/2027
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Bank of America Corp FRN 2.831%

USD 24/10/2051 166,000 126,617 0.09
Bank of America Corp 5% USD

21/01/2044 200,000 211,125 0.15
Bausch Health Americas Inc 144A

8.5% USD 31/01/2027 160,000 146,732 0.10
Bayer US Finance Il LLC 144A FRN

1.227% USD 15/12/2023 2,590,000 2,178,061 1.53
Bayer US Finance 11 LLC 144A

3.875% USD 15/12/2023 207,000 185,825 0.13
Berkshire Hathaway Energy Co 144A

2.85% USD 15/05/2051 265,000 200,495 0.14
Blue Racer Midstream LLC / Blue

Racer Finance Corp 144A 7.625% USD 118,000 104,818 0.07
15/12/2025

Boeing Co/The 2.75% USD 01/02/2026 250,000 213,080 0.15
Boeing Co/The 3.55% USD 01/03/2038 379,000 305,188 0.21
Booking Holdings Inc 1.8% EUR

03/03/2027 100,000 108,539 0.08
Brighthouse Financial Inc 4.7% USD

29/06/2047 145,000 123,082 0.09
Brink®s Co/The 144A 4.625% USD

15/10/2027 214,000 182,855 0.13
Brink*s Co/The 144A 5.5% USD

15/07/2025 16,000 13,936 0.01
Bristol-Myers Squibb Co 2.35% USD

13/11/2040 62,000 48,058 0.03
Bristow Group Inc 144A 6.875% USD

01/03/2028 406,000 339,157 0.24
British Airways 2019-1 Class A

Pass Through Trust 144A 3.35% USD 78,985 63,409 0.04
15/06/2029

British Airways 2019-1 Class AA

Pass Through Trust 144A 3.3% USD 208,338 170,327 0.12
15/12/2032

Brixmor Operating Partnership LP

4.05% USD 01/07/2030 59,000 53,472 0.04
Bunge Ltd Finance Corp 1.63% USD

17/08/2025 130,000 108,543 0.08
CalAtlantic Group Inc/old 5.375%

USD 01/10/2022 20,000 17,368 0.01
Calpine Corp 144A 3.75% USD

01/03/2031 213,000 170,269 0.12
Capital One Financial Corp FRN

1.18% USD 09/03/2022 300,000 249,805 0.18
Cardtronics Inc / Cardtronics USA

Inc 144A 5.5% USD 01/05/2025 191,000 163,301 0.11
CCO Holdings LLC / CCO Holdings

Capital Corp 144A 4.5% USD 112,000 96,104 0.07
15/08/2030

CCO Holdings LLC / CCO Holdings

Capital Corp 144A 5% USD 187,000 162,050 0.11
01/02/2028

CCO Holdings LLC / CCO Holdings

Capital Corp 144A 5.75% USD 270,000 230,510 0.16
15/02/2026

Centene Corp 2.5% USD 01/03/2031 228,000 183,870 0.13
Centene Corp 3% USD 15/10/2030 202,000 170,829 0.12
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Charter Communications Operating
LLC / Charter Communications
Operating Capital 3.5% USD
01/06/2041

Charter Communications Operating
LLC / Charter Communications
Operating Capital 3.75% USD
15/02/2028

Charter Communications Operating
LLC / Charter Communications
Operating Capital 4.8% USD
01/03/2050

Charter Communications Operating
LLC / Charter Communications
Operating Capital 5.375% USD
01/05/2047

Cheniere Corpus Christi Holdings
LLC 7% USD 30/06/2024
CHS/Community Health Systems Inc
144A 8% USD 15/03/2026

Citigroup Inc 4.45% USD 29/09/2027
Citigroup Inc FRN 5.95% USD
Perpetual

Citigroup Inc FRN 5.9% USD
Perpetual

Citizens Bank NA/Providence Rl FRN
1.201% USD 29/03/2023
Cleveland-Cliffs Inc 144A 9.875%
USD 17/10/2025

CNX Resources Corp 144A 7.25% USD
14/03/2027

Colfax Corp 144A 6% USD 15/02/2024
Colgate-Palmolive Co 0.875% EUR
12/11/2039

Comcast Corp 2.45% USD 15/08/2052
Comcast Corp 3.9% USD 01/03/2038
Comcast Corp 4% USD 01/03/2048
Commercial Metals Co 3.875% USD
15/02/2031

ConocoPhillips 144A 2.4% USD
15/02/2031

Crowdstrike Holdings Inc 3% USD
15/02/2029

Crown Castle International Corp
3.7% USD 15/06/2026

CSC Holdings LLC 144A 6.5% USD
01/02/2029

CSWF 2018-TOP FRN 1.912% USD
15/08/2035

Dana Inc 5.375% USD 15/11/2027
Dana Inc 5.625% USD 15/06/2028
DaVita Inc 144A 3.75% USD
15/02/2031

DaVita Inc 144A 4.625% USD
01/06/2030

Dell International LLC / EMC Corp
144A 4.9% USD 01/10/2026

Dell International LLC / EMC Corp
144A 8.35% USD 15/07/2046

Delta Air Lines Inc 144A 7% USD
01/05/2025

169,000

200,000

100,000

64,000

225,000

125,000
230,000
95,000

300,000

1,000,000
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113,000

138,000
98,000
200,000

124,000
85,000
105,000

287,000

29,000
157,000
300,000
200,000

640,000

67,000
16,000

269,000
65,000
95,000

112,000
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133,251 0.09
180,286 0.13
88,821 0.06
60,791 0.04
215,118 0.15
110,456 0.08
218,490 0.15
81,841 0.06
257,188 0.18
837,555 0.59
109,448 0.08
122,263 0.09
83,837 0.06
205,318 0.14
87,018 0.06
79,554 0.06
96,640 0.07
237,971 0.17
24,118 0.02
129,531 0.09
273,903 0.19
182,871 0.13
529,804 0.37
58,004 0.04
14,071 0.01
212,907 0.15
54,769 0.04
90,453 0.06
139,031 0.10
751,057 0.53



Delta Air Lines Inc 7.375% USD
15/01/2026

Discovery Communications LLC 5.2%
USD 20/09/2047

DISH DBS Corp 5% USD 15/03/2023
DISH DBS Corp 7.75% USD 01/07/2026
Diversified Healthcare Trust
4.375% USD 01/03/2031

Dun & Bradstreet Corp/The 144A
6.875% USD 15/08/2026

Electronic Arts Inc 4.8% USD
01/03/2026

Embarg Corp 7.995% USD 01/06/2036
Encompass Health Corp 4.75% USD
01/02/2030

Energizer Holdings Inc 144A 4.375%
USD 31/03/2029

Energizer Holdings Inc 144A 4.75%
USD 15/06/2028

Energy Transfer Operating LP 3.75%
USD 15/05/2030

EnerSys 144A 4.375% USD 15/12/2027
EnPro Industries Inc 5.75% USD
15/10/2026

Enterprise Products Operating LLC
3.125% USD 31/07/2029

Enterprise Products Operating LLC
4.8% USD 0170272049

EQM Midstream Partners LP 5.5% USD
15/07/2028

Essex Portfolio LP 2.65% USD
01/09/2050

Eversource Energy 0.8% USD
15/08/2025

Expedia Group Inc 144A 2.95% USD
15/03/2031

Fidelity National Information
Services Inc 1% EUR 03/12/2028
Ford Motor Co 4.75% USD 15/01/2043
Ford Motor Co 8.5% USD 21/04/2023
Ford Motor Co 9% USD 22/04/2025
Ford Motor Co 9.625% USD
22/04/2030

Ford Motor Credit Co LLC FRN
1.521% USD 28/03/2022

Ford Motor Credit Co LLC 4.389%
USD 08/01/2026

Fox Corp 5.576% USD 25/01/2049
Freeport-McMoRan Inc 5.4% USD
14/11/2034

Gartner Inc 144A 3.75% USD
01/10/2030

Gartner Inc 144A 4.5% USD
01/07/2028

General Electric Co 5.55% USD
05/01/2026

General Electric Co 6.75% USD
15/03/2032

Genuine Parts Co 1.875% USD
01/11/2030
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409,000

55,000

105,000
200,000

135,000
64,000

180,000
102,000
135,000

192,000
16,000

112,000
61,000
178,000

172,000
116,000
42,000
41,000
43,000
146,000

100,000

300,000
113,000
49,000

27,000
500,000

200,000
70,000
215,000

69,000
73,000
430,000
541,000

245,000
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395,303 0.28
54,588 0.04
89,511 0.06

182,458 0.13

110,962 0.08
56,800 0.04

172,894 0.12

100,584 0.07

118,678 0.08

159,351 0.11
13,496 0.01
96,890 0.07
53,036 0.04

155,651 0.11

151,670 0.11

109,355 0.08
36,157 0.03
28,564 0.02
34,938 0.02

118,166 0.08

102,255 0.07

253,087 0.18

104,489 0.07
49,332 0.03
31,875 0.02

411,020 0.29

175,359 0.12
74,645 0.05

219,453 0.15
58,008 0.04
63,620 0.04

422,009 0.30

598,954 0.42

190,374 0.13



Georgia-Pacific LLC 144A 1.75% USD
30/09/2025

Global Medical Response Inc 144A
6.5% USD 01/10/2025

Global Partners LP / GLP Finance
Corp 6.875% USD 15/01/2029
Goldman Sachs Group Inc/The FRN
3.272% USD 29/09/2025

Goldman Sachs Group Inc/The FRN
1.364% USD 15/05/2026

Goldman Sachs Group Inc/The FRN
3.814% USD 23/04/2029

Goldman Sachs Group Inc/The 3.125%
GBP 25/07/2029

Goldman Sachs Group Inc/The 3.85%
USD 26/01/2027

Gray Television Inc 144A 7% USD
15/05/2027

Group 1 Automotive Inc 144A 4% USD
15/08/2028

HCA Inc 5.5% USD 15/06/2047
Hilcorp Energy 1 LP / Hilcorp
Finance Co 144A 5.75% USD
01/02/2029

Hilcorp Energy 1 LP / Hilcorp
Finance Co 144A 6% USD 01/02/2031
Hilcorp Energy 1 LP / Hilcorp
Finance Co 144A 6.25% USD
01/11/2028

Hill-Rom Holdings Inc 5% USD
15/02/2025

Holly Energy Partners LP / Holly
Energy Finance Corp 144A 5% USD
01/02/2028

Home Partners of America 2018-1
Trust 144A FRN 1.556% USD
17/07/2037

Hyundai Capital America 144A 1.8%
USD 15/10/2025

Hyundai Capital America 144A 4.3%
USD 0170272024

Intercontinental Exchange Inc
2.65% USD 15/09/2040
International Business Machines
Corp 0.65% EUR 11/02/2032

InTown Hotel Portfolio Trust 2018-
STAY 144A FRN 1.612% USD
15/01/2033

Invitation Homes 2017-SFR2 Trust
FRN 1.906% USD 17/12/2036
Invitation Homes 2017-SFR2 Trust
FRN 1.556% USD 17/12/2036
Invitation Homes 2018-SFR1 Trust
144A FRN 1.556% USD 17/03/2037
Invitation Homes 2018-SFR2 Trust
144A FRN 1.562% USD 17/06/2037
IQVIA Inc 3.25% EUR 15/03/2025
IRB Holding Corp 144A 7% USD
15/06/2025

JB Poindexter & Co Inc 144A 7.125%
USD 15/04/2026

112,000
202,000
139,000

393,000

1,780,000

185,000
100,000
225,000
128,000

100,000
100,000

48,000

298,000

130,000

189,000

146,000

1,500,000

182,000
390,000
169,000

300,000

1,000,000

199,707

320,000

1,499,454

1,159,770
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94,670 0.07
174,375 0.12
124,799 0.09
351,851 0.25

1,503,010 1.06
170,784 0.12
128,574 0.09
207,037 0.15
115,782 0.08

83,949 0.06
104,092 0.07

40,816 0.03
252,169 0.18
113,027 0.08
160,713 0.11
122,043 0.09

1,244,493 0.88
151,647 0.11
351,736 0.25
131,439 0.09
300,786 0.21
819,258 0.58
165,509 0.12
265,007 0.19

1,242,248 0.87
962,386 0.68
101,615 0.07
154,413 0.11
115,447 0.08



JPMorgan Chase & Co FRN 1.194% USD
15/05/2047

JPMorgan Chase & Co FRN 3.682% USD
Perpetual

Keurig Dr Pepper Inc 4.597% USD
25/05/2028

Kimco Realty Corp 4.45% USD
01/09/2047

Kinder Morgan Inc 7.8% USD
01/08/2031

Kraft Heinz Foods Co 4.875% USD
01/10/2049

Kraft Heinz Foods Co 5% USD
04/06/2042

Kraft Heinz Foods Co 5.5% USD
01/06/2050

L Brands Inc 6.875% USD 01/11/2035
Level 3 Financing Inc 144A 3.75%
USD 15/07/2029

Lithia Motors Inc 144A 5.25% USD
01/08/2025

Macy"s Inc 144A 8.375% USD
15/06/2025

MEDNAX Inc 144A 6.25% USD
15/01/2027

Mercer International Inc 144A
5.125% USD 01/02/2029

MGM Resorts International 6% USD
15/03/2023

Micron Technology Inc 4.975% USD
06/02/2026

Mid-America Apartments LP 1.7% USD
15/02/2031

Moody"s Corp 0.95% EUR 25/02/2030
Moody*"s Corp 1.75% EUR 09/03/2027
Moody"s Corp 2.55% USD 18/08/2060
Moody*s Corp 4.875% USD 15/02/2024
Morgan Stanley FRN 3.591% USD
22/07/2028

Morgan Stanley 4.375% USD
22/01/2047

Morgan Stanley FRN 3.851% USD
Perpetual

Morgan Stanley Capital 1 Inc FRN
1.512% USD 15/11/2034

MPLX LP FRN 1.33% USD 09/09/2022
MPLX LP 4.7% USD 15/04/2048

MPLX LP 4.8% USD 15/02/2029

MPLX LP 5.5% USD 15/02/2049
National Health Investors Inc 3%
USD 01/02/2031

Natixis Commercial Mortgage
Securities Trust 2018-TECH 144A
FRN 1.362% USD 15/11/2034

Navient Corp 5% USD 15/03/2027
Navient Corp 5.625% USD 01/08/2033
NBM US Holdings Inc 7% USD
14/05/2026

Netflix Inc 144A 3.875% EUR
15/11/2029

Netflix Inc 144A 5.375% USD
15/11/2029

290,000
339,000
240,000

60,000
150,000

98,000
186,000

185,000
221,000
215,000

205,000

1,864,000

128,000
143,000
263,000
110,000

49,000

100,000
350,000
86,000
50,000

462,000
260,000
100,000

500,000

149,000
161,000
128,000
266,000

103,000

1,000,000
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98,000
215,000

250,000
150,000

65,000
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204,824 0.14
279,488 0.20
232,710 0.16
55,748 0.04
176,650 0.12
95,122 0.07
178,678 0.13
194,608 0.14
222,542 0.16
178,271 0.13
176,735 0.12
1,705,396 1.20
111,286 0.08
120,490 0.08
231,860 0.16
105,109 0.07
38,305 0.03
103,746 0.07
381,750 0.27
58,261 0.04
45,860 0.03
425,478 0.30
260,071 0.18
82,724 0.06
415,154 0.29
123,170 0.09
142,367 0.10
122,743 0.09
260,970 0.18
81,907 0.06
825,592 0.58
78,947 0.06
163,729 0.12
222,677 0.16
180,655 0.13
63,963 0.05



Netflix Inc 6.375% USD 15/05/2029
New Enterprise Stone & Lime Co Inc
144A 6.25% USD 15/03/2026

NextEra Energy Operating Partners
LP 144A 3.875% USD 15/10/2026
NextEra Energy Operating Partners
LP 144A 4.5% USD 15/09/2027

NGL Energy Operating LLC / NGL
Energy Finance Corp 144A 7.5% USD
01/02/2026

NMI Holdings Inc 144A 7.375% USD
01/06/2025

Norfolk Southern Corp 3.4% USD
01/11/2049

Occidental Petroleum Corp 2.9% USD
15/08/2024

Occidental Petroleum Corp 4.1% USD
15/02/2047

Occidental Petroleum Corp 6.125%
USD 01/01/2031

Occidental Petroleum Corp 6.2% USD
15/03/2040

Occidental Petroleum Corp 6.375%
USD 01/09/2028

Occidental Petroleum Corp 6.45%
USD 15/09/2036

Occidental Petroleum Corp 8.5% USD
15/07/2027

OneMain Finance Corp 4% USD
15/09/2030

ONEOK Inc 5.85% USD 15/01/2026
Oracle Corp 3.85% USD 01/04/2060
Par Pharmaceutical Inc 144A 7.5%
USD 01/04/2027

Penske Automotive Group Inc 5.5%
USD 1570572026

Pilgrim®s Pride Corp 144A 5.875%
USD 30/09/2027

Plains All American Pipeline LP /
PAA Finance Corp 3.55% USD
15/12/2029

Post Holdings Inc 144A 4.625% USD
15/04/2030

Post Holdings Inc 144A 5.625% USD
15/01/2028

Prestige Brands Inc 144A 3.75% USD
01/04/2031

QEP Resources Inc 5.625% USD
01/03/2026

QVC Inc 4.75% USD 15/02/2027
Range Resources Corp 144A 8.25%
USD 15/01/2029

Rayonier AM Products Inc 144A
7.625% USD 15/01/2026

Reliance Standard Life Global
Funding 11 144A 2.5% USD
30/10/2024

Rockies Express Pipeline LLC 144A
4.8% USD 15/05/2030

Rockies Express Pipeline LLC 144A
6.875% USD 15/04/2040
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400,000
139,000

86,000

33,000

110,000

66,000
75,000
367,000
124,000
273,000
100,000
86,000
20,000
60,000

424,000

51,000
313,000

268,000
130,000

180,000

350,000

76,000
135,000
157,000

169,000
200,000
212,000

394,000

435,000

125,000

98,000

EDINETOOOO
00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

413,103 0.29
118,483 0.08
76,681 0.05
30,327 0.02
94,332 0.07
61,960 0.04
63,461 0.04
298,241 0.21
87,772 0.06
254,129 0.18
90,041 0.06
80,055 0.06
19,031 0.01
59,621 0.04
345,770 0.24
49,615 0.03
270,855 0.19
237,463 0.17
110,707 0.08
159,844 0.11
294,537 0.21
63,958 0.05
117,513 0.08
127,585 0.09
158,186 0.11
175,816 0.12
189,906 0.13
348,661 0.25
377,763 0.27
107,518 0.08
89,653 0.06
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RP Escrow Issuer LLC 144A 5.25%

USD 15/12/2025 130,000 111,282 0.08
Ryder System Inc 2.5% USD

01/09/2024 208,000 181,728 0.13
S&P Global Inc 2.3% USD 15/08/2060 48,000 31,896 0.02
Sabine Pass Liquefaction LLC 4.2%

USD 15/03/2028 59,000 54,369 0.04
Sabine Pass Liquefaction LLC

5.625% USD 15/04/2023 100,000 90,008 0.06
Sasol Financing USA LLC 5.875% USD

97/03/2024 200,000 177,687 0.13
Schweitzer-Mauduit International

Inc 144A 6.875% USD 01/10/2026 261,000 229,308 0.16
Scientific Games International Inc

3.375% EUR 15/02/2026 160,000 160,446 0.11
Scripps Escrow 11 Inc 144A 3.875%

USD 1570172029 141,000 115,529 0.08
SEG Holding LLC / SEG Finance Corp

144A 5.625% USD 15/10/2028 84.000 74,241 0.05
Sensata Technologies Inc 144A

3.75% USD 15/02/2031 23,000 19,159 0.01
ServiceMaster Co LLC/The 7.45% USD

15/08/2027 181,000 178,815 0.13
Simmons Foods Inc 144A 5.75% USD

01/11/2024 82,000 70,007 0.05
Simmons Foods Inc 144A 7.75% USD

15/01/2024 80,000 69,095 0.05
Simmons Foods Inc/Simmons Prepared

Foods Inc/Simmons Pet Food Inc/

Simmons Feed 144A 4.625% USD 190,000 158,762 0.11
01/03/2029

SL Green Operating Partnership LP

3.25% USD 15/10/2022 184,000 157,690 0.11
SM Energy Co 144A 10% USD

15/01/2025 148,000 138,075 0.10
Southern Co/The FRN 5.5% USD

15/03/2057 177,000 151,025 0.11
Sprint Corp 7.625% USD 15/02/2025 450,000 443,753 0.31
Sprint Spectrum Co LLC / Sprint

Spectrum Co Il LLC / Sprint

Spectrum Co 111 LLC 144A 4.738% 346,000 310,150 0.22
USD 2070372025

Sprint Spectrum Co LLC / Sprint

Spectrum Co Il LLC /7 Sprint

Spectrum Co 111 LLC 144A 5.152% 430,000 411,155 0.29
USD 2070372028

Stryker Corp 0.75% EUR 01/03/2029 150,000 153,076 0.11
SunCoke Energy Partners LP /

SunCoke Energy Partners Finance 207,000 177,780 0.13
Corp 144A 7.5% USD 15/06/2025

Synovus Financial Corp 3.125% USD

01/11/2022 68,000 58,205 0.04
Talen Energy Supply LLC 144A 208,000 183,313 0.13

7.625% USD 01/06/2028

Targa Resources Partners LP /
Targa Resources Partners Finance 74,000 62,823 0.04
Corp 144A 4.875% USD 01/02/2031

Targa Resources Partners LP /

Targa Resources Partners Finance 182,000 157,068 0.11
Corp 5.875% USD 15/04/2026
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Taylor Morrison Communities Inc
144A 5.875% USD 15/06/2027

Thermo Fisher Scientific Inc 1.95%
EUR 24/07/2029

Truist Financial Corp FRN 5.05%
USD Perpetual

UDR Inc 3% USD 15/08/2031

United Airlines 2016-1 Class B
Pass Through Trust 3.65% USD
07/01/2026

United Airlines 2016-2 Class B
Pass Through Trust 3.65% USD
07/10/2025

United Airlines 2018-1 Class AA
Pass Through Trust 3.5% USD
01/03/2030

United Airlines 2019-1 Class AA
Pass Through Trust 4.15% USD
25/08/2031

United Airlines 2019-2 Class AA
Pass Through Trust 2.7% USD
01/05/2032

United Airlines 2020-1 Class A
Pass Through Trust 5.875% USD
15/10/2027

United States Treasury Note/Bond
0.375% USD 31/01/2026

United States Treasury Note/Bond
1.125% USD 15/02/2031

United States Treasury Note/Bond
1.625% USD 15/11/2050

United States Treasury Note/Bond
1.875% USD 31/07/2026

USA Compression Partners LP / USA
Compression Finance Corp 6.875%
USD 01/09/2027

Utah Acquisition Sub Inc 3.95% USD
15/06/2026

Verizon Communications Inc 2.875%
EUR 15/01/2038

Verizon Communications Inc 3% USD
20/11/2060

Verizon Communications Inc 4.125%
USD 1670372027

Verizon Communications Inc 4.329%
USD 21/09/2028

Verizon Communications Inc 4.5%
USD 10/08/2033

Verizon Communications Inc 4.812%
USD 15/03/2039

Wells Fargo & Co FRN 3.584% USD
22/05/2028

Wells Fargo & Co 3.55% USD
29/09/2025

Western Digital Corp 4.75% USD
15/02/2026

Williams Cos Inc/The 3.6% USD
15/03/2022

Yum! Brands Inc 3.875% USD
01/11/2023
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53,218 0.04
130,888 0.09
183,527 0.13
132,757 0.09
781,376 0.55
295,284 0.21
563,690 0.40
256,384 0.18
127,987 0.09
124,047 0.09
229,989 0.16
123,446 0.09
478,021 0.34
89,225 0.06
126,179 0.09
176,039 0.12
14,006 0.01
350,748 0.25
121,901 0.09
37,008 0.03
119,635 0.08
73,280 0.05
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Yum! Brands Inc 144A 4.75% USD

15/01/2030 80,000 69,506 0.05
54,288,581 38.18

Uruguay Government International

Bond 4.375% USD 23/01/2031 140,000 135,310 0.10

Uzbek Industrial and Construction

Bank ATB 5.75% USD 02/12/2024 200,000 172,628 0.12
132,113,906 92.92
133,132,985 03.64

Invesco Liquidity Funds plc -

Invesco Euro Liquidity Portfolio 2,534,958 2,489,257 1.75

2,489,257 1.75

135,622,242 95.39
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14,975 25,294
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87,250 74,816
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22,651 147

10,641 203,976 7,865 199,382
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