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UBS Lux Bond SICAV - Short Term USD Corporates Sustainable USD

Lux

2021 11

2022

2022 11

2023

2023 11

40,748,942.58

89,971,191.63

24,112,187.12

2,080,212.91

22,224,028.48

40,748,942.58

89,971,191.63

24,112,187.12

2,080,212.91

22,224,028.48

40,748,942.58

89,971,191.63

24,112,187.12

2,080,212.91

22,224,028.48

898,920,108.58

700,977,615.75

665,956,437.30

725,107,713.82

685,917,635.16

354,772.000

231,925.000

722,928.000

794,917.371

678,041.371

898,920,108.58

700,977,615.75

665,956,437.30

725,107,713.82

685,917,635.16

903,662,508.86

701,839,173.00

670,524,547.78

740,346,078.62

694,533,654.29

115.16 111.82 110.41 113.01 115.83

0.59 5.49 0.44 2.27 2.92

47,033.90 69,214.26 19,577.40 131,987.07 245,370.70
99.48 99.88 99.32 97.94 98.76
0.23 3.38 4.12 1.06 4.91
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693,906.48

98,417

684,731.233

1993

41

2023 12

Robert Suttinger

Francesca Guagnini

Josée Lynda Denis

loana Naum

Raphael Schmidt
Richter

PricewaterhouseCoopers, Société coopérative
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2023 12

310,550,510.82 44.68
71,000,883.36 10.22
37,813,513.32 5.44
36,164,676.18 5.20
26,293,467.71 3.78
21,087,177.46 3.03
18,897,777.56 2.72
13,668,174.86 1.97
13,642,550.99 1.96
11,313,021.60 1.63
10,464,643.12 1.51
9,915,096.80 1.43
9,599,661.38 1.38
5,929,503.65 0.85
5,864,628.89 0.84
5,862,790.74 0.84
5,693,335.22 0.82
5,648,672.94 0.81
5,490,907.48 0.79
5,417,434.00 0.78
4,436,486.72 0.64
3,156,656.25 0.45
2,785,650.00 0.40
2,626,299.01 0.38
2,375,433.44 0.34
2,181,308.16 0.31
1,966,860.00 0.28
1,256,926.23 0.18
966,360.00 0.14
883,110.00 0.13
571,217.40 0.08
653,524,735.29 94.03
8,991,520.00 1.29
1,000,000.00 0.14
9,991,520.00 1.44
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7,958,937.20 1.15
7,958,937.20 1.15
5,793,814.47 0.83
5,793,814.47 0.83
677,269,006.96 97.45
17,755,025.58 2.55
695,024,032.54 100.00
1,117,550.73 0.16

693,906,481.81
098,417 %984

2023 12

2023 691,318.72 98,050 688,267.92 97,617 112.20 15,913
682,843.89 96,848 681,530.31 96,661 111.48 15,811
694,808.26 98,545 693,696.78 98,387 112.44 15,947
723,915.11 102,673 712,855.24 101,104 113.07 16,037
740,346.08 105,003 725,107.71 102,842 113.01 16,028
764,536.39 108,434 758,955.51 107,643 112.79 15,997
710,268.52 100,737 674,048.77 95,600 113.49 16,096
629,963.05 89,348 628,552.49 89,148 113.88 16,152
704,605.09 99,934 702,211.55 99,595 113.81 16,142
10 693,615.15 98,375 691,503.89 98,076 114.08 16,180
11 694,533.65 98,506 685,917.64 97,284 115.83 16,428
12 695,024.03 98,575 693,906.48 98,417 117.36 16,645
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5.86

100x
2023 12
2022 12

2023 11 30
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2023 12 13,738,000 22
2023 12 29
157.12
2023 12 500,000 8,412
2023 12 29
168.24
2023 12
45 CH-8001 6,869 100
UBS Asset Management AG
2023 12
45 CH-8001 5,000,000 100

UBS Asset Management AG
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2023 12
. 2022
Michael Kehl
N 2019 12
Francesca Gigli
Prym
2022
Eugene Del Cioppo
2022
Ann-Charlotte
Lawyer
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2023 12

2019 20
Miederhoff Markus

2020 24
Ketterer Reto U.

2021 12
Saliba Gaylee

2020 24
Ivanovic Aleksandar

2019 20
Stillhart Yvonne Silvia

2019 20
Bjorheim Jacob

11/43



EDINETOOOO
O00DO00oDOo0oDOogOonoe22239)

0ooooooooooog
2023 12 406
452,743,307.32
3,250,490,087.13
15,049,509,302.66
2,260,285,748.03
2,810,336,538.79
406 50,295,010,720.61
1,923,928,536.58
251,600,221.40
565,505,560,494 .50
20,025,567.03
114,797,454,139.96
2023 12 132
10
Multi Manager Access Il -
2007 11 27 4,820,013,736
US Multi Credit Sustainable
UBS (Lux) Bond Sicav -
2004 11 18 3,824,912,579
Convert Global (EUR)
Focused Sicav - High Grade
2006 10 26 3,644,727,261
Long Term Bond USD
Multi Manager Access Il -
. 2013 12 3,616,431,627
Emerging Markets Debt
Multi Manager Access Il -
European Multi Credit 2007 21 3,204,007,875
Sustainable
UBS (Lux) Money Market Fund
UsD 1988 11 25 2,803,358,185
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Multi Manager Access Il -

i i 2016 13 2,697,263,096
High Yield
UBS (Lux) Institutional
Fund - Equities Europe (ex
i ) 2020 13 2,409,835,218
UK ex Switzerland) Passive
11
UBS (Lux) Money Market Fund
1989 10 2,382,785,393
- EUR
Focused Sicav - World Bank
10 2018 13 2,137,267,377

Long Term Bond USD
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Lux
2023 11 30 2023 11 30

690,006,898.33 97,863,678
-17,462,884.41 -2,476,761

672,544,013.92 95,386,917

11,895,691.78 1,687,166

324,204.75 45,982

991,044 .46 140,560

363,695.26 51,583

6,723,758.84 953,631

8.65 1

401,953.65 57,009

1,289,282.98 182,859

694,533,654.29 98,505,708

-3,449,568.81 -489,252

-4,956,984.09 -703,049
-171,195.43 -24,281
-24,833.82 -3,522
-13,436.98 -1,906

-209,466.23 -29,709

-8,616,019.13 -1,222,010

685,917,635.16 97,283,698
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2023 2023 11 30 2023 2023 11 30
222,549.37 31,564
12,217,888.39 1,732,863
27,023.71 3,833
12 73,750.26 10,460
360,441.94 51,121
12,901,653.67 1,829,842
-963,562.11 -136,662
-66,710.26 -9,462
-35,851.35 -5,085
-7,873.54 -1,117
-1,073,997.26 -152,325
11,827,656.41 1,677,517
-9,579,548.35 -1,358,667
46,722.08 6,627
-1,436,780.61 -203,779
-6,117,229.61 -867,607
-4,520,549.22 -641,149
-21,607,385.71 -3,064,576
-9,779,729.30 -1,387,059
15,613,003.80 2,214,392
383,774.39 54,431
418,358.85 59,336
15,588,620.74 2,210,934
32,003,757.78 4,539,093
22,224,028.48 3,152,034
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2023 2023 11 30 2023 2023 11 30
725,107,713.82 102,842,027
276,158,279.75 39,167,529
-337,327,016.19 -47,843,091
-61,168,736.44 -8,675,562
-245,370.70 -34,801
11,827,656.41 1,677,517
-21,607,385.71 -3,064,576
32,003,757.78 4,539,093
22,224,028.48 3,152,034
685,917,635.16 97,283,698
2023 2023 11 30
F-acc

794,917.3710
106,910.0000
-223,786.0000
678,041.3710
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2023 11 30

7.130900
0.916506

2023 11 30 Lux

43,861,663.70
14,810,308,339.60
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2023 11 30
Lux
138,011,133.15 16,027,734.45
X X
Lux
Lux
Lux
2023 2023 11 30 Lux
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2023 11 30

42,991,702.17 46,167,700.58

49.21 50.79 0.00

2023 11 30
11 30

Lux

122,917.10

36,875.13

12,291.71

73,750.26

2022 30
10
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GBP BUPA FINANCE PLC-REG-S-SUB 5.00000% 16-08.12.26 1 000 000.00 1 216 228.55 0.18
1 216 228.55 0.18
usD ABBVIE INC 2.60000% 20-21.11.24 3 000 000.00 2 916 172.50 0.43
UsD ABBVIE INC 3.60000% 15-14.05.25 4 400 000.00 4 295 594.51 0.63
USsD ABN AMRO BANK NV-144A-SUB 4.75000% 15-28.07.25 250 000.00 242 681.10 0.04
UsD ABN AMRO BANK NV-REG-S-SUB 4.75000% 15-28.07.25 2 500 000.00 2 426 811.00 0.35
UsD AERCAP IRELAND CAPITAL DAC / AERCAP GLO 2.45000% 21-
29.10.26 4 000 000.00 3 643 968.12 0.53
UsD AIA GROUP LTD-REG-S 5.62500% 22-25.10.27 3 380 000.00 3 446 697.22 0.50
USsD AIG GLOBAL FUNDING-REG-S 0.45000% 20-08.12.23 400 000.00 399 725.24 0.06
uUsD AIG GLOBAL FUNDING-REG-S 0.65000% 21-17.06.24 3 000 000.00 2 917 852.98 0.43
UsD ALIBABA GROUP HOLDING LTD 3.40000% 17-06.12.27 3 480 000.00 3 247 153.20 0.47
USsD ALLY FINANCIAL INC 3.87500% 19-21.05.24 1 500 000.00 1 483 910.64 0.22
UsD AMAZON.COM INC 4.55000% 22-01.12.27 3 000 000.00 2 994 911.76 0.44
USsD AMERICAN EXPRESS CO 3.00000% 17-30.10.24 2 500 000.00 2 441 898.63 0.36
USsD AMERICAN EXPRESS CO 3.95000% 22-01.08.25 2 000 000.00 1 952 808.36 0.28
usD AMERICAN TOWER CORP 3.37500% 19-15.05.24 1 000 000.00 988 092.69 0.14
UsD AMERICAN TOWER CORP 0.60000% 20-15.01.24 2 000 000.00 1 987 349.06 0.29
USsD AMGEN INC 5.25000% 23-02.03.25 2 910 000.00 2 899 008.20 0.42
UsD ANALOG DEVICES INC 2.95000% 20-01.04.25 500 000.00 485 279.27 0.07
USsD ANGLO AMERICAN CAPITAL PLC-144A 3.62500% 17-11.09.24 2 000 000.00 1 960 780.00 0.29
UsD ANGLO AMERICAN CAPITAL PLC-REG-S 3.62500% 17-11.09.24 485 000.00 475 489.15 0.07
usD ANZ NEW ZEALAND INT =L LTD/LDN-REG-S 3.40000% 19-19.03.24 1 000 000.00 993 514.33 0.14
USD ANZ NEW ZEALAND INT =L LTD/LONDON-REG-S 2.16600% 22-
18.02.25 2 000 000.00 1 921 221.67 0.28
USD APPLE INC 3.25000% 16-23.02.26 4 000 000.00 3 870 234.16 0.56
USsD APPLE INC 4.42100% 23-08.05.26 4 250 000.00 4 221 158.31 0.62
UsD APT PIPELINES LTD-REG-S 4.20000% 15-23.03.25 2 000 000.00 1 958 618.19 0.29
USD APTIV PLC 2.39600% 22-18.02.25 1 300 000.00 1 250 091.97 0.18
usD ASB BANK LTD-REG-S 5.34600% 23-15.06.26 3 750 000.00 3 743 894.80 0.55
UsD ASTRAZENECA FINANCE LLC 0.70000% 21-28.05.24 2 000 000.00 1 953 749.36 0.28
USD AT&T INC 3.87500% 19-15.01.26 2 000 000.00 1 939 282.60 0.28
UsD AT&T INC 5.53900% 23-20.02.26 3 500 000.00 3 500 864.18 0.51
UsD BAKER HUGHES A GE CO/ CO-OBLIGATOR 2.06100% 21-15.12.26 1 140 000.00 1 042 236.10 0.15
USsD BANCO SANTANDER SA 2.70600% 19-27.06.24 3 000 000.00 2 947 093.50 0.43
usD BANCO SANTANDER SA 2.74600% 20-28.05.25 600 000.00 570 754.56 0.08
UsD BANCO SANTANDER SA 5.14700% 22-18.08.25 1 000 000.00 986 130.35 0.14
USsD BANCO SANTANDER SA 5.58800% 23-08.08.28 800 000.00 794 542.74 0.12
UsD BANK OF NOVA SCOTIA 1.30000% 21-15.09.26 3 000 000.00 2 686 835.37 0.39
USsD BANK OF SCOTLAND PLC-REG-S 1.60000% 21-29.09.26 1 665 000.00 1 492 722.28 0.22
USsD BANQUE FEDERATIVE DU CREDIT MUTUL-REG-S 0.99800% 21-
04.02.25 2 000 000.00 1 890 628.92 0.28
UsD BARCLAYS BANK PLC 3.75000% 14-15.05.24 500 000.00 495 390.04 0.07
usD BARCLAYS PLC 3.65000% 15-16.03.25 400 000.00 388 720.51 0.06
USsD BAYER US FINANCE Il LLC-REG-S 3.87500% 18-15.12.23 2 300 000.00 2 298 260.16 0.34
USsD BNP PARIBAS-REG-S 3.37500% 18-09.01.25 750 000.00 729 546.42 0.11
usD BP CAPITAL MARKETS PLC 3.79600% 18-21.09.25 1 000 000.00 980 331.75 0.14
USsD BROADCOM CORP/CAYMAN FIN LTD 3.87500% 18-15.01.27 2 000 000.00 1 921 912.92 0.28
UsD CANADIAN IMPERIAL BANK OF COMMERCE 3.94500% 22-04.08.25 1 500 000.00 1 461 800.40 0.21
UsD CANADIAN PACIFIC RAILWAY 1.35000% 21-02.12.24 3 000 000.00 2 874 261.81 0.42
USD CARRIER GLOBAL CORP-REG-S 5.80000% 23-30.11.25 1 600 000.00 1 609 264.51 0.23
UsD CCO LLC/CAPITAL 4.90800% 16-23.07.25 2 500 000.00 2 458 976.60 0.36
UsD CELANESE US HOLDINGS LLC 6.16500% 22-15.07.27 2 500 000.00 2 522 030.20 0.37
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usb CIGNA CORP 0.61300% 21-15.03.24 2 500 000.00 2 463 635.40 0.36

30/43



EDINETOOOO
O00DO00oDOo0oDOogOonoe22239)

OooOoooooooooo
Lux

UsD COCA-COLA EUROPACIFIC PARTNERS PLC-144A 0.80000% 21-

03.05.24 4 000 000.00 3 912 652.32 0.57
UsD COCA-COLA EUROPEAN PARTNERS PLC-REG-S 0.80000% 21-03.05.24 450 000.00 440 173.39 0.06
UsD CONCENTRIX CORP 6.65000% 23-02.08.26 2 500 000.00 2 517 290.22 0.37
usD COOPERATIEVE RABOBANK UA-REG-S 2.62500% 19-22.07.24 600 000.00 588 072.35 0.09
UsD COUNTRY GARDEN HOLDINGS CO LTD-REG-S 6.50000% 19-08.04.24 1 400 000.00 122 500.00 0.02
UsD CREDIT AGRICOLE SA LONDON-REG-S 2.37500% 19-22.01.25 1 445 000.00 1 389 541.64 0.20
usD CREDIT SUISSE AG/NEW YORK NY 3.70000% 22-21.02.25 2 000 000.00 1 941 365.06 0.28
UsD CREDIT SUISSE AG/NEW YORK NY 7.95000% 23-09.01.25 2 665 000.00 2 716 779.75 0.40
UsD CVS HEALTH CORP 2.87500% 16-01.06.26 5 000 000.00 4 726 498.55 0.69
usD DAIMLER TRUCKS FINANCE NORTH-REG-S 5.60000% 23-08.08.25 2 000 000.00 1 998 800.94 0.29
UsD DANSKE BANK AS-REG-S 5.37500% 19-12.01.24 2 400 000.00 2 396 895.74 0.35
UsD DEUTSCHE BANK AG/NEW YORK NY 0.89800% 21-28.05.24 2 000 000.00 1 950 623.50 0.28
UsD ELEVANCE HEALTH INC 4.90000% 23-08.02.26 3 686 000.00 3 650 441.23 0.53
UsD ENBRIDGE INC 2.50000% 19-15.01.25 2 500 000.00 2 412 417.68 0.35
usD ENEL FINANCE INTERNATIONAL NV-REG-S 1.37500% 21-12.07.26 3 812 000.00 3 416 072.34 0.50
UsD ENEL FINANCE INTERNATIONAL NV-REG-S 4.25000% 22-15.06.25 4 000 000.00 3 908 608.64 0.57
UsD EQT CORP 3.90000% 17-01.10.27 3 350 000.00 3 157 652.38 0.46
usD EVERSOURCE ENERGY 4.60000% 22-01.07.27 1 500 000.00 1 461 324.93 0.21
usD EVERSOURCE ENERGY 4.20000% 22-27.06.24 1 000 000.00 990 459.06 0.14
UsD EVERSOURCE ENERGY 4.75000% 23-15.05.26 1 825 000.00 1 792 270.21 0.26
usD EXELON GENERATION CO LLC 3.25000% 20-01.06.25 2 000 000.00 1 929 406.02 0.28
UsD FISERV INC 2.75000% 19-01.07.24 2 500 000.00 2 455 781.83 0.36
UsD FORD MOTOR CREDIT CO LLC 6.95000% 23-10.06.26 1 610 000.00 1 627 989.68 0.24
usD GENERAL MILLS INC 4.00000% 18-17.04.25 1 000 000.00 979 474.70 0.14
UsD GENERAL MOTORS FINANCIAL CO INC 2.90000% 20-26.02.25 1 000 000.00 963 139.94 0.14
UsD GENERAL MOTORS FINANCIAL CO INC 1.05000% 21-08.03.24 750 000.00 740 464.17 0.11
usD GILEAD SCIENCES INC 3.65000% 15-01.03.26 2 500 000.00 2 418 952.00 0.35
UsD GOLDMAN SACHS GROUP INC 3.50000% 20-01.04.25 1 000 000.00 971 050.91 0.14
UsD GOLDMAN SACHS GROUP INC/THE 3.50000% 16-16.11.26 3 000 000.00 2 862 394.05 0.42
usD HARLEY-DAVIDSON FINANCIAL SERVICE-REG-S 3.35000% 20-

08.06.25 2 500 000.00 2 396 763.95 0.35
usD HEWLETT PACKARD ENTERPRISE CO 5.90000% 23-01.10.24 4 000 000.00 3 999 326.24 0.58
UsD HSBC HOLDINGS PLC-SUB 4.25000% 14-14.03.24 3 000 000.00 2 984 108.76 0.44
UsD INTERNATIONAL BUSINESS MACHINES CORP 4.50000% 23-06.02.26 2 500 000.00 2 467 398.05 0.36
usD INVESCO FINANCE PLC 3.75000% 15-15.01.26 1 000 000.00 965 694.25 0.14
UsD JOHN DEERE CAPITAL CORP 0.70000% 21-15.01.26 1 000 000.00 916 707.16 0.13
UsD KIMCO REALTY OP LLC 3.25000% 16-15.08.26 2 000 000.00 1 869 085.22 0.27
uUsD LENNOX INTERNATIONAL INC 1.35000% 20-01.08.25 900 000.00 839 100.34 0.12
UsD LLOYDS BANKING GROUP PLC 4.45000% 18-08.05.25 5 000 000.00 4 895 733.15 0.71
usD LLOYDS BANKING GROUP PLC 3.90000% 19-12.03.24 250 000.00 248 641.97 0.04
UsD LOWE =S COS INC 4.80000% 23-01.04.26 3 000 000.00 2 976 088.80 0.43
UsD LSEGA FINANCING PLC-REG-S 1.37500% 21-06.04.26 500 000.00 454 763.64 0.07
usD MACQUARIE BANK LTD-REG-S 5.20800% 23-15.06.26 7 500 000.00 7 476 613.80 1.09
usD MARRIOTT INTERNATIONAL INC/MD 3.60000% 19-15.04.24 1 000 000.00 990 673.18 0.14
UsD MARSH & MCLENNAN COS INC 3.87500% 19-15.03.24 3 000 000.00 2 983 526.34 0.44
usD MERCEDES-BENZ FIN NORTH AMERCA LL-REG-S 3.65000% 19-

22.02.24 1 400 000.00 1 393 129.06 0.20
usD MERCEDES-BENZ FIN NORTH AMERCA LL-REG-S 2.12500% 20-

10.03.25 1 500 000.00 1 440 164.76 0.21
usD MERCEDES-BENZ FIN NORTH AMERCA LL-REG-S 4.80000% 23-

30.03.26 2 000 000.00 1 981 365.80 0.29
usD MERCEDES-BENZ FIN NRTH AMRICA LLC-REG-S 5.20000% 23-

03.08.26 3 000 000.00 3 002 279.49 0.44
usD MICRON TECHNOLOGY INC 5.37500% 23-15.04.28 1 000 000.00 994 477.92 0.15
UsD MICROSOFT CORP 3.12500% 15-03.11.25 5 000 000.00 4 846 303.90 0.71
UsD MOLSON COORS BREWING CO 3.00000% 16-15.07.26 3 000 000.00 2 841 975.78 0.41
usD MONDELEZ INTERNATIONAL HDG NLD BV-REG-S 4.25000% 22-

15.09.25 1 800 000.00 1 763 193.42 0.26
usD MOODY =S CORP 3.75000% 20-24.03.25 3 000 000.00 2 934 824.37 0.43
UsD MUFG BANK LTD-REG-S 3.75000% 14-10.03.24 750 000.00 746 201.35 0.11
UsD NATWEST MARKETS PLC-144A 1.60000% 21-29.09.26 2 560 000.00 2 295 116.55 0.33
usD NEPTUNE ENERGY BONDCO PLC-REG-S 6.62500% 18-15.05.25 1 000 000.00 995 300.00 0.15
UsD NESTLE HOLDINGS INC-REG-S 0.60600% 21-14.09.24 3 000 000.00 2 888 033.46 0.42
uUsD NEXTERA ENERGY CAPITAL HOLDINGS INC 4.62500% 22-15.07.27 3 000 000.00 2 940 716.16 0.43
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NISOURCE INC 3.49000% 17-15.05.27
NISOURCE INC 5.25000% 23-30.03.28
NISSAN MOTOR ACCEPTANCE CO LLC-REG-S 6.95000% 23-15.09.26
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USD  NOMURA HOLDINGS INC 2.64800% 20-16.01.25 5 000 000.00 4 821 090.56 0.70
USD  NOMURA HOLDINGS INC 5.09900% 22-03.07.25 2 000 000.00 1 975 045.95 0.29
USD  NORDSON CORP 5.60000% 23-15.09.28 1 000 000.00 1 021 585.99 0.15
USD  ONEOK INC 5.85000% 20-15.01.26 2 000 000.00 2 013 753.84 0.29
USD  ORACLE CORP 2.50000% 20-01.04.25 4 000 000.00 3 842 178.60 0.56
USD  ORACLE CORP 3.25000% 17-15.11.27 3 475 000.00 3 239 310.35 0.47
USD  ORACLE CORP 5.80000% 22-10.11.25 140 000.00 141 094.63 0.02
USD  ORIX CORP 3.25000% 17-04.12.24 500 000.00 488 210.14 0.07
USD  PACIFIC GAS & ELECTRIC CO 3.50000% 15-15.06.25 750 000.00 718 408.42 0.10
USD  PARK AEROSPACE HOLDINGS LTD-144A 5.50000% 17-15.02.24 4 500 000.00 4 487 671.53 0.65
USD  PENSKE TRK LEA CO LP/PTL FIN CORP-REG-S 4.40000% 22-
01.07.27 1 765 000.00 1 676 456.39 0.24
USD  PFIZER INVESTMENT ENTERPRISES PTE LTD 4.65000% 23-19.05.25 665 000.00 660 370.32 0.10
USD  PFIZER INVESTMENT ENTERPRISES PTE LTD 4.45000% 23-19.05.26 5 000 000.00 4 943 922.85 0.72
USD  PG&E CORP 5.00000% 20-01.07.28 100 000.00 95 125.83 0.01
USD  QUANTA SERVICES INC 0.95000% 21-01.10.24 2 575 000.00 2 470 265.04 0.36
USD  RECKITT BENCKISER TREAS SERV-144A 2.75000% 17-26.06.24 2 500 000.00 2 456 781.68 0.36
USD  ROCHE HOLDINGS INC-REG-S 0.99100% 21-05.03.26 3 000 000.00 2 750 108.85 0.40
USD  SEMPRA ENERGY 3.30000% 22-01.04.25 1 490 000.00 1 442 040.80 0.21
USD  SHIMAO PRPTY HLDG LTD-REG-S DEFAULTED 6.12500% 19-
21.02.24 1 000 000.00 40 000.00 0.01
USD SHIMAO PRPTY HLDG LTD-REG-S DEFAULTED 3.97500% 21-
16.09.23 600 000.00 24 000.00 0.00
USD  SOCIETE GENERALE SA-REG-S-SUB 4.75000% 15-24.11.25 2 000 000.00 1 934 765.50 0.28
USD  SOCIETE GENERALE SA-REG-S-SUB 5.00000% 14-17.01.24 500 000.00 498 806.17 0.07
USD  SOCIETE GENERALE-REG-S 2.62500% 19-16.10.24 3 500 000.00 3 397 290.54 0.50
USD  SOUTHERN CALIFORNIA GAS CO 2.95000% 22-15.04.27 2 000 000.00 1 860 574.58 0.27
USD  SPRINGLEAF FINANCE CORP 6.12500% 19-15.03.24 1 000 000.00 998 521.70 0.15
USD  STATE STREET CORP 5.27200% 23-03.08.26 1 000 000.00 999 502.24 0.15
USD  SUMITOMO MITSUI FIN GP INC 2.69600% 19-16.07.24 500 000.00 490 779.48 0.07
USD  SUNCORP-METWAY LTD-REG-S 3.30000% 19-15.04.24 430 000.00 425 665.08 0.06
USD  SUNNY OPTICAL TECHNOLOGY GROUP-REG-S 5.95000% 23-17.07.26 1 010 000.00 1 011 939.20 0.15
USD  SWEDBANK AB-REG-S 3.35600% 22-04.04.25 1 156 000.00 1 122 660.96 0.16
USD  SWEDBANK AB-REG-S 5.47200% 23-15.06.26 500 000.00 498 672.19 0.07
USD  T-MOBILE USA INC 3.50000% 21-15.04.25 1 500 000.00 1 458 889.74 0.21
USD  TAPESTRY INC 7.00000% 23-27.11.26 835 000.00 844 004.43 0.12
USD  TELECOM ITALIA SPA-144A 5.30300% 14-30.05.24 2 000 000.00 1 984 050.40 0.29
USD  TELEFONICA EMISIONES SA 4.10300% 17-08.03.27 3 000 000.00 2 885 792.31 0.42
USD  TSMC GLOBAL LTD-144A 0.75000% 20-28.09.25 3 000 000.00 2 763 018.90 0.40
USD  UBS GROUP AG-REG-S 4.12500% 16-15.04.26 2 000 000.00 1 922 896.40 0.28
USD  UBS GROUP AG-REG-S 5.71100% 23-12.01.27 5 000 000.00 4 977 743.75 0.73
USD  UNITED RENTALS NORTH AMERICA INC 3.87500% 19-15.11.27 1 000 000.00 939 422.63 0.14
USD  UZBEK INDUSTRIAL AND CONS ATB-REG-S 5.75000% 19-02.12.24 1 000 000.00 965 000.00 0.14
USD  VERIZON COMMUNICATIONS INC 2.62500% 16-15.08.26 1 863 000.00 1 749 437.71 0.26
USD  VERIZON COMMUNICATIONS INC 0.85000% 20-20.11.25 4 250 000.00 3 906 122.13 0.57
USD  VMWARE INC 4.50000% 20-15.05.25 3 500 000.00 3 445 393.67 0.50
USD  WARNERMEDIA HOLDINGS INC 6.41200% 23-15.03.26 6 450 000.00 6 455 850.28 0.94
USD  WESTPAC BANKING CORP 1.15000% 21-03.06.26 4 108 000.00 3 738 136.95 0.55
USD  WILLIAMS COMPANIES INC 4.55000% 14-24.06.24 1 000 000.00 992 627.75 0.14
USD  ZOETIS INC 4.50000% 15-13.11.25 1 263 000.00 1 240 428.69 0.18
323 336 975.17 47.13
324 553 203.72 47.31
USD  BANCO SANTANDER SA 0.701%/VAR 21-30.06.24 2 200 000.00 2 196 768.64 0.32
USD  BANK OF AMERICA CORP 5.080%/VAR 23-20.01.27 12 500 000.00 12 361 923.00 1.80
USD  BANK OF IRELAND GROUP PLC-REG-S 2.029%/VAR 21-30.09.27 1 290 000.00 1 151 799.72 0.17
USD  BANK OF NEW YORK MELLON CORP 4.947%/VAR 23-26.04.27 1 000 000.00 988 794.86 0.14
USD  BARCLAYS PLC 3.932%/VAR 19-07.05.25 3 000 000.00 2 970 180.18 0.43
USD  BARCLAYS PLC 5.304%/VAR 22-09.08.26 6 000 000.00 5 906 073.00 0.86
USD  BNP PARIBAS SA-REG-S 2.591%/VAR 22-20.01.28 3 000 000.00 2 721 415.17 0.40
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usb BNP PARIBAS-REG-S 2.819% /VAR 19-19.11.25 5 000 000.00 4 844 895.05 0.71
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UsD CAPITAL ONE FINANCIAL CORP 6.312%/VAR 23-08.06.29 2 000 000.00 1 988 267.72 0.29
uUsD CITIGROUP INC 1.462%/VAR 21-09.06.27 5 000 000.00 4 502 154.45 0.66
usD CITIGROUP INC 2.014%/VAR 22-25.01.26 6 000 000.00 5 718 150.66 0.83
UsD DANSKE BANK AS-REG-S 3.244%/VAR 19-20.12.25 2 000 000.00 1 932 635.08 0.28
UsD DEUTSCHE BANK AG/NEW YORK NY 6.819%/VAR 23-20.11.29 960 000.00 978 062.45 0.14
usD DNB BANK ASA-REG-S 1.535%/VAR 21-25.05.27 1 000 000.00 898 419.07 0.13
UsD HSBC HOLDINGS PLC 4.292%/VAR 18-12.09.26 6 000 000.00 5 813 267.52 0.85
UsD HSBC HOLDINGS PLC 4.180%/VAR 22-09.12.25 3 000 000.00 2 939 805.12 0.43
usD ING GROEP NV 6.083%/VAR 23-11.09.27 1 145 000.00 1 152 884.24 0.17
UsD JPMORGAN CHASE & CO 1.578%/VAR 21-22.04.27 3 500 000.00 3 186 702.72 0.46
UsD JPMORGAN CHASE & CO 0.824%/VAR 21-01.06.25 1 000 000.00 972 925.82 0.14
UsD JPMORGAN CHASE & CO 2.947%/VAR 22-24.02.28 5 000 000.00 4 631 619.45 0.68
UsD JPMORGAN CHASE & CO 6.070%/VAR 23-22.10.27 2 780 000.00 2 825 143.86 0.41
usD JPMORGAN CHASE 1.561%/VAR 21-10.12.25 4 000 000.00 3 818 615.16 0.56
UsD LLOYDS BANKING GROUP PLC VAR 21-11.05.27 1 500 000.00 1 354 022.06 0.20
usD LLOYDS BANKING GROUP PLC 4.716%/VAR 22-11.08.26 5 000 000.00 4 888 594.65 0.71
usD MITSUBISHI UFJ FINANCIAL GROUP INC 5.063%/VAR 22-12.09.25 4 000 000.00 3 974 486.24 0.58
UsD MORGAN STANLEY 1.593%/VAR 21-04.05.27 18 000 000.00 16 320 013.92 2.38
UsD NATWEST GROUP PLC 5.847%/VAR 23-02.03.27 2 000 000.00 1 993 334.14 0.29
usD SANTANDER HOLDINGS USA INC 6.499%/VAR 23-09.03.29 2 705 000.00 2 732 165.29 0.40
uUsD SANTANDER UK GROUP HOLDINGS 6.833%/VAR 22-21.11.26 2 000 000.00 2 016 656.64 0.29
UsD SOCIETE GENERALE SA-REG-S 2.226%/VAR 22-21.01.26 3 120 000.00 2 967 285.36 0.43
usD STANDARD CHARTERED PLC-REG-S 1.822%/VAR 21-23.11.25 1 000 000.00 955 404.07 0.14
usD STANDARD CHARTERED PLC-REG-S 6.187%/VAR 23-06.07.27 4 000 000.00 4 013 442.40 0.59
UsD STATE STREET CORP 5.104%/VAR 23-18.05.26 2 000 000.00 1 984 782.62 0.29
usD UBS GROUP AG-REG-S-SUB 6.875%/VAR 15-PRP 1 000 000.00 961 240.00 0.14
118 661 930.33 17.30
118 661 930.33 17.30

EUR BLACKSTONE PROPERTY PARTNERS EUR-REG-S 1.00000% 21-
20.10.26 1 500 000.00 1 436 353.50 0.21
EUR CELLNEX TELECOM SA-REG-S 2.87500% 17-18.04.25 1 500 000.00 1 613 306.79 0.23
EUR CP1 PROPERTY GROUP SA-REG-S 2.75000% 20-12.05.26 1 250 000.00 1103 211.21 0.16
EUR CTP BV-REG-S 2.12500% 20-01.10.25 2 000 000.00 2 063 793.83 0.30
EUR DEUTSCHE LUFTHANSA AG-REG-S 2.00000% 21-14.07.24 2 400 000.00 2 574 044.56 0.38
EUR WORLEY US FINANCE SUB LTD-REG-S 0.87500% 21-09.06.26 1 500 000.00 1 503 043.72 0.22
10 293 753.61 1.50
GBP FORD MOTOR CREDIT CO LLC 2.74800% 20-14.06.24 400 000.00 496 914.74 0.07
496 914.74 0.07
usD AAREAL BANK AG-REG-S 0.62500% 21-14.02.25 2 000 000.00 1 884 567.22 0.28
uUsD AIA GROUP LTD-REG-S 3.20000% 15-11.03.25 2 000 000.00 1 948 219.94 0.28
usD CREDIT AGRICOLE SA LONDON-REG-S 3.25000% 17-04.10.24 1 400 000.00 1 370 759.84 0.20
UsD LENDLEASE US CAPITAL INC-REG-S 4.50000% 16-26.05.26 2 000 000.00 1 895 992.90 0.28
UsD LENOVO GROUP LTD-REG-S 5.87500% 20-24.04.25 2 000 000.00 2 000 960.00 0.29
usD NORDEA BANK ABP-REG-S 1.50000% 21-30.09.26 5 000 000.00 4 476 589.45 0.65

uUsD PACIFIC NATIONAL FINANCE PTY LTD-REG-S 4.75000% 18-
22.03.28 3 000 000.00 2 753 310.00 0.40
UsD PRICOA GLOBAL FUNDING 1-REG-S 1.20000% 21-01.09.26 2 083 000.00 1 864 160.87 0.27
UsD QNB FINANCE LTD-REG-S 3.50000% 19-28.03.24 1 000 000.00 990 150.00 0.15
usD ROYAL BANK OF CANADA 4.95000% 23-25.04.25 2 000 000.00 1 985 911.42 0.29
UsD TORONTO-DOMINION BANK 3.76600% 22-06.06.25 500 000.00 487 259.07 0.07
UsD TOYOTA MOTOR CREDIT CORP 1.45000% 22-13.01.25 1 700 000.00 1 631 096.88 0.24
23 288 977.59 3.40
34 079 645.94 4.97
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CHF CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-17.12.24 2 000 000.00 2 253 349.43 0.33
2 253 349.43 0.33
2 253 349.43 0.33
EUR UNICAJA BANCO SA-REG-S 7.250%/VAR 22-15.11.27 1 000 000.00 1 130 551.99 0.16
1 130 551.99 0.16
UsD AIB GROUP PLC-REG-S 4.263%/VAR 19-10.04.25 1 500 000.00 1 487 076.24 0.22
UsD BANK OF AMERICA CORP 3.824%/VAR 17-20.01.28 2 000 000.00 1 892 742.20 0.28
usD DBS GROUP HOLDINGS LTD-144A-SUB 4.520%/VAR 18-11.12.28 3 000 000.00 2 999 190.00 0.44
UsD MACQUARIE GROUP LTD-144A 1.201%/VAR 21-14.10.25 4 250 000.00 4 074 438.17 0.59
UsD QBE INSURANCE GROUP LTD-REG-S-SUB 5.875%/VAR 16-17.06.46 800 000.00 767 000.00 0.11
usD RABOBANK NEDERLAND NV-REG-S-SUB 4.000%/VAR 17-10.04.29 3 000 000.00 2 963 718.00 0.43
14 184 164.61 2.07
15 314 716.60 2.23
EUR WIENERBERGER  AG-REG-S 2.00000% 18-02.05.24 2 000 000.00 2 150 501.37 0.31
2 150 501.37 0.31
uUsD CANADIAN IMPERIAL BANK OF-REG-S 1.15000% 21-08.07.26 1 500 000.00 1 358 961.91 0.20
usD COMMONWEALTH BANK OF AUSTRALIA-REG-S 4.92800% 22-09.12.25 4 050 000.00 4 035 267.37 0.59
uUsD COMMONWEALTH BK OF AUSTRALIA-REG-S-SUB 4.50000% 15-
09.12.25 280 000.00 273 417.38 0.04
usD DEUTSCHE BANK AG/LONDON 3.70000% 14-30.05.24 5 000 000.00 4 928 796.35 0.72
usD HUTCHISON WHAMPOA INTERNATIONAL14-REG-S 3.62500% 14-
31.10.24 400 000.00 392 812.00 0.06
UsD KINDER MORGAN INC 4.30000% 14-01.06.25 2 000 000.00 1 964 790.36 0.29
UsD LG CHEM LTD-REG-S 3.25000% 19-15.10.24 2 000 000.00 1 958 780.00 0.29
usD MIZUHO FINANCE GRP CAY 3 LTD-REG-S-SUB 4.60000% 14-
27.03.24 3 400 000.00 3 380 682.19 0.49
UsD NOVARTIS CAPITAL CORP 3.40000% 14-06.05.24 2 000 000.00 1 982 423.00 0.29
UsD PACIFIC GAS AND ELECTRIC CO 3.15000% 20-01.01.26 2 000 000.00 1 884 580.00 0.27
UsD SOUTHERN CALIFORNIA EDISON CO 3.70000% 18-01.08.25 3 000 000.00 2 905 050.33 0.42
usD SOUTHERN CALIFORNIA EDISON CO 4.90000% 23-01.06.26 750 000.00 744 110.75 0.11
UsD SUMITOMO MITSUI FIN GP INC-144A-SUB 4.43600% 14-02.04.24 1 500 000.00 1 490 739.21 0.22
usD UBS AG-REG-S-SUB 5.12500% 14-15.05.24 3 400 000.00 3 361 750.00 0.49
usD VODAFONE GROUP PLC 4.12500% 18-30.05.25 800 000.00 785 813.56 0.11
UsD WESTPAC BANKING CORP-REG-S 4.18400 23-22.05.28 1 500 000.00 1 456 155.83 0.21
UsD XCEL ENERGY INC 3.30000% 15-01.06.25 2 000 000.00 1 931 391.38 0.28
34 835 521.62 5.08
36 986 022.99 5.39
UsD ALLSTATE CORP-SUB 5.750%/3M LI1BOR+293.8BP 13-15.08.53 250 000.00 246 444.60 0.04
UsD BANK NEGARA INDONESIA PERSERO-REG-S-SUB 4.300%/VAR 21-PRP 1 000 000.00 863 080.00 0.12
UsD BP CAPITAL MARKETS PLC-SUB 4.375%/VAR 20-PRP 3 800 000.00 3 661 216.78 0.53
usD JP MORGAN CHASE & CO 2.005%/VAR 20-13.03.26 3 500 000.00 3 333 650.04 0.49
UsD NBK TIER 1 FINANCING 2 LTD-REG-S-SUB 4.500%/VAR 19-PRP 3 300 000.00 3 092 100.00 0.45
usD QBE INSURANCE GROUP LTD-REG-S-SUB 6.750%/VAR 14-02.12.44 1 500 000.00 1 488 642.00 0.22
usD SKANDINAVISKA ENSKILDA BANKEN-REG-S-SUB 5.125%/VAR 19-PRP 1 000 000.00 949 030.00 0.14
uUsD VODAFONE GROUP PLC-REG-S-SUB 6.250%/VAR 18-03.10.78 2 217 000.00 2 192 014.41 0.32
15 826 177.83 2.31
15 826 177.83 2.31
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UsD BARCLAYS PLC-SUB COCO 8.000%/VAR 19-PRP 2 500 000.00 2 459 273.75 0.36
2 459 273.75 0.36
2 459 273.75 0.36
550 134 320.59 80.20
usD SOFI PROFESSIONAL LOAN PROG-144A 2.65000% 17-25.09.40 600 000.00 68 754.47 0.01
UsD SOFI PROFESSIONAL LOAN PROGRAM-144A 3.59000% 18-25.01.48 200 000.00 45 536.35 0.01
usD SOFI PROFESSIONAL LOAN PROGRAM-144A 3.60000% 18-25.02.48 5 338 000.00 1 166 880.71 0.17
1 281 171.53 0.19
1 281 171.53 0.19
uUsD BAMLL COMMERCIAL MORTGAGE-144A 3.21800% 15-01.04.33 250 000.00 235 871.40 0.04
UsD BWAY 2013-1515 MORTGAGE TRUST-144A 3.45430% 13-10.03.33 2 000 000.00 1 846 338.40 0.27
usD COMM 2015-3BP MORTGAGE TRUST-144A-SUB 3.17800% 15-01.02.35 2 555 000.00 2 426 221.10 0.35
4 508 430.90 0.66
4 508 430.90 0.66
UsD AKER BP ASA-144A 2.00000% 21-15.07.26 1 400 000.00 1 276 040.50 0.19
UsD AUSTRALIA & NEW ZEALAND BNK-REG-S-SUB 4.50000% 14-19.03.24 5 250 000.00 5 223 356.30 0.76
usD BANK OF NEW ZEALAND-144A 3.50000% 19-20.02.24 2 500 000.00 2 487 357.15 0.36
UsD BANQUE FEDERATIVE DU CREDT MUTUEL-REG-S 5.89600% 23-
13.07.26 2 000 000.00 2 012 579.60 0.29
UsD BANQUE FEDERATIVE DU CREDIT-REG-S 4.52400% 22-13.07.25 2 000 000.00 1 966 188.58 0.29
UsD BAXTER INTERNATIONAL INC 1.32200% 22-29.11.24 1 000 000.00 956 642.13 0.14
usD BAYER US FINANCE LLC-144A 3.37500% 14-08.10.24 4 000 000.00 3 908 278.48 0.57
usD BLACKSTONE PRIVATE CREDIT FUND 2.62500% 22-15.12.26 1 000 000.00 880 457.62 0.13
UsD BLOCK INC 2.75000% 21-01.06.26 1 000 000.00 922 214.10 0.13
usD BROADCOM INC 3.15000% 20-15.11.25 2 000 000.00 1 919 111.60 0.28
UsD CANADIAN IMPERIAL BANK OF COMMERCE 5.14400% 23-28.04.25 1 000 000.00 993 362.51 0.15
uUsD CARRIER GLOBAL CORP 2.24200% 20-15.02.25 1 000 000.00 960 606.12 0.14
usD CENTENE CORP 4.25000% 20-15.12.27 1 500 000.00 1 416 000.00 0.21
UsD COMMONWEALTH BANK OF AUSTRALIA-REG-S 2.85000% 16-18.05.26 2 000 000.00 1 895 541.42 0.28
UsD CREDIT AGRICOLE SA-144A 5.30100% 23-12.07.28 3 000 000.00 2 990 370.84 0.44
UsD ENEL FINANCE INTERNATIONAL N.V 144A 4.25000% 22-15.06.25 400 000.00 390 860.86 0.06
usD ENEL FINANCE INTERNATIONAL NV-REG-S 6.80000% 22-14.10.25 470 000.00 478 483.67 0.07
UsD FEDERATION DES CAISSES DESJARDINS-REG-S 2.05000% 20-
10.02.25 750 000.00 717 760.61 0.10
UsD FIRSTENERGY TRANSMISSION LLC-144A 4.35000% 14-15.01.25 2 000 000.00 1 967 383.28 0.29
usD GUARDIAN LIFE GLOBAL FUNDING-REG-S 5.55000% 22-28.10.27 1 000 000.00 1 010 772.30 0.15
UsD INTESA SANPAOLO SPA-144A 3.25000% 19-23.09.24 1 930 000.00 1 884 670.57 0.27
UsD KEYSPAN GAS EAST CORP-144A 2.74200% 16-15.08.26 1 000 000.00 922 971.09 0.13
usD MASSMUTUAL GLOBAL FUNDING I1-REG-S 4.15000% 22-26.08.25 1 000 000.00 981 705.59 0.14
UsD METROPOLITAN LIFE GLOBAL FUNDING-144A 3.45000% 16-18.12.26 2 000 000.00 1 894 455.24 0.28
usD METROPOLITAN LIFE GLOBAL FUNDING-REG-S 4.05000% 22-
25.08.25 690 000.00 674 171.23 0.10
usD MONDELEZ INTERNATIONAL HOLDING NET-144A 0.75000% 21-
24.09.24 500 000.00 479 251.49 0.07
usD NATIONAL BANK OF CANADA 5.25000% 23-17.01.25 1 000 000.00 995 691.03 0.15
UsD NATIONAL RURL UTILITS COPERTIVE FIN CRP 1.00000% 21-
15.06.26 1 000 000.00 902 886.47 0.13
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usb NESTLE HOLDINGS INC-144A 3.50000% 18-24.09.25 750 000.00 730 260.41 0.11
usb NEW YORK LIFE GLOBAL FUNDING-144A 0.95000% 20-24.06.25 2 000 000.00 1 869 066.26 0.27
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UsD NIAGARA MOHAWK POWER CORP-144A 3.50800% 14-01.10.24 675 000.00 660 704.70 0.10
uUsD NORDEA BANK AB-144A 0.62500% 21-24.05.24 1 000 000.00 976 143.14 0.14
usD NORDEA BANK ABP -REG-S 3.60000% 22-06.06.25 1 400 000.00 1 363 020.95 0.20
UsD NXP BV / NXP FUNDING LLC 4.87500% 22-01.03.24 2 500 000.00 2 489 350.00 0.36
UsD PENSKE TRUCK LEASING CO LP / PTL-REG-S 1.70000% 21-
15.06.26 1 000 000.00 902 166.44 0.13
usD PRINCIPAL LIFE GLOBAL FUNDING-144A 1.25000% 20-23.06.25 1 500 000.00 1 402 549.74 0.20
UsD RABOBANK UTRECHT-144A 2.62500% 19-22.07.24 1 000 000.00 980 120.58 0.14
usD ROCHE HOLDINGS INC-144A 2.62500% 16-15.05.26 3 000 000.00 2 847 540.42 0.42
usD SIEMENS FINANCIERINGSMAATSCHAPP1J-144A 0.65000% 21-
11.03.24 2 500 000.00 2 466 516.45 0.36
UsD SKANDINAVISKA ENSK BANK-REG-S 1.20000% 21-09.09.26 4 000 000.00 3 568 880.00 0.52
UsD SUNCORP-METWAY LTD-144A 3.30000% 19-15.04.24 2 350 000.00 2 327 436.44 0.34
usD SVENSKA HANDELSBANKEN AB-REG-S 5.25000% 23-15.06.26 2 850 000.00 2 846 054.20 0.41
UsD TRITON CONTAINER INTERNATIONAL-REG-S 1.15000% 21-07.06.24 585 000.00 569 079.22 0.08
usD VAR ENERGI ASA-REG-S 5.00000% 22-18.05.27 1 500 000.00 1 435 972.58 0.21
usD WEA FIN LLC/ WESTF UK&EUR FIN PLC-REG-S 3.75000% 14-
17.09.24 1 000 000.00 970 937.08 0.14
71 514 968.99 10.43
71 514 968.99 10.43
UsD AIB GROUP PLC-REG-S 7.583%/VAR 22-14.10.26 2 600 000.00 2 659 221.92 0.39
UsD BANK OF IRELAND GROUP PLC-REG-S 6.253%/VAR 22-16.09.26 2 500 000.00 2 500 418.03 0.36
usD CAPITAL ONE FINANCIAL CORP 4.985%/VAR 22-24.07.26 3 000 000.00 2 928 462.72 0.42
UsD DANSKE BANK A/S-144A 3.773%/VAR 22-28.03.25 1 500 000.00 1 487 366.31 0.22
usD FEDERATION DES CAISSES DES-REG-S 5.278%/VAR 23-23.01.26 2 500 000.00 2 476 983.62 0.36
usD ING GROEP NV 3.869%/VAR 22-28.03.26 4 000 000.00 3 889 848.52 0.57
UsD SKANDINAVISKA ENSKILDA BK AB-REG-S O/N SOFR+96BP 22-
09.06.25 500 000.00 501 147.29 0.07
UsD US BANCORP 5.727%/VAR 22-21.10.26 1 500 000.00 1 494 302.17 0.22
17 937 750.58 2.61
17 937 750.58 2.61
usD INTESA SANPAOLO SPA-144A-SUB 5.01700% 14-26.06.24 2 000 000.00 1 975 320.30 0.29
1 975 320.30 0.29
1 975 320.30 0.29
UsD SOCIETE GENERALE SA-REG-S 6.447%/VAR 23-12.01.27 2 000 000.00 2 007 185.66 0.29
usD TRUIST FINANCIAL CORP 5.900%/VAR 22-28.10.26 2 000 000.00 1 990 890.48 0.29
3 998 076.14 0.58
3 998 076.14 0.58
UsD PRICOA GLOBAL FUNDING 1-REG-S 5.10000% 23-30.05.28 2 380 000.00 2 376 468.82 0.34
usD SYDNEY AIRPORT FINANCE CO PTY LTD-REG-S 3.62500% 16-
28.04.26 500 000.00 478 639.88 0.07
2 855 108.70 0.41
2 855 108.70 0.41
usD BANCO BILBAO VIZCA ARGTARIA SA 5.862%/VAR 14.09.22-
14.09.26 7 000 000.00 6 970 711.30 1.02
uUsD SCENTRE GROUP TRUST 2-REG-S-SUB 4.750%/VAR 20-24.09.80 1 781 000.00 1 651 746.89 0.24

40/43



EDINETOOOO
O00DO00oDOo0oDOogOonoe22239)

ooooodoooOoood
8 622 458.19 1.26
8 622 458.19 1.26
112 693 285.33 16.43
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2010 12 17 41 (De) UciTs/ UCls

UsD UBS (IRL) SELECT MONEY MARKET FUND-USD-S-DIST 100.00 1 000 000.00 0.15
1 000 000.00 0.15

usD UBS LUX BOND FUND - EURO HIGH YIELD EUR (USD HEDGED) U-X-
ACC 800.00 8 716 408.00 1.27
8 716 408.00 1.27
9 716 408.00 1.42

2010 12 17 41 (De)

ucITs/ UCls 9 716 408.00 1.42
672 544 013.92 98.05
UsD US 2YR TREASURY NOTE FUTURE 28.03.24 675.00 495 703.80 0.07
UsD US 5YR TREASURY NOTE FUTURE 28.03.24 -150.00 -93 750.15 -0.01
401 953.65 0.06
401 953.65 0.06
401 953.65 0.06
uUsD 719 715.75 EUR 650 000.00 19.1.2024 8 954.60 0.00
UsD 3 368 341.63 CHF 3 000 000.00 16.2.2024 -110 610.90 -0.02
usD 1 785 508.15 GBP 1 475 000.00 29.2.2024 -82 963.16 -0.01
UsD 1 127 941.46 EUR 1 030 000.00 26.3.2024 -1 440.85 0.00
UsD 7 719 310.49 CHF 6 725 000.00 21.12.2023 -31 616.73 0.00
uUsD 4 354 969.60 EUR 4 000 000.00 2.5.2024 -38 622.38 -0.02
CHF 2 640 927.00 UsD 3 000 000.00 21.12.2023 43 811.59 0.01
uUsD 1 111 123.00 EUR 1 000 000.00 15.7.2024 9 161.22 0.00
CHF 3 388 385.00 usD 3 840 212.93 21.12.2023 65 084.55 0.01
uUsD 2 028 088.80 EUR 1 800 000.00 15.7.2024 44 557.59 0.01
UsD 4 916 696.40 EUR 4 400 000.00 9.8.2024 62 134.97 0.01
CHF 1 500 000.00 usD 1 746 907.97 16.2.2024 -7 431.71 0.00
EUR 850 000.00 UsD 943 826.40 15.7.2024 -7 158.88 0.00
UsD 1 489 380.75 EUR 1 350 000.00 30.8.2024 -1 505.05 0.00
usD 1 183 422.90 EUR 1 100 000.00 26.9.2024 -32 861.96 0.00
EUR 80 656 200.00 UsD 88 060 035.88 3.1.2024 77 888.38 0.01
CHF 72 542 200.00 UsD 82 427 293.13 3.1.2024 1 312 200.53 0.19
usD 128 179.84 CHF 113 000.00 3.1.2024 -2 262.34 0.00
uUsD 165 620.24 CHF 145 400.00 3.1.2024 -2 223.06 0.00
EUR 304 100.00 UsD 334 411.20 3.1.2024 -2 102.68 0.00
CHF 872 600.00 UsD 1 001 284.94 3.1.2024 6 005.74 0.00
EUR 1 001 700.00 UsD 1 101 264.97 3.1.2024 -6 646.59 0.00
UsD 3 825 855.03 CHF 3 325 600.00 3.1.2024 -13 069.90 0.00
1 289 282.98 0.19
12 219 896.53 1.78
-537 511.92 -0.08
685 917 635.16 100.00
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2023 12 2023 12

381,952.383 481,429.909 684,731.233
13,100.000 0.000 13,100.000
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