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0.9933 0.9934
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(2016 11 18 ) 28 28 0.9295 0.9375
(2017 18 ) 29 30 0.9295 0.9375
(2017 11 20 ) 30 30 0.9031 0.9111
(2018 18 ) 29 29 0.8346 0.8426
(2018 11 19 ) 30 30 0.8154 0.8194
(2019 20 ) 30 30 0.8248 0.8268
(2019 11 18 ) 31 31 0.8310 0.8330
(2020 18 ) 28 28 0.7462 0.7482
10 (2020 11 18 ) 30 30 0.7839 0.7859
11 (2021 18 ) 32 32 0.8210 0.8230
12 (2021 11 18 ) 34 34 0.8514 0.8534
13 (2022 18 ) 34 34 0.8485 0.8505
14 (2022 11 18 ) 37 37 0.8966 0.8986
15 (2023 18 ) 37 37 0.8986 0.9006
16 (2023 11 20 ) 43 43 0.9822 0.9842
17 (2024 20 ) 47 47 1.0644 1.0664
18 (2024 11 18 ) 49 49 1.0763 1.0783
19 (2025 19 ) 47 47 1.0186 1.0206
20 (2025 11 18 ) 57 57 1.1219 1.1239
21 (2026 18 ) 54 55 1.1499 1.1519

2025 47 1.0137

2025 53 1.0295

2025 55 1.0671

2025 54 1.0552

2025 55 1.0769

2025 10 57 1.1101

2025 11 58 1.1358

2025 12 58 1.1380

2026 59 1.1205

2026 59 1.1372

2026 53 1.1377

2026 55 1.1614

2026 65 1.1548
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(2016 11 18 ) 10 10 1.0242 1.0272
(2017 18 ) 10 10 1.0420 1.0450
(2017 11 20 ) 10 10 1.0305 1.0335
(2018 18 ) 10 10 0.9904 0.9934
(2018 11 19 ) 10 10 0.9578 0.9598
(2019 20 ) 10 10 0.9789 0.9809
(2019 11 18 ) 10 10 0.9874 0.9894
(2020 18 ) 10 10 0.8927 0.8947
10 (2020 11 18 ) 12 12 0.9642 0.9662
11 (2021 18 ) 12 12 0.9634 0.9654
12 (2021 11 18 ) 12 12 0.9574 0.9594
13 (2022 18 ) 10 10 0.8426 0.8446
14 (2022 11 18 ) 9 9 0.8099 0.8119
15 (2023 18 ) 10 10 0.8046 0.8066
16 (2023 11 20 ) 10 10 0.7857 0.7877
17 (2024 20 ) 10 10 0.7954 0.7974
18 (2024 11 18 ) 10 11 0.7881 0.7901
19 (2025 19 ) 10 10 0.7727 0.7747
20 (2025 11 18 ) 11 11 0.7781 0.7801
21 (2026 18 ) 11 11 0.7639 0.7659

2025 10 0.7734

2025 11 0.7782

2025 10 0.7796

2025 11 0.7805

2025 10 0.7830

2025 10 11 0.7842

2025 11 11 0.7809

2025 12 11 0.7799

2026 11 0.7784

2026 11 0.7776

2026 10 0.7558

2026 10 0.7666

2026 10 0.7651
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11 (2020 11 19 2021 18 ) 0.0120

12 (2021 19 2021 11 18 ) 0.0120

13 (2021 11 19 2022 18 ) 0.0120
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17 (2023 11 21 2024 20 ) 0.0120

18 (2024 21 2024 11 18 ) 0.0120
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20 (2025 20 2025 11 18 ) 0.0120

21 (2025 11 19 2026 18 ) 0.0120
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(2016 19 2016 11 18 ) 0.0090

(2016 11 19 2017 18 ) 0.0180

(2017 19 2017 11 20 ) 0.0180
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13 (2021 11 19 2022 18 ) 0.0120
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15 (2022 11 19 2023 18 ) 0.0120

16 (2023 19 2023 11 20 ) 0.0120

17 (2023 11 21 2024 20 ) 0.0120

18 (2024 21 2024 11 18 ) 0.0120

19 (2025 11 19 2025 19 ) 0.0120

20 (2025 20 2025 11 18 ) 0.0120

21 (2025 11 19 2026 18 ) 0.0120
)
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544,498 48,916
1,556,203 12,999 149,430
1,598,768 15 171,477
1,961,516 67,155 156,437 289
1,219,859 732 144,945 9,354
636,533 1,174 130,809 103
528,516 5,019 111,748 1,926
526,848 14,020 2,877,164 1,932,586
10 601,442 2,933 2,335,745 1,604,842
11 589,988 19,298 3,873,790 3,706,945
12 595,866 15,292 194,128 206,772
13 579,254 8,011 203,898 1,005,262
14 609,310 92,473 306,597 21,069
15 1,732,596 1,163,917 1,686,819 857,315
16 3,469,706 740,512 244,510 84,316
17 4,289,135 3,905,292 608,786 295,552
18 851,184 106,589 3,518,026 3,099,129
19 6,018,200 5,307,147 1,864,373 1,678,475
20 6,219,872 1,179,612 1,798,240 1,592,780
21 2,136,312 5,861,762 1,849,062 1,718,926
« D
«
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(€)
2025 2 28
%
Australia & New Zealand Banking
Group Ltd FRN 0.669% EUR 100,000 97,295 0.27
05/05/2031
Klabin Austria GmbH 5.75% USD
03/04/2029 200,000 191,938 0.54
Suzano Austria GmbH 2.5% USD
15/09/2028 48,000 42,006 0.12
233,944 0.66
KBC Group NV FRN 4.375% EUR
23/11/2027 100,000 102,921 0.29
Aircastle Ltd 144A FRN 5.25% USD
Perpetual 109,000 103,382 0.29
NCL Corp Ltd 144A 6.75% USD
01/02/2032 36,000 35,380 0.10
NCL Corp Ltd 144A 8.125% USD
15/01/2029 14,000 14,289 0.04
Ooredoo International Finance Ltd
2.625% USD 08/04/2031 200,000 169,914 0.48
Valaris Ltd 144A 8.375% USD
30/04/2030 73,000 71,381 0.20
Viking Cruises Ltd 144A 9.125%
USD 15/07/2031 143,000 149,355 0.42
543,701 1.53
Brazilian Government
International Bond 6.125% USD 200,000 187,383 0.53
15/03/2034
Brookfield Infrastructure Finance
ULC FRN 6.75% USD 15/03/2055 82,000 79,074 0.22
Canadian Government Bond 2.25%
CAD 01/06/2029 130,000 85,541 0.24
CNOOC Finance 2014 ULC 4.875% USD
30/04/2044 200,000 191,469 0.54
Enbridge Inc FRN 7.375% USD
15/01/2083 30,000 29,567 0.08
GFL Environmental Inc 144A 3.5%
USD 01/09/2028 85,000 76,911 0.22
Inter Pipeline Ltd/AB 6.38% CAD
17/02/2033 28,000 20,594 0.06
New Gold Inc 144A 7.5% USD
15/07/2027 109,000 105,815 0.30
Northriver Midstream Finance LP
1447 6.75% USD 15/07/2032 78,000 76,430 0.21
665,401 1.87
1 1 0
Gaci First Investment Co 5.375% 200,000 174,154 0.49

USD 29/01/2054
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GGAM Finance Ltd 144A 6.875% USD

15/04/2029 139,000 136,592 0.38
JD.com Inc 3.375% USD 14/01/2030 200,000 181,340 0.51
T49A 4.335% USD 15/03/2080 592,354 487,138 137
giigg;goggD Cayman 9.625% USD 70,000 76.336 0.22
Igiggggggg Inc 144A 8.75% USD 105,600 106,503 0.30
14h 8 375% USD OLIOD/2028 34,381 33,843 0.10
1,195,906 3.37

PGS e LS S mes o
Bond 4. 345 USD 70300088 200,000 166,545 0.47
348,194 0.98

Bond 7. 5% U%D 037032038 200,000 103,428 0.54
Saroayonn )P0 FRN 7.427% ELR 150,000 152,272 0.43
Afflelou SAS 6% EUR 25/07/2029 100,000 104,749 0.29
PN b 404% EUR 1670742080 300,000 304,003 0.86
Egipgiag?as SA FRN 6.875% EUR 200,000 216,255 061
ggigétui?ricole SA FRN 7.25% EUR 100,000 107,590 0.30
Getlink SE 3.5% EUR 30/10/2025 100,000 99,772 0.28
32}8§}§5§05A3 FRN 6.606% EUR 100,000 101, 565 0 %
;;;gzlggéging SASU 144A 8.5% USD 100,000 102,476 0.29
5?95?/§8§8i”9 SAS FRN 6.386% EUR 250,000 253,300 .
%geg;ggog;nance SAS 4.25% EUR 100,000 99,690 0,28
E?B{iﬁzggid‘”g SA ©.5h EUR 100,000 105,211 0.30
E{?S;?ZSQSUpe SAS 6.375% ER 100,000 104,550 0.29
ggiog;SSQQSACA 2.625% EUR 100,000 05 623 -
ggﬁﬁ;iﬂ:;gies SE FRN 2% EUR 100,000 91,375 0.26
1,787,360 5.03

Eﬁgt§;582;goig & Co KGah FRN 3.5% 200,000 200,710 0.57
Sﬂﬂggzgﬁ?g?;ékz?g%tgﬁgIi2908/2054 18,000 17,329 0.05
3068 EUR 1570672080 - 200,000 190,022 0.54
Béﬂééigggga”k AG FRN S ELR 100,000 107,018 0.30
Deutsche Bank AG FRN 10% EUR 200,000 293.715 0.63

Perpetual
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Dynamo Newco Il GmbH 6.25% EUR

15/10/2031 100,000 104,125 0.29

Fressnapf Holding SE 5.25% EUR

31/10/2031 100,000 104,217 0.29

Nidda Healthcare Holding GmbH FRN

6.306% EUR 23/10/2030 200,000 203,322 0.57

Nidda Healthcare Holding GmbH

7.5% EUR 21/08/2026 132,119 136,023 0.38

PrestigeBidCo GmbH FRN 6.535% EUR

01/07/2029 250,000 254,386 0.72

Schaeffler AG 4.5% EUR 28/03/2030 100,000 100,657 0.28

WEPA Hygieneprodukte GmbH 5.625%

EUR 15/01/2031 150,000 157,224 0.44
1,798,748 5.06

CT Trust 5.125% USD 03/02/2032 200,000 176,202 0.50

CITIC Ltd 4% USD 11/01/2028 200,000 189,067 0.53

Hungary Government International

Bond 6.75% USD 25/09/2052 200,000 205,505 0.58

Export-Import Bank of India 5.5%

USD 18/01/2033 200,000 196,415 0.55

Indofood CBP Sukses Makmur Thk PT

3.541% USD 27/04/2032 200,000 173,623 0.49

TrueNoord Capital DAC 144A 8.75%

USD 01/03/2030 107,000 105,689 0.30

Castello BC Bidco SpA FRN 7.505%

EUR 14/11/2031 225,000 228,485 0.64

Cerved Group SpA FRN 8.136% EUR

15/02/2029 200,000 193,737 0.55

Duomo Bidco SpA FRN 6.91% EUR

15/07/2031 300,000 303,492 0.85

Engineering - Ingegneria

Informatica - SpA FRN 8.285% EUR 200,000 203,583 0.57

15/02/2030

Eni SpA FRN 3.375% EUR Perpetual 100,000 98,000 0.28

Fedrigoni SpA FRN 6.683% EUR

15/01/2030 200,000 201,950 0.57

Guala Closures SpA FRN 6.886% EUR

29/06/2029 200,000 202,288 0.57

Intesa Sanpaolo SpA 5.148% GBP

10/06/2030 100,000 118,864 0.33

La Doria SpA FRN 7.115% EUR

12/11/2029 200,000 202,706 0.57

Multiversity SpA FRN 6.865% EUR

30/10/2028 200,000 201,558 0.57
1,954,663 5.50

Mizuho Financial Group Inc 0.693%

EUR 07/10/2030 100,000 87,702 0.24

Nissan Motor Co Ltd 144A 4.81%

USD 17/09/2030 200,000 183,686 0.52

SoftBank Group Corp 3.125% EUR 100,000 99,737 0.28

19/09/2025

371,125 1.04
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Royal Caribbean Cruises Ltd 144A

6% USD 01/02/2033 100,000 96,997 0.27

Camelot Finance SA 144A 4.5% USD

01/11/2026 71,000 67,580 0.19

Lion/Polaris Lux 4 SA FRN 6.303%

EUR 01/07/2029 250,000 252,311 0.71

Monitchem HoldCo 3 SA FRN 8.136%

EUR 01/05/2028 100,000 101,113 0.28

Stena International SA 144A 7.25%

USD 15/01/2031 100,000 98,182 0.28

Summer BC Holdco B SARL FRN

6.789% EUR 15/02/2030 250,000 252,135 0.71
771,321 2.17

BBVA Mexico SA Institucion De

Banca Multiple Grupo Financiero

BBVA Mexico/TX FRN 8.45% USD 200,000 202,773 sl

29/06/2038

Corp Inmobiliaria Vesta SAB de CV

3.625% USD 13/05/2031 200,000 166,172 0.47

Electricidad Firme de Mexico

Holdings SA de CV 4.9% USD 203,000 197,200 0.56

20/11/2026

Mexico Government International

Bond 4.75% USD 27/04/2032 200,000 179,255 0.50
745,406 2.10

American Airlines Inc/AAdvantage

Loyalty IP Ltd 144A 5.75% USD 146,000 139,796 0.39

20/04/2029

Clarios Global LP / Clarios US

Finance Co 144A 6.75% USD 106,000 104,179 0.29

15/02/2030

NXP BV / NXP Funding LLC / NXP

USA Inc 4.4% USD 01/06/2027 13,000 12,441 0.04
256,416 0.72

Flora Food Management BV 6.875%

EUR 02/07/2029 100,000 104,578 0.29

IPD 3 BV FRN 6.261% EUR

15/06/2031 300,000 303,402 0.85

IPD 3 BV 8% EUR 15/06/2028 100,000 105,455 0.30

Ol European Group BV 144A 4.75%

USD 15/02/2030 79,000 69,925 0.20

Q-Park Holding 1 BV 5.125% EUR

01/03/2029 100,000 103,668 0.29

Sunrise FinCo | BV 144A 4.875%

USD 15/07/2031 200,000 177,893 0.50

Telefonica Europe BV FRN 6.135%

EUR Perpetual 200,000 216,366 0.61

VZ Secured Financing BV 3.5% EUR

15/01/2032 175,000 162,348 0.46

1,243,635 3.50

Oman Government International

Bond 6.5% USD 08/03/2047 200,000 196,109 0.55

Carnival Corp 144A 5.75% USD 38,000 36,704 0.10

15/03/2030
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Carnival Corp 144A 6.125% USD

15/02/2033 72,000 69,670 0.20
106,374 0.30

Republic of Poland Government

International Bond 5.75% USD 200,000 200,589 0.56

16/11/2032

Romanian Government International

Bond 3.375% EUR 28/01/2050 105,000 67,181 0.19

Romanian Government International

Bond 6.125% USD 22/01/2044 100,000 84,983 0.24
152,164 0.43

Saudi Government International

Bond 3.25% USD 22/10/2030 200,000 176,727 0.50

Saudi Government International

Bond 4.5% USD 22/04/2060 200,000 153,618 0.43
330,345 0.93

Kookmin Bank 2.5% USD 04/11/2030 200,000 168,866 0.48

Banco Bilbao Vizcaya Argentaria 200,000 203,870 0.57

SA FRN 6% EUR Perpetual

EnfraGen Energia Sur SA /
EnfraGen Spain SA / Prime Energia 400,000 337,111 0.95
SpA 5.375% USD 30/12/2030
Eroski S Coop 10.625% EUR

30/04/2029 150,000 163,986 0.46
704,967 1.98

Asmodee Group AB FRN 6.622% EUR

15/12/2029 188,235 192,194 0.54

Assemblin Caverion Group AB FRN

6.236% EUR 01/07/2031 200,000 201,864 0.57

Assemblin Caverion Group AB 6.25%

EUR 01/07/2030 100,000 104,833 0.29

Svenska Handelsbanken AB FRN

4.625% GBP 23/08/2032 100,000 119,308 0.34

Swedbank AB FRN 3.625% EUR

23/08/2032 100,000 101,325 0.29

Verisure Holding AB 3.25% EUR

15/02/2027 100,000 99,387 0.28
818,911 2.31

Turkiye Government International

Bond 5.25% USD 13/03/2030 200,000 181,437 0.51

Abu Dhabi Government

International Bond 1.7% USD 200,000 163,956 0.46

0270372031

Aston Martin Capital Holdings Ltd

10.375% GBP 31/03/2029 100,000 118,780 0.33

BP Capital Markets Plc FRN 3.625% 100,000 99,015 0.28

EUR Perpetual

California Buyer Ltd / Atlantica
Sustainable Infrastructure Plc 75,000 71,844 0.20
144A 6.375% USD 15/02/2032

CPUK Finance Ltd 6.5% GBP

28/08/2026 100,000 120,594 0.34
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CSL Finance Plc 144A 4.75% USD

27/04/2052 20,000 16,998 0.05

Deuce Finco Plc 5.5% GBP

15/06/2027 300,000 361,024 1.02

Edge Finco Plc 8.125% GBP

15/08/2031. 100,000 126,838 0.36

Gatwick Airport Finance Plc

4.375% GBP 07/04/2026 100,000 119,120 0.33

INEOS Quattro Finance 2 Plc 8.5%

EUR 15/03/2029 100,000 106,500 0.30

Miller Homes Group Finco Plc FRN

7.806% EUR 15/05/2028 100,000 101,667 0.29

Mobico Group Plc FRN 4.25% GBP

Perpetual 100,000 117,491 0.33

NatWest Group PIc FRN 1.043% EUR

14/09/2032 100,000 95,021 0.27

Pension Insurance Corp Plc 3.625%

GBP 21/10/2032 100,000 102,592 0.29

Tritax EuroBox Plc 0.95% EUR

02/06/2026 100,000 97,445 0.27

TVL Finance Plc 10.25% GBP

28/04/2028 150,000 187,923 0.53

Vmed 02 UK Financing I Plc 3.25%

EUR 31/01/2031 225,000 211,007 0.59

Vodafone Group Plc FRN 3% EUR

97/08/2080 200,000 190,590 0.54

Vodafone Group Plc FRN 3.25% USD

04/06/2081 58,000 54,128 0.15

Waga Bondco Ltd 8.5% GBP

15/06/2030 200,000 243,575 0.69

Zegona Finance Plc 6.75% EUR

15/07/2029 100,000 106,814 0.30
2,648,966 7.46

AbbVie Inc 4.25% USD 14/11/2028 127,000 121,364 0.34

Acrisure LLC / Acrisure Finance

Inc 144A 7.5% USD 06/11/2030 139,000 137,967 0.39

Air Lease Corp FRN 4.125% USD

Perpetual 45,000 41,750 0.12

Air Lease Corp FRN 4.65% USD

Perpetual 80,000 75,709 0.21

Air Lease Corp FRN 6% USD

Perpetual 9,000 8,518 0.02

Alliant Holdings Intermediate LLC

/ Alliant Holdings Co-lssuer 144A 106,000 103,912 0.29

7% USD 15/01/2031

Amer Sports Co 144A 6.75% USD

16/02/2031 137,000 135,860 0.38

American Airlines 2021-1 Class B

Pass Through Trust 3.95% USD 259,625 236,182 0.66

11/07/2030

Antero Midstream Partners LP /

Antero Midstream Finance Corp 77,000 75,744 0.21

144A 6.625% USD 01/02/2032

Ashton Woods USA LLC / Ashton

Woods Finance Co 144A 6.625% USD 68,000 65,514 0.18

15/01/2028

AT&T Inc 3.55% USD 15/09/2055 45,000 29,909 0.08

Athene Holding Ltd 3.45% USD

15/05/2052 47,000 29,836 0.08

Athene Holding Ltd 3.95% USD 7.000 4,962 0.01

25/05/2051
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Athene Holding Ltd 4.125% USD

12/01/2028 32,000 30,296 0.09
Avis Budget Rental Car Funding

AESOP LLC 144A 4.84% USD 1,000,000 944,094 2.66
21/08/2028

Baltimore Gas and Electric Co

4.55% USD 01/06/2052 7,000 5,756 0.02
Bank of America Corp 5% USD

21/01/2044 55,000 50,641 0.14
Bank of America Corp FRN 5.468%

USD 23/01/2035 17,000 16,596 0.05
Bath & Body Works Inc 6.75% USD

01/07/2036 81,000 79,829 0.22
Blackstone Holdings Finance Co

LLC 144A 2.55% USD 30/03/2032 76,000 62,272 0.18
Blue Owl Finance LLC 3.125% USD

10/06/2031 98,000 83,083 0.23
BlueLinx Holdings Inc 144A 6% USD

15/11/2029 85,000 79,548 0.22
Brighthouse Financial Inc 4.7%

USD 22/06/2047 60,000 46,360 0.13
Carriage Services Inc 144A 4.25%

USD 15/05/2029 158,000 140,438 0.40
CBRE Services Inc 2.5% USD

01/04/2031 87,000 72,134 0.20
CCO Holdings LLC / CCO Holdings

Capital Corp 4.5% USD 01/05/2032 186,000 157,446 0.44
CCO Holdings LLC / CCO Holdings

Capital Corp 144A 4.75% USD 90,000 77,823 0.22
01/02/2032

CD&R Smokey Buyer Inc / Radio

Systems Corp 144A 9.5% USD 12,000 11,432 0.03
15/10/2029

CenterPoint Energy Inc FRN 6.7%

USD 15/05/2055 80,000 76,571 0.22
Charter Communications Operating

LLC / Charter Communications

Operating Capital 3.5% USD 67,000 45,545 0.13
01/06/2041

Citigroup Inc FRN 2.52% USD

03/11/2032 38,000 31,187 0.09
Citigroup Inc FRN 7.125% USD

Perpetual 85,000 83,714 0.24
Clear Channel Outdoor Holdings

Inc 144A 5.125% USD 15/08/2027 98,000 92,218 0.26
Cleveland-Cliffs Inc 6.25% USD

01/10/2040 33,000 27,540 0.08
Cleveland-Cliffs Inc 144A 7% USD

15/03/2032 53,000 51,219 0.14
Comcast Corp 4% USD 01/03/2048 22,000 16,575 0.05
Cougar JV Subsidiary LLC 144A 8%

USD 15/05/2032 79,000 80,588 0.23
Cousins Properties LP 5.375% USD

15/02/2032 7,000 6,706 0.02
Cousins Properties LP 5.875% USD

01/10/2034 6,000 5,877 0.02
Cushman & Wakefield US Borrower

LLC 144A 8.875% USD 01/09/2031 67,000 69,473 0.20
CVS Health Corp FRN 6.75% USD

10/12/2054 44,000 42,375 0.12
CVS Health Corp FRN 7% USD 51,000 49,722 0.14

10/03/2055
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DaVita Inc 144A 6.875% USD

01/09/2032 80,000 78,325 0.22
Delek Logistics Partners LP /
Delek Logistics Finance Corp 144A 82,000 79,919 0.23

7.125% USD 01/06/2028

Directv Financing LLC / Directv
Financing Co-Obligor Inc 144A 10% 37,000 35,154 0.10
USD 15/02/2031

Dollar General Corp 5% USD

01/11/2032 15,000 14,132 0.04
Dun & Bradstreet Corp/The 144A 5%

USD 15/12/2029 84,000 78,888 0.22
EMRLD Borrower LP / Emerald Co-

Issuer Inc 144A 6.625% USD 121,000 117,972 0.33
15/12/2030

EnerSys 144A 4.375% USD

15/12/2027 41,000 38,381 0.11
EnerSys 144A 6.625% USD

15/017/2032 34,000 33,540 0.09
Entergy Corp FRN 7.125% USD

01/12/2054 80,000 78,683 0.22
EPR Properties 4.95% USD

15/04/2028 80,000 76,336 0.21
Esab Corp 144A 6.25% USD

15/04/2029 79,000 77,339 0.22
Essex Portfolio LP 2.65% USD

01/09/2050 41,000 23,609 0.07
Extra Space Storage LP 3.9% USD

01/04/2029 43,000 39,938 0.11
Fannie Mae or Freddie Mac TBA

15yr 2% USD Perpetual 100,000 86,479 0.24
Fannie Mae or Freddie Mac TBA

30yr 3% USD Perpetual 320,000 266,783 0.75
Fannie Mae or Freddie Mac TBA

30yr 4% USD Perpetual 400,000 358,881 1.01
Fannie Mae or Freddie Mac TBA

30yr 6% USD Perpetual 75,000 73,232 0.21
Fannie Mae or Freddie Mac TBA MBS

15yr 0% USD Perpetual 50,000 44,339 0.13
Fannie Mae or Freddie Mac TBA MBS

15yr 3% USD Perpetual 50,000 45,375 0.13
Fannie Mae or Freddie Mac TBA MBS

15yr 3.5% USD Perpetual 15,000 13,834 0.04
Fannie Mae or Freddie Mac TBA MBS

15yr 4% USD Perpetual 135,000 126,270 0.36
Fannie Mae or Freddie Mac TBA MBS

30yr 2% USD Perpetual 350,000 267,830 0.75
Fannie Mae or Freddie Mac TBA MBS

30yr 3.5% USD Perpetual 385,000 334,110 0.94
Fannie Mae or Freddie Mac TBA MBS

30yr 4.5% USD Perpetual 305,000 281,457 0.79
FirstCash Inc 144A 6.875% USD

01/03/2032 104,000 101,906 0.29
Flowserve Corp 2.8% USD

15/01/2032 45,000 37,256 0.10
Genesis Energy LP / Genesis

Energy Finance Corp 7.875% USD 111,000 107,541 0.30
15/05/2032

Genesis Energy LP / Genesis

Energy Finance Corp 8.25% USD 25,000 24,827 0.07

15/01/2029
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Genesis Energy LP / Genesis
Energy Finance Corp 8.875% USD
15/04/2030

Genuine Parts Co 1.875% USD
01/11/2030

Ginnie Mae 6% USD Perpetual
Ginnie Mae Il TBA 30yr 5% USD

Perpetual

Ginnie Mae Il TBA 30yr 5.5% USD
Perpetual

Ginnie Mae TBA MBS 30yr 2% USD
Perpetual

Ginnie Mae TBA MBS 30yr 2.5% USD
Perpetual

Ginnie Mae TBA MBS 30yr 3% USD
Perpetual

Ginnie Mae TBA MBS 30yr 4.5% USD
Perpetual

Global Atlantic Fin Co 144A FRN
4.7% USD 15/10/2051

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

Goldman Sachs Group Inc/The FRN
7.5% USD Perpetual

Greystar Real Estate Partners LLC
144A 7.75% USD 01/09/2030

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

Hilcorp Energy 1 LP / Hilcorp
Finance Co 144A 6% USD 01/02/2031
Hilcorp Energy 1 LP / Hilcorp
Finance Co 144A 6.25% USD
15/04/2032

Hilcorp Energy | LP / Hilcorp
Finance Co 144A 7.25% USD
15/02/2035

Hilcorp Energy | LP / Hilcorp
Finance Co 144A 8.375% USD
01/11/2033

Howard Midstream Energy Partners
LLC 144A 7.375% USD 15/07/2032
Icahn Enterprises LP / Icahn
Enterprises Finance Corp 9% USD
15/06/2030

IQVIA Inc 2.25% EUR 15/01/2028
Iron Mountain Inc 144A 4_.5% USD
15/02/2031

Iron Mountain Information
Management Services Inc 144A 5%
USD 15/07/2032

Jane Street Group / JSG Finance
Inc 144A 6.125% USD 01/11/2032
Jefferson Capital Holdings LLC
144A 9.5% USD 15/02/2029
JPMorgan Chase & Co FRN 5.717%
USD 14/09/2033

Kite Realty Group LP 4.95% USD
15/12/2031

KKR Group Finance Co X1l LLC 144A
4.85% USD 17/05/2032

KLA Corp 4.95% USD 15/07/2052

42,000

98,000
1,970,000
265,000

160,000
435,000
725,000
150,000
55,000
86,000
135,000
75,000
73,000
86,000

37,000

33,000

17,000

35,000

141,000

80,000
200,000
77,000

38,000

145,000
72,000
55,000
10,000

23,000
21,000
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42,078

79,986
1,919,940
251,104

154,144
342,025
594,537
127,782
50,895
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126,285
75,753
73,998
78,693

34,217

30,362

16,128

35,225

141,394

75,868
194,356
68,684

34,214

139,481
73,863
54,552
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18,771
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Kohl*s Corp 4.625% USD 01/05/2031 46,000 34,586 0.10
Lns e Cntel potaanas & 1n
kgjgiizggfors Inc 144A 4.375% USD 117,000 103,583 0.29
e
Navient Corp 5% USD 15/03/2027 81,000 76,807 0.22
ST I ASS g s o
Tgyg;}zgggnds Inc 6.625% USD 80,000 76,733 0.2
NextEra Energy Capital Holdings 9.000 8.640 0.02

Inc 5% USD 15/07/2032

NGL Energy Operating LLC / NGL
Energy Finance Corp 144A 8.125% 34,000 33,307 0.09
USD 1570272029

NGL Energy Operating LLC / NGL

Energy Finance Corp 144A 8.375% 102,000 99,857 0.28
USD 15/02/2032

OneMain Finance Corp 4% USD

15/09/2030 53,000 45,980 0.13
OneMain Finance Corp 7.125% USD

15/11/2031 34,000 33,662 0.09
Oracle Corp 3.85% USD 01/04/2060 15,000 10,125 0.03
Owens-Brockway Glass Container

Inc 144A 7.25% USD 15/05/2031 37,000 35,181 0.10
Phinia Inc 144A 6.625% USD

15/10/2032 53,000 51,261 0.14
Phinia Inc 144A 6.75% USD

15/04/2029 85,000 83,691 0.24
PNC Financial Services Group

Inc/The FRN 6.25% USD Perpetual 21,000 20,367 0.06
Prairie Acquiror LP 144A 9% USD

01/08/2029 118,000 117,694 0.33
Provident Funding Associates LP /

PFG Finance Corp 144A 9.75% USD 101,000 101,012 0.28
15/09/2029

RHP Hotel Properties LP / RHP

Finance Corp 144A 6.5% USD 79,000 76,990 0.22
01/04/2032

Ritchie Bros Holdings Inc 144A

7.75% USD 15/03/2031 100,000 101,290 0.29
RLJ Lodging Trust LP 144A 4% USD

15/09/2029 85,000 75,125 0.21
Saks Global Enterprises LLC 144A

11% USD 15/12/2029 78,000 69,497 0.20
Santander Drive Auto Receivables

Trust 2022-3 4.49% USD 15/08/2029 675,000 648,259 1.83
Sasol Financing USA LLC 5.5% USD

18/03/2031 200,000 164,274 0.46
Select Medical Corp 144A 6.25%

USD 01/12/2032 75,000 71,885 0.20
Sensata Technologies Inc 144A 84,000 71,728 0.20

3.75% USD 15/02/2031
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Service Properties Trust 5.5% USD
15/12/2027

Six Flags Entertainment Corp /Six
Flags Theme Parks Inc/Canada®s
Wonderland Co 144A 6.625% USD
01/05/2032

Specialty Building Products
Holdings LLC / SBP Finance Corp
144A 7.75% USD 15/10/2029

SS&C Technologies Inc 144A 5.5%
USD 30/09/2027

SS&C Technologies Inc 144A 6.5%
USD 01/06/2032

Star Parent Inc 144A 9% USD
01/10/2030

Summit Midstream Holdings LLC
144A 8.625% USD 31/10/2029
Tallgrass Energy Partners LP /
Tallgrass Energy Finance Corp
144A 7.375% USD 15/02/2029

Tenet Healthcare Corp 6.75% USD
15/05/2031

TSMC Arizona Corp 3.25% USD
25/10/2051

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 States Treasury Note/Bond
4.25% USD 31/01/2030

United States Treasury Note/Bond
4.625% USD 15/02/2035

Univision Communications Inc 144A
6.625% USD 01/06/2027

Univision Communications Inc 144A
7.375% USD 30/06/2030

Univision Communications Inc 144A
8.5% USD 31/07/2031

Velocity Vehicle Group LLC 144A
8% USD 01/06/2029

Venture Global LNG Inc 144A FRN
9% USD Perpetual

Venture Global LNG Inc 144A
9.875% USD 01/02/2032

Verizon Communications Inc 2.875%
EUR 15/01/2038

Victoria®s Secret & Co 144A
4.625% USD 15/07/2029

Warnermedia Holdings Inc 5.05%
USD 1570372042

ZF North America Capital Inc 144A
6.875% USD 14/04/2028

259,000

70,000

34,000

21,000
58,000
42,000

113,000

79,000

81,000

200,000
100,000

30,836

35,641

70,998

65,000
305,000
28,000
22,000
22,000
77,000
116,000
89,000
100,000
80,000
28,000

100,000

EDINETOOOO

00000000 O00DbDO000DOoOdnoo(eEcssr9)
Ooooooooooooooooooad

242,733

68,965

33,551

20,122
57,042
42,385

114,313

77,665

79,684

144,085
85,781

29,137

33,849

65,016

62,898
301,301
26,946
20,732
21,087
77,363
112,959
93,591
93,054
70,360
22,386

97,126

0.

68

.19

.09

.06

.16

.12

.32

.22

.22

0.41
0.24

.08

.10

.18

.18

.85

.08

.06

.06

.22

.32

.26

.26

.20

.06

.27

16,331,228

45.

97
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Uzbekneftegaz JSC 4.75% USD

16/11/2028 200,000 172,541 0.49
35,969,070 101.24
35,969,070 101.24
Invesco Liquidity Funds plc -
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