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TREASURY BILL 0% 24/6/13 6, 056, 286 | TREASURY BILL 0% 24/6/13 6, 058, 077
MANUF & TRADERS 3.4% 27/8/17 522, 734 | THAMES WATER UTL 0.875% 28/1/31 311, 062
NISSAN MOTOR ACC 2.75% 28/3/9 515, 693 | CBRE GI OPEN END 0.5% 28/1/27 262, 530
DEUTSCHE BANK AG VAR 1.875% 28/12/22 514,937 | MANUF & TRADERS 3.4% 27/8/17 197, 409
TAPESTRY INC 7.35% 24/11/25 513,229 | ARCHROCK LP/FIN 6.25% 28/4/1 144, 994
PERMANENT TSB GROUP VAR 6.625% 28/4/25 508, 360 | ALLY FINANCIAL INC 7.1% 27/11/15 134, 991
KEY BANK NA 6.95% 28/2/1 485, 183 | ALLEGIANT TRAVEL 7.25% 27/8/15 132, 508
WESTERN DIGITAL 2.85% 29/2/1 484, 390 | ENLINK MIDSTREA 5.625% 28/1/15 131, 115
CONCENTRIX CORP 6.6% 28/8/2 482, 784 | REGAL REXNORD CORP 6.05% 28/4/15 130, 995
YORKSHRE BLD SOC VAR 3.375% 28/9/13 481, 109 | MASTEC INC 4.5% 28/8/15 130, 795
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(1) At
A EFFERIBR
ShE OhE D) At iE
X S e (it H 5 HBB#% FRAT I BIAE A bR
FHm A EEWNE & 31V T
IMERBEE | FRERIRRAE 9 A pp x| DEELLE | 26RDLE | 24E A
Tk kv Tk kv M % % % % %
7T A U A 76, 225 74,694 | 11,008, 468 43.0 30. 4 — 41.8 1.3
=L = =g Ta—n Fa—n
[ G 2, 650 2,676 428, 620 1.7 1.7 — 1.2 0.5
4 % U 7 2, 285 2, 224 356, 208 1.4 1.4 - 1.4 —
7 7 v A 5, 180 5,035 806, 325 3.2 2.1 — 3.2 —
+ 7 v F 8, 345 8, 049 1, 289, 023 5.0 3.2 — 4.7 0.3
N 1,395 1, 360 217, 868 0.9 0.9 - 0.9 -
F—2KNU T 2, 960 3,138 502, 566 2.0 0.5 — 2.0 —
IR TN 3, 760 3,734 597, 975 2.3 0.3 - 2.3 —
TANLT YR 2, 925 3,130 501, 254 2.0 — — 2.0 —
¥ U v oy 2,975 3, 263 522, 582 2.0 1.0 - 2.0 —
z O 19, 060 18, 947 3, 034, 307 11.9 9.5 — 10.5 1.4
THRA K THRA K
4 ¥ U = 24, 980 24, 180 4,611,031 18.0 0.3 - 17.1 0.9
& G — —| 23,876,232 93.3 51.5 — 88.9 4.4
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BEER (ADREEAES) | ADAPTHEALTH LLC 6.125% 6.125 640 632 93,144| 2028/8/1
AG ISSUER LLC 6.25% 6.25 610 604 89,070 2028/3/1
AMER AXLE & MFG 6.875% 6. 875 575 565 83,390 2028/7/1
AMERICAN AIRLINE 7.25% 7.25 940 954 140, 604| 2028/2/15
AMERIGAS PARTNER 9.375% 9.375 910 915 134,992 2028/6/1
ANGI GROUP LLC 3.875% 3.875 695 634 93, 538| 2028/8/15
ARES CAPITAL CORP 2.875% 2.875 1,925 1,794 264,526| 2028/6/15
ASBURY AUTO GRP 4.5% 4.5 1,000 969 142,887| 2028/3/1
AVOLON HDGS 6.375% 6.375 2,500 2, 587 381,328| 2028/5/4
BLUE OWL CAPITAL 2.875% 2.875 450 414 61,053 2028/6/11
BLUE OWL CREDIT 4.7% 4.7 1,600 1,583 233,424| 2027/2/8
BRINK’S CO/THE 4.625% 4.625 1,000 980 144, 517| 2027/10/15
BUCKEYE PARTNERS LP 4.5% 4.5 995 967 142,571 2028/3/1
CAIXABANK SA VAR 6. 208 400 413 61,010 2029/1/18
CALPINE CORP 4.625% 4.625 1,015 977 144, 067| 2029/2/1
CARNIVAL CORP 4% 4.0 1,025 981 144, 727|  2028/8/1
CASTLELAKE AVIAT 5% 5.0 975 983 144, 956| 2027/4/15
CCO HOLDINGS LLC 5% 5.0 1,005 980 144, 433| 2028/2/1
CHEMOURS CO 5.75% 5.75 1,015 948 139, 781| 2028/11/15
CINEMARK USA INC 5.25% 5.25 995 972 143,272| 2028/7/15
CIVITAS RESOURCES 8.375% 8.375 895 926 136,568| 2028/7/1
CNX RESOURCES CORP 6% 6.0 960 950 140, 056| 2029/1/15
COMERICA INC 4% 4.0 2,625 2,522 371,832] 2029/2/1
CONCENTRIX CORP 6.6% 6.6 3,175 3, 305 487,091| 2028/8/2
ELANCO ANIMAL 6.65% 6.65 925 941 138, 711| 2028/8/28
FORD MOTOR CRED 6.798% 6. 798 1,625 1, 681 247,789| 2028/11/7
FRONTIER COMMUNI 5% 5.0 1,005 994 146,533| 2028/5/1
GARDA SECURITY 7.75% 7.75 930 954 140, 699| 2028/2/15
GROUP 1 AUTOMOTIVE 4% 4.0 1,025 973 143, 405| 2028/8/15
H&E EQUIPMENT 3.875% 3.875 1,035 1,034 152,507| 2028/12/15
INGEVITY CORP 3.875% 3.875 1,055 984 145,094| 2028/11/1
JAZZ SECURITIES 4.375% 4.375 1,015 969 142,910| 2029/1/15
JELD-WEN INC 4.875% 4.875 980 909 134, 038| 2027/12/15
KBR INC 4.75% 4.75 1,015 968 142, 776| 2028/9/30
KEN GAREF AUTOMO 4.875% 4.875 1,010 970 143,010| 2028/9/15
KEY BANK NA 6.95% 6.95 3,125 3, 288 484,717| 2028/2/1
KODIAK GAS SERVI 7.25% 7.25 920 945 139, 336| 2029/2/15
MANUF & TRADERS 3.4% 3.4 2, 350 2,273 335,033| 2027/8/17
MARRIOTT OWNERSH 4.75% 4.75 600 577 85,128| 2028/1/15
MASTEC INC 4.5% 4.5 1,850 1, 807 266,400| 2028/8/15
MATCH GROUP II 4.625% 4.625 1,000 957 141,120| 2028/6/1
MGM RESORTS INTL 4.75% 4.75 935 906 133,588| 2028/10/15
MIDCAP FINL ISSR 6.5% 6.5 1,020 1,003 147,947 2028/5/1
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Lg% (AbREEAES) | MINERALS TECHNOL 5% 5.0 985 953 140,501 | 2028/7/1
NEWELL BRANDS INC 6.375% 6.375 900 909 133,999| 2027/9/15
NEXTERA ENERGY O 7.25% 7.25 920 913 134,562 2029/1/15
NISSAN MOTOR ACC 2.75% 2.75 3, 850 3, 549 523,109| 2028/3/9
NORTHERN OIL 8.125% 8.125 585 586 86,497 2028/3/1
NRG ENERGY INC 3.375% 3.375 1, 065 980 144, 513| 2029/2/15
ONEMAIN FINANCE CORP 9% 9.0 835 879 129,564 2029/1/15
OPEN TEXT CORP 3.875% 3.875 1,025 970 142,963 2028/2/15
ORGANON & CO/ORG 4.125% 4.125 1,015 960 141,604 | 2028/4/30
REGAL REXNORD CORP 6.05% 6. 05 825 843 124,280 2028/4/15
SCIENCE APP 4.875% 4.875 1, 005 967 142,521 2028/4/1
SERVICE PROP 5.5% 5.5 940 911 134, 366| 2027/12/15
SIRIUS XM RADIO INC 5% 5.0 985 969 142,942 2027/8/1
SOCIETE GENERALE VAR 6. 446 825 855 126,054 2029/1/10
SOLARIS MIDSTREA 7.625% 7.625 590 590 87,014 2026/4/1
SRM ESCROW ISSUR 6% 6.0 975 960 141, 624| 2028/11/1
TALLGRASS NRG 5.5% 5.5 980 957 141,076| 2028/1/15
VENTURE GLOBAL L 9.5% 9.5 875 952 140, 363|  2029/2/1
VISTAJET MALTA 7.875% 7.875 295 291 42,902| 2027/5/1
WESTERN DIGITAL 2.85% 2.85 3, 750 3, 398 500, 893| 2029/2/1
WR GRACE HOLDING 4.875% 4.875 985 961 141, 655| 2027/6/15
71 TECH/ZI FIN 3.875% 3.875 670 623 91,857| 2029/2/1
AN E — — — 11, 008, 468 —
(— - A YY) Fa—n Fa—n

L% (Ab&LEEAES) | ADLER PELZER HLD 9.5% 9.5 515 503 80,637 2027/4/1
HT TROPLAST AG 9.375% 9.375 525 554 88,722 2028/7/15
IHO VERWALTUNGS 8.75% 8.75 750 787 126,182 2028/5/15
STYROLUTION 2.25% 2.25 860 831 133,077| 2027/1/16
(z—m---AXU7T)

Ltk (AbRLEEAES | MUNDYS SPA 4.75% 4.75 850 879 140, 859| 2029/1/24
OPTICS BIDCO SPA 1.625% 1.625 619 557 89,337 2029/1/18
TEAMSYSTEM SPA 3.5% 3.5 510 505 80,928 2028/2/15
TELECOM ITALIA 1.625% 1.625 306 281 45,082 2029/1/18
(2—m---7F 2 R)

L@tk (G0REEMER) | CREDIT MUTUEL ARKEA 3.5% 3.5 1, 600 1, 607 257,420 2029/2/9
ELO SACA 4.875% 4. 875 1, 400 1, 269 203,261| 2028/12/8
FORVIA SE 3.75% 3.75 820 797 127,789| 2028/6/15
ILIAD HOLDING SAS 5.625% 5. 625 510 519 83,223| 2028/10/15
PAPREC HOLDING $ 3.5% 3.5 850 840 134,629 2028/7/1
(z—m---F7 %)

gt (GoREEMER) | AKELIUS RESIDENT 1% 1.0 1,775 1,659 265, 718| 2028/1/17
ASHLAND SERVICES BV 2% 2.0 950 902 144, 556| 2028/1/30
BOELS TOPHOLD 6.25% 6.25 800 833 133,447 2029/2/15
GOODYEAR EUROPE BV 2.75% 2.75 855 814 130,399| 2028/8/15
HEIMSTADEN BOST 1% 1.0 1,340 1,223 195,856| 2028/4/13
NOBIAN FINANCE B 3.625% 3.625 520 517 82,914| 2026/7/15
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Ltk (A0%kEEAER) | Ol EUROPEAN GRP 6.25% 6.25 765 787 126,102| 2028/5/15
TMNL HOLD 1V BV 3.75% 3.75 540 528 84,637 2029/1/15
7F EUROPE FIN BV 4.75% 4.75 800 783 125,389 2029/1/31
(—m e A )

attEs (A0REEAES) | EDREAMS ODIGEO SA 5.5% 5.5 515 518 83, 043| 2027/7/15
GRIFOLS SA 2.25% 2.25 590 571 91, 479| 2027/11/15
GRIFOLS SA 3.875% 3.875 290 270 43,345 2028/10/15
(z—m-F =2 LY 7)

LgttEs (A0REEAER) | BENTELER INTERNA 9.375% 9.375 760 799 128,090| 2028/5/15
RAIFFEISEN BANK INTL VAR 6.0 2, 200 2,338 374,476| 2028/9/15
(—w- L7 vy TN7T)

Ltk (0REEMER) | CIRSA FINANCE IN 7.875% 7.875 500 527 84, 400| 2028/7/31
LOGICOR FIN 3.25% 3.25 2,450 2,411 386,219| 2028/11/13
SES SA 3.5% 3.5 810 795 127,355 2029/1/14
(z—m--TA LT R)

EattEs (A0%EEAER) | PERMANENT TSB GROUP VAR 6. 625 2,925 3,130 501, 254| 2028/4/25
(z—m---FVUT¥)

Ltk (AbREEAES | EUROBANK SA VAR 7.0 1,475 1,631 261,255 2029/1/26
PIRAEUS BANK SA VAR 7.25 1,500 1,631 261,326| 2028/7/13
(—um---Z0fth)

gtk (A0REE\ES) | ARDAGH METAL PAC 2% 2.0 868 797 127,770  2028/9/1
ATHORA HOLDING L 6.625% 6. 625 1,325 1,429 228,882| 2028/6/16
CELANESE US HLDS 5.337% 5. 587 2,275 2,422 388,012| 2029/1/19
COTY INC 5.75% 5.75 795 824 131,958| 2028/9/15
EG GLOBAL 11% 11.0 210 235 37,649| 2028/11/30
ICELAND BONDCO PLC FLOAT 8. 056 520 522 83,660| 2027/12/15
IQVIA INC 2.875% 2.875 875 852 136, 466| 2028/6/15
NOMAD FOODS BOND 2.5% 2.5 950 913 146,219 2028/6/24
PHOENIX GRP 4.375% 4.375 2,225 2,283 365, 741| 2029/1/24
PINNACLE BIDCO PLC 8.25% 8.25 500 527 84, 473| 2028/10/11
PLAYTECH PLC 5.875% 5. 875 825 849 136,097 2028/6/28
SILGAN HOLDINGS 2.25% 2.25 880 842 134,870 2028/6/1
VERISURE HOLDING 7.125% 7.125 500 517 82,872| 2028/2/1
VE CORP 0.25% 0.25 3, 450 3,098 496, 257| 2028/2/25
VOLVO CAR AB 4.25% 4.25 637 648 103,913| 2028/5/31
WALGREENS BOOTS  2.125% 2.125 2,225 2,182 349, 461| 2026/11/20
AN E — — — 8, 256, 732 —
(XU R) TR R TR R

L% (AhEEEAER | BAT INTL FINANCE 2.25% 2.25 1, 550 1,419 270, 653 | 2028/6/26
BLACKSTONE PRIVA 4.875% | 4. 875 1,225 1,213 231,339| 2026/4/14
BLACKSTONE PROP 2.625% 2.625 2,175 1, 987 378,916| 2028/10/20
CLOSE BROS GRP 7.75% 7.75 725 745 142, 148| 2028/6/14
CO-OP BANK HOLD VAR 5.579 680 683 130, 385| 2028/9/19
DEUCE FINCO 5.5% 5.5 475 468 89, 423| 2027/6/15
DEUTSCHE BANK AG VAR 1.875 3, 100 2,834 540,496 | 2028/12/22
GRAINGER PLC 3.375% 3.375 1,825 1,734 330, 656| 2028/4/24
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s (G0REENER) | HAMMERSON PLC 7.25% 7.25 1,150 1,210 230, 764| 2028/4/21
HEATHROW FUNDING 2.625% 2.625 2,250 2,084 397,404| 2028/3/16
HSBC HOLDINGS PLC 6.75% 6.75 1, 900 1,981 377,925| 2028/9/11
INVESTEC PLC VAR 1.875 1,375 1,268 241,891| 2028/7/16
LA BANQUE POSTALE VAR|  5.625 1, 400 1,407 268,399| 2028/9/21
PRINCIPALITY BLD 8.625% 8.625 1, 100 1,192 227,304| 2028/7/12
SANTANDER UK GROUP VAR 7.098 1, 300 1,337 254,979| 2027/11/16
YORKSHRE BLD SOC VAR 3.375 2, 750 2,613 498,339| 2028/9/13
N3 — — — 4,611, 031 —
T - — — 23, 876, 232 —
(FE1) HEMESET, HROKEZ DN EORHEEERFEEMRSEOMEICL Y, HERFE LZLDTT,
(E2) Zoffuziz, =—aZMEUSNOEIZRT 2 BITERNBITT 22— o BOAERE TN ET,
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H J&i % 5E e A
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48 K4 Y EH OE & B 5 F — 2,301
K4 Y H OE Sk 10 F — 163
K4 Y H & £ B 3 0 & 37 —
p/S F e 1 0 4 293 —
*x EH OH O#F £ B 2 — 6, 617
p/S B %&£ W 5 - 4,093
EH | * BH H # %&£ # 1 0 4F - 1,159
K4y H OE &k B 2 F — 3,703
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. g = i S
7F Al 48 I R
TH %
N t: & 23, 876, 232 93.1
oz — n o — v % z O fh 1, 777, 790 6.9
& & 1% it ) PE B R 25, 654, 022 100. 0
(E1) HHERITIT 2AMEEMEPE (24, 361, T75TH) DOREEFCMPERE (25, 654, 022TH) 1ZxF9 2 H#1395. 0% TY,
(E2) %i?@iéf‘ . HIER OB % b3 E Ot E EEC EMGOMEIC LY | HERKE LI-b0TT, RBRAEBICET 5

R L — ME 1K F=147. 38, 1 ==—1=160. 14,

1 38R > K=190. 691 T,

BEE. 8E. TARUVEEMEBEOKR WiEZEDIKR
A I S = bl
T H I H H20244E 3 H 14H
20254F 3 A10H 20254 3 H10H
n =& E 51,133, 777, 265 A B =] % IR = 1,165, 756, 799
2 — o — v & 460, 189, 365 % Y gl B 1,165, 748, 527
N otk F (3 M A ) 23, 876, 232, 090 0 fli I o & 286, 669
* i A 4 26, 340, 234, 231 X 1 Fl BlA 278, 397
P e bl A 331, 134, 539 ® F M i % 5t BE & &£ A 643, 588, 585
i i # H 3,080, 698 5 = B 1,974, 812, 679
& N £ Ft GiE L & 122, 906, 342 7 H _ H) A 2,618,401, 264
® & . 25 541,716, 006 ©) % % W 5 % I 5 & %& 116, 090, 459
* £ & 25, 533, 677, 541 M 2l i 089, 230,778
. i 5 #B|A 573,140,319
D 8, 038, 465 ™t o # B A %A 8973144
© #MEERLEA(A-B) 25,592,061, 259 (B) HHEHXS (A+B+C+D) 629, 285, 529
7 8 25,001, 787,246 (F) & M {5 % 2 48 % £~ 20,179,008
SN S 590, 274, 013 @ f8 % = # # £, 18832508
O %2 # # & 0 # 25,001, 787, 24611 W & (E + F + G ) 590, 274,013
1507 Y E#4f%5 (C/D) 10, 236/ REBEBEREE (H) 590, 274,013
(1) BREORROFT B) AMFEAETEEBRBS LD (O LYBEISRE BBEIHROFMBRIC L2 b0EEHET,
(E2) f@ﬁ’?fﬁ;’fw (F) BIMEFEABRE L HDOIE, BREOBNBREOR, B EE UM b IEAR % 245\ 2 225
(£ 3) %E@Wﬂmcﬂlﬂf‘ (6) FRAVZEIRE L HDHOIE, TRAIOBE, ToARD ORFINAEE 225\ 2 225800 VN E T,
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<
(#£5) jf:wm R GSTm—LitfEZ—7 >y F2024—03 (FREEMN) 13, 982, 293, 8961
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