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US TREASURY N/B 0.25% 24/5/15 5,660, 900 | US TREASURY N/B 0.25% 24/5/15 5, 670, 623
TREASURY BILL 0% 24/4/4 4,911, 884 | HERBALIFE FINANCI 7.875% 25/9/1 1,572, 994
TREASURY BILL 0% 24/2/27 3,770,163 | BANCO DE SABADELL 1.75% 24/5/10 1,183, 126
TREASURY BILL 0% 24/1/30 2, 839, 556 | UNICREDIT SPA VAR 1.625% 25/7/3 845, 708
BANQ FED CRD MUT 4.875% 25/9/25 1,539, 742 | ARDAGH PKG FIN 5.25% 25/4/30 734, 116
AVIENT CORP 5.75% 24/9/20 1, 340, 242 | ALTICE FRANCE SA 2.5% 25/1/15 572, 986
INTERCONTINENTAL 3.75% 25/8/14 1,272,835 | ALTICE FRANCE SA 2.125% 25/2/15 525, 631
KEY BANK NA 4.15% 25/8/8 1,163, 375 | NEW FORTRESS ENERGY 6.75% 25/9/15 345, 670
AIR LEASE CORP 3.375% 25/7/1 1, 098, 296 | B&G FOODS INC 5.25% 25/4/1 272,765
SCHAEFFLER AG 2.75% 25/10/12 959, 906 | DISH DBS CORP 5.875% 24/11/15 152, 160
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NIV TNY 37, 641 37,231 6, 060, 562 5.3 1.7 — — 5.3
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(7 AV 7) % Tk Fov Tk v TH
LR (AhEEEAES | AERCAP IRELAND 4.45% 4.45 5,075 5, 060 781,093 2025/10/1
AERCAP IRELAND CAP 6.5% 6.5 14, 475 14, 594 2,252,584| 2025/7/15
AIR LEASE CORP 3.375% 3.375 7,475 7,399 1,142,122 2025/7/1
ALLY FINANCIAL INC 5.8% 5.8 5, 150 5,167 797,637| 2025/5/1
AMERICAN AIR 3.75% 3.75 6, 000 5, 952 918,767| 2025/3/1
AMERIGAS PART/FIN 5.5% 5.5 2,051 2,043 315,378| 2025/5/20
AUTONATION INC 4.5% 4.5 3, 000 2,986 460,942| 2025/10/1
AVOLON HDGS 2.875% 2.875 19, 000 18, 879 2,914, 035| 2025/2/15
BANCO SANTANDER 2.746% 2.746 2, 400 2,372 366, 179| 2025/5/28
BANCO SANTANDER 5.147% 5. 147 11, 600 11, 621 1,793,763| 2025/8/18
BANQ FED CRD MUT 4.524% 4. 524 1,025 1,022 157,821 2025/7/13
BARCLAYS PLC 3.65% 3.65 2,675 2,663 411,054| 2025/3/16
BIOGEN INC 4.05% 4.05 2,000 1,987 306, 779| 2025/9/15
BOEING CO 4.875% 4. 875 8, 500 8, 485 1,309, 774| 2025/5/1
BPCE SA 2.375% 2.375 12, 150 12, 100 1,867,641 2025/1/14
BROADCOM INC 3.15% 3.15 2,675 2,633 406, 491| 2025/11/15
BUCKEYE PARTNERS 4.125% 4.125 5, 000 4,972 767,509| 2025/3/1
CDW LLC/CDW FIN 4.125% 4.125 2,715 2,700 416,857| 2025/5/1
CELANESE US HLDS 6.05% 6.05 4,025 4,031 622,327| 2025/3/15
CHARTER COMM OPT 4. 908 16, 175 16, 147 2,492,390| 2025/7/23
CRED AGRICOLE SA 5.568% 5. 568 750 751 115,932| 2025/2/28
CREDIT SUISSE NY 2.95% 2.95 4, 750 4,712 727,423| 2025/4/9
DANA FIN LUX SAR 5.75% 5.75 3,185 3,179 490,690| 2025/4/15
DCP MIDSTREAM OP 5.375% |  5.375 2 2 309| 2025/7/15
DISCOVER FIN SVS 3.75% 3.75 4,100 4,082 630,104| 2025/3/4
ENERGY TRANSFER LP 2.9% 2.9 2,400 2,375 366,647| 2025/5/15
EQM MIDSTREAM PT 6% 6.0 8,435 8, 444 1,303,365 2025/7/1
EXPEDIA GROUP INC 6.25% 6.25 19, 730 19, 755 3,049, 335| 2025/5/1
GENERAL MOTORS CO 6.125% 6.125 16,910 17, 063 2,633, 695| 2025/10/1
GFL ENVIRON INC 3.75% 3.75 2, 550 2,524 389,692| 2025/8/1
GLENCORE FDG LLC 1.625% 1.625 18, 115 17, 647 2,723,905| 2025/9/1
GLOBAL PAYMENTS 2.65% 2.65 5, 465 5, 437 839, 308| 2025/2/15
GLP CAPITAL LP 5.25% 5.25 15, 320 15, 302 2,361,991| 2025/6/1
HCA INC 5.375% 5.375 16, 270 16, 268 2,510,981| 2025/2/1
HP ENTERPRISE CO 4.9% 4.9 10, 105 10, 109 1,560,336 2025/10/15
HYATT HOTELS CORP 5.375% | 5. 375 4, 950 4,953 764,535| 2025/4/23
HYUNDAI CAP AMER 5.875% |  5.875 4,920 4,929 760,890| 2025/4/7
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H = 2
e # A A B ok | mEeHE %éﬁiﬁ{ﬁﬁgiﬁéﬁ R A A

(T AV7) % Tk Fv TX Fv TH

L% (AhREEAES) | INTERNATIONAL FL 1.23% 1.23 4,000 3,871 597,536 2025/10/1
KEY BANK NA 4.15% 4.15 8,000 7,945 1,226,455| 2025/8/8
MARRIOTT INTL 5.75% 5.75 2, 300 2, 306 355,952| 2025/5/1
MPLX LP 4.875% 4.875 5,145 5, 144 794, 114| 2025/6/1
NAVIENT CORP 6.75% 6.75 7,685 7,724 1,192,205 2025/6/25
NISSAN MOTOR CO 3.522% 3.522 21, 400 20, 991 3,240, 029| 2025/9/17
NOMURA HOLDINGS 1.851% 1.851 20, 115 19, 692 3,039, 554| 2025/7/16
NUSTAR LOGISTICS 5.75% 5.75 6, 890 6, 869 1,060,256 2025/10/1
OCCIDENTAL PETE 5.875% 5. 875 2,000 2,010 310,370| 2025/9/1
PENNYMAC FIN SVCS 5.375% 5.375 2, 800 2,786 430, 083| 2025/10/15
PERRIGO FINANCE 3.9% 3.9 5, 623 5,613 866, 433| 2024/12/15
PLAINS ALL AMER  4.65% 4.65 2,000 1, 996 308, 195| 2025/10/15
RANGE RESOURCES 4.875% 4.875 8, 095 8, 068 1,245,391 2025/5/15
REYNOLDS AMERICA 4.45% 4.45 12, 500 12, 460 1,923,246 2025/6/12
ROLLS-ROYCE PLC 3.625% 3.625 9, 600 9, 488 1,464,620 2025/10/14
SEAGATE HDD CAYMAN 4.75% 4.75 8, 400 8, 382 1,293,865 2025/1/1
SINK DELTA/SKYMILES 4.5% 4.5 2,999 2,987 461, 046| 2025/10/20
SIX FLAGS THEME PARKS 7% 7.0 3, 174 3,176 490, 352|  2025/7/1
SOCIETE GENERALE 2.625% 2.625 12, 375 12,311 1,900, 344| 2025/1/22
SOUTHWESTERN ENE 6.45% 5.7 5, 180 5,175 798,842| 2025/1/23
STANDARD CHART 3.2% 3.2 8, 000 7,935 1,224,835| 2025/4/17
STARWOOD PROP TR 4.75% 4.75 4, 600 4,582 707,379| 2025/3/15
STEEL DYNAMICS INC 2.4% 2.4 5, 700 5,615 866, 804| 2025/6/15
SYNCHRONY FINANCIAL 4.5% 4.5 15, 415 15, 335 2,367,052 2025/7/23
TRAVEL + LEISURE CO 6.6% 6.6 6, 225 6, 267 967,374| 2025/10/1
UBS GROUP AG 3.75% 3.75 1,400 1,394 215,248| 2025/3/26
UNITED WHOLESALE 5.5% 5.5 5, 000 4,987 769, 776| 2025/11/15
WESTERN MIDSTRM 4.35% 3.1 2,725 2,710 418,376| 2025/2/1
WOODSIDE FINANCE 3.65% 3.65 4, 000 3,978 614,089| 2025/3/5
XEROX HOLDINGS CORP 5% 5.0 4,570 4,531 699, 365| 2025/8/15
AN E — — — 73, 579, 500 —
(= A7) Ta—n Ta—n

L% (AhEEEAER | DT LUFTHANSA AG 2.875% 2.875 6, 900 6, 888 1,121,272| 2025/2/11
SCHAEFFLER AG 2.75% 2.75 7,100 7,041 1,146,145| 2025/10/12
7F FINANCE GMBH 3% 3.0 9, 500 9, 405 1,531,100 2025/9/21
(z—w- A ZV7T)

gttEs (A0REEAER) | INTESA SANPAOLO 1.625% 1.625 4,375 4, 347 707,604| 2025/4/21
TELECOM ITALIA SPA 3% 3.0 6, 600 6, 567 1,068,976 2025/9/30
(—w-- 75 R)

iR (BLREEARS) | ELIS SA 1% 1.0 5, 000 4,954 806, 412| 2025/4/3
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(—m--- 77 R) % To—n To—n FH

BEtER (ADEEEAES) | RCI BANQUE SA 1.625% 1.625 9, 605 9, 540 1,553,026 2025/4/11
VALEO SA 1.5% 1.5 7,000 6,925 1,127,267| 2025/6/18
(2—w-FFH)

LgttEs (GOREEAER) | BRENNTAG FINANCE 1.125% 1.125 2,000 1,971 320,871 2025/9/27
DIGITAL DUTCH 0.625% 0.625 2,900 2,855 464, 745| 2025/7/15
HEIMSTADEN BOST 0.625% 0. 625 2,950 2,884 469, 540| 2025/7/24
REDEXIS GAS FIN 1.875% 1.875 9, 400 9,337 1,520,033| 2025/5/28
STELLANTIS NV 2% 2.0 3, 800 3, 784 616,007| 2025/3/20
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attEs (A0REEAER) | ANGLIAN WAT FIN 1.625% 1.625 4,000 3,872 755,117| 2025/8/10
BANQ FED CRD MUT 4.875% 4.875 7, 800 7,783 1,517,961 | 2025/9/25
INTERCONTINENTAL 3.75% 3.75 7,000 6, 920 1,349,713| 2025/8/14
VOLKSWAGEN FIN 4.25% 4.25 4,000 3,953 771,031| 2025/10/9
WHITBREAD GROUP 3.375% 3.375 5, 000 4,907 957,060| 2025/10/16
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