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100, 000 Banco Santander SA

200, 000 Banque Federative du Credit Mutuel
200, 000 Barclays PLC

200, 000 BAT International Finance PLC

225, 000 Bellis Acquisition Co PLC

121, 000 Credit Suisse AG/London

100, 000 Enel Finance International NV

100, 000 Heathrow Funding Ltd

100, 000 InterContinental Hotels Group PLC
200, 000 Pinewood Finance Co Ltd

100, 000 UBS Group AG

200, 000 Virgin Media Vendor Financing Notes III DAC
100, 000 Yorkshire Building Society

13% 06/10/2026 18, 438, 886
88% 25/09/2025 38, 046, 125
70% 03/11/2026 36, 016, 045
00% 04/09/2026 37,229, 384
50% 16/02/2026 41, 527, 158
5% 10/03/2026 24, 235,619
20/10/2027 16, 856, 491
63% 16/03/2028 17, 189, 012
13% 24/08/2026 17,788, 273
63% 15/11/2027 35,833, 577
00% 30/09/2027 19, 882, 366
88% 15/07/2028 34, 410, 915
50% 21/04/2026 18, 399, 580

355, 853, 431
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250, 000 AbbVie Inc
150, 000 AIB Group PLC
212, 000 AIB Group PLC
100, 000 ALD SA
100, 000 Anheuser—Busch InBev SA/NV
275, 000 Ardagh Packaging Finance PLC / Ardagh Holdings USA Inc
225, 000 Autostrade per 1’ Italia SpA
100, 000 Banco de Sabadell SA
125, 000 Bank of America Corp
100, 000 Bank of Ireland Group PLC
100, 000 Bank of Ireland Group PLC
100, 000 Banque Federative du Credit Mutuel SA
200, 000 Banque Federative du Credit Mutuel SA
100, 000 Banque Stellantis France SACA
200, 000 Barclays PLC
100, 000 Barclays PLC
225, 000 Benteler International AG
50, 000 BMW US Capital LLC
200, 000 BNP Paribas SA
200, 000 BNP Paribas SA
200, 000 BNP Paribas SA
100, 000 BNP Paribas SA
100, 000 Booking Holdings Inc
129, 000 Booking Holdings Inc
200, 000 BPCE SA
100, 000 BPCE SA
200, 000 CaixaBank SA
200, 000 CaixaBank SA
100, 000 CaixaBank SA
100, 000 Carrefour Banque SA
200, 000 Cellnex Telecom SA
200, 000 Chemours Co
25, 000 Cooperatieve Rabobank UA
300, 000 Credit Agricole SA
100, 000 Credit Suisse Group AG
100, 000 Daimler Truck International Finance BV
100, 000 Deutsche Bank AG
100, 000 Deutsche Bank AG
100, 000 Deutsche Bank AG
200, 000 Deutsche Bank AG
100, 000 Diageo Capital BV
100, 000 Digital Dutch Finco BV
100, 000 DS Smith PLC
200, 000 Electricite de France SA
100, 000 Enel Finance International NV
250, 000 Forvia SE
100, 000 Glencore Capital Finance DAC
100, 000 Heathrow Funding Ltd
225, 000 THO Verwaltungs GmbH
100, 000 IMCD NV
250, 000 INEOS Styrolution Ludwigshafen GmbH
100, 000 ING Groep NV
100, 000 ING Group
300, 000 IQVIA Inc
100, 000 JAB Holdings BV
100, 000 KBC Group NV
100, 000 KBC Group NV
200, 000 Lorca Telecom Bondco SA
250, 000 Loxam SAS
100, 000 McDonald’ s Corp
69, 000 Mercedes—Benz Group AG
43, 000 Mercedes—Benz International Finance BV

13% 01/06/2029 38,927, 290
63% 04/07/2026 24, 472, 163
50% 17/11/2027 31,912, 848
88% 22/02/2027 16, 410, 570
00% 17/03/2028 15, 757, 459
13% 15/08/2026 38, 886, 953
00% 04/12/2028 34, 103, 841
63% 24/03/2026 16, 142, 484
95% 27/10/2026 19, 895, 340
38% 10/05/2027 15, 253, 779
88% 16/07/2028 16, 959, 359
63% 19/11/2027 14, 746, 507
88% 26/01/2028 33,012, 179
50% 19/07/2027 16, 302, 486
89% 31/01/2027 32, 199, 867
58% 09/08/2029 14, 242, 497
38% 15/05/2028 39, 687, 923
00% 02/11/2027 8,114, 173
13% 23/01/2027 31,781, 218
38% 14/10/2027 30, 189, 591
50% 19/02/2028 29, 910, 275
13% 17/04/2029 14, 814, 495
50% 08/03/2028 14, 730, 224
50% 01/03/2029 21, 297, 991
50% 15/09/2027 30, 259, 512
75% 01/06/2033 17,334, 211
63% 16/05/2027 33, 232, 454
00% 19/07/2029 34, 248, 783
25% 23/02/2033 17,331, 814
05/05/2027 16, 472, 653
88% 26/06/2029 30, 023, 316
00% 15/05/2026 31, 406, 712
13% 14/07/2025 4,122, 812
88% 22/04/2027 47,337, 845
25% 02/04/2026 16, 209, 430
88% 19/06/2026 16, 497, 086
63% 12/02/2026 16, 018, 551
38% 03/09/2026 15, 757, 067
75% 17/01/2028 15, 225, 791
88% 23/02/2028 30, 790, 468
13% 28/09/2028 14, 387, 133
63% 15/07/2025 15, 674, 944
88% 12/09/2026 15, 321, 303
75% 05/06/2027 32, 883, 653
38% 23/07/2028 16, 390, 386
25% 15/06/2026 42,961, 130
13% 10/03/2028 14, 883, 851
50% 12/10/2025 15, 791, 266
5% 15/05/2028 39, 988, 625
88% 18/09/2028 16, 976, 558
25% 16/01/2027 37,893, 575
88% 12/08/2029 16, 451, 453
50% 23/05/2029 16, 847, 069
88% 15/06/2028 46,218, 183
75% 25/06/2026 15, 684, 769
50% 06/06/2026 16, 462, 035
13% 14/01/2029 14, 367, 591
00% 18/09/2027 31, 814, 341
75% 15/07/2026 40, 516, 580
90% 15/06/2026 15, 506, 148
38% 11/05/2028 10, 544, 888
00% 10/07/2027 6, 985, 405
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250, 000 Morgan Stanley 4.81% 25/10/2028 42, 558, 786 0. 68
125, 000 Motability Operations Group PLC 0.13% 20/07/2028 17, 837, 652 0.28
100, 000 National Grid North America Inc 0.41% 20/01/2026 15, 407, 576 0. 25
100, 000 NatWest Group PLC 1.75% 02/03/2026 16, 033, 438 0. 26
100, 000 Netflix Inc 3.63% 15/05/2027 16, 503, 629 0. 26
200, 000 Organon & Co / Organon Foreign Debt Co-Issuer BV 2.88% 30/04/2028 30, 493, 012 0.49
250, 000 Paprec Holding SA 6.50% 17/11/2027 43, 039, 499 0. 69
250, 000 ProGroup AG 3.00% 31/03/2026 40, 860, 790 0. 65
125, 000 Prologis International Funding IT SA 1.75% 15/03/2028 19, 147, 726 0. 30
25, 000 RCI Banque SA 4.63% 13/07/2026 4, 149, 819 0.07
50, 000 RCI Bangue SA 4.50% 06/04/2027 8, 325, 924 0.13
100, 000 Rentokil Initial PLC 0.50% 14/10/2028 14, 457, 333 0.23
100, 000 Sagax AB 1.13% 30/01/2027 15, 042, 023 0.24
400, 000 Societe Generale SA 0.63% 02/12/2027 60, 238, 220 0.96
100, 000 Solvay SA 3. 88% 03/04/2028 16, 413, 452 0. 26
250, 000 Synthomer PLC 3.88% 01/07/2025 40, 585, 938 0. 65
100, 000 Takeda Pharmaceutical Co Ltd 0.75% 09/07/2027 15, 041, 349 0.24
225, 000 Telecom Italia SpA/Milano 6.88% 15/02/2028 38, 988, 356 0.62
200, 000 UBS Group AG 0.25% 03/11/2026 30, 877, 908 0. 49
200, 000 UBS Group AG 0.65% 14/01/2028 30, 030, 016 0.48
250, 000 UBS Group AG 7.75% 01/03/2029 46, 656, 607 0.74
100, 000 Volkswagen Bank GmbH 4.25% 07/01/2026 16, 422, 625 0. 26
72,000 Volkswagen Leasing GmbH 3.63% 11/10/2026 11, 766, 992 0.19
250, 000 Volkswagen Leasing GmbH 3. 88% 11/10/2028 41, 194, 003 0. 66
200, 000 ZF Finance GmbH 3.00% 21/09/2025 32, 154, 927 0.51
2,100, 798, 503 33.50

KB
50, 000 AbbVie Inc 2.95% 21/11/2026 7,207,937 11
150, 000 ?iig:p Ireland Capital DAC / AerCap Global Aviation 2.45% 29/10/2026 21,098, 033 0.34
150, 000 ?lem};(sfip Ireland Capital DAC / AerCap Global Aviation 5. 75% 06/06/2028 93,014, 722 0.37
175, 000 Aethon United BR LP / Aethon United Finance Corp 8.25% 15/02/2026 26, 845, 207 0.43
152, 000 Air Lease Corp 1. 88% 15/08/2026 21, 224, 550 0.34
25,000 Air Lease Corp 3.63% 01/12/2027 3,575, 730 0. 06
150, 000 Air Lease Corp 5.85% 15/12/2027 23,078, 826 0.37
83, 000 é(l)ll”;ed Universal Holdco LLC / Allied Universal Finance 6.63% 15/07/2026 12, 560, 192 0.20
25, 000 Ally Financial Inc 4.75% 09/06/2027 3,677,973 0. 06
168, 750 American Airlines Inc / AAdvantage Loyalty IP Ltd 5.50% 20/04/2026 25,392, 192 0. 41
175, 000 American Axle & Manufacturing Inc 6.88% 01/07/2028 26, 407, 589 0.42
125, 000 American Builders & Contractors Supply Co Inc 4.00% 15/01/2028 17,724, 391 0.28
50, 000 American Homes 4 Rent LP 4.25% 15/02/2028 7,277,933 0.12
50, 000 American Tower Corp 3.65% 15/03/2027 7,258, 449 0.12
50, 000 American Tower Corp 3.55% 15/07/2027 7,200, 110 0.11
200, 000 American Tower Corp 1.50% 31/01/2028 26, 439, 619 0. 42
89, 000 American Tower Corp 5.20% 15/02/2029 13, 474, 486 0.21
200, 000 AmeriGas Partners LP / AmeriGas Finance Corp 9.38% 01/06/2028 31, 288, 398 0. 50
75, 000 Amgen Inc 2.60% 19/08/2026 10, 749, 076 0.17
316, 000 Amgen Inc 5.15% 02/03/2028 48, 166, 162 0.77
125, 000 ANGI Group LLC 3. 88% 15/08/2028 16, 433, 197 0. 26
50, 000 Anheuser—Busch InBev 4.00% 13/04/2028 7, 385,079 0.12
190, 000 Asbury Automotive Group Inc 4.50% 01/03/2028 27,392, 762 0.44
75, 000 AT&T Inc 3.88% 15/01/2026 11, 098, 274 0.18
50, 000 AutoNation Inc 3.80% 15/11/2027 7,142,614 0.11
200, 000 Banco Santander SA 2.75% 28/05/2025 29, 265, 971 0.47
200, 000 Banco Santander SA 5.55% 14/03/2028 30, 284, 559 0.48
75, 000 Bank of America Corp 1.32% 19/06/2026 10, 792, 386 0.17
50, 000 Bank of America Corp 1.20% 24/10/2026 7,086, 324 0.11
191, 000 Bank of America Corp 1.66% 11/03/2027 26, 940, 247 0.43
225, 000 Bank of America Corp 1.73% 22/07/2027 31, 414, 852 0. 50
119, 000 Bank of America Corp 3.82% 20/01/2028 17, 357,019 0. 28
120, 000 Bank of America Corp 4.38% 27/04/2028 17, 738, 957 0. 28
50, 000 Bank of America Corp 3.42% 20/12/2028 7,105,321 0.11
325, 000 Bank of America Corp 3.97% 05/03/2029 47, 043, 339 0.75
75, 000 Bank of America Corp 5.20% 25/04/2029 11, 366, 398 0.18
25,000 Bank of Montreal 5.20% 01/02/2028 3, 814, 654 0. 06
202, 000 Barclays PLC 5.67% 12/03/2028 30, 682, 459 0.49
50, 000 BAT Capital Corp 2.26% 25/03/2028 6, 747, 347 0.11
142, 000 Boeing Co 2.70% 01/02/2027 19, 813, 742 0. 32
50, 000 BP Capital Markets PLC 3.72% 28/11/2028 7,244, 346 0.12
27,000 Bristol-Myers Squibb Co 3. 40% 26/07/2029 3, 840, 684 0. 06
268, 000 Broadcom Corp / Broadcom Cayman Finance Ltd 3.88% 15/01/2027 39, 307, 337 0.63
125, 000 Broadcom Corp / Broadcom Cayman Finance Ltd 3.50% 15/01/2028 17,922, 712 0.29
84, 000 Broadcom Inc 3. 46% 15/09/2026 12, 237, 595 0. 20
225, 000 Broadcom Inc 4.11% 15/09/2028 32,918, 220 0.53
150, 000 Calpine Corp 5.13% 15/03/2028 21, 806, 534 0. 35
300, 000 Campbell Soup Co 5.20% 21/03/2029 45, 652, 972 0.73
36, 000 Cardinal Health Inc 5.13% 15/02/2029 5,461, 926 0. 09
125, 000 Carrier Global Corp 2.49% 15/02/2027 17, 642, 868 0. 28
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63, 000 Centene Corp 4.25% 15/12/2027 9,099,414 0.15
101, 000 Charte; Corymumcatlon? Operaylng LLC / Charter 1.91% 23/07/2025 15,109, 272 0.94
Communications Operating Capital
184, 000 Charter Communications Operating LLC / Charter 75% 15/02/2028 95, 847, 288 41

Communications Operating Capital
21, 000 Cigna Corp

25, 000 Cigna Group

25, 000 Cigna Group

103, 000 Cigna Group

350, 000 Citigroup Inc

150, 000 Citigroup Inc

25, 000 Citigroup Inc

25% 15/03/2026 2,946, 663
40% 01/03/2027 3, 626, 252
05% 15/10/2027 3, 553, 472
38% 15/10/2028 15, 216, 803
61% 29/09/2026 53, 066, 616
12% 28/01/2027 21, 005, 955
07% 24/02/2028 3, 560, 512

275, 000 Citigroup Inc 52% 27/10/2028 39, 274, 405 63
175, 000 Civitas Resources Inc 38% 01/07/2028 27,906, 981 45
25, 000 Continental Resources Inc 38% 15/01/2028 3, 659, 813 06

25,000 Crown Castle Inc

242, 000 Crown Castle Inc

75, 000 CVS Health Corp

60, 000 CVS Health Corp

97, 000 CVS Health Corp

180, 000 Dana Inc

125, 000 Dell Inc

64, 000 Dell International LLC / EMC Corp
50, 000 Dell International LLC / EMC Corp
173, 000 Deutsche Bank AG/New York NY

100, 000 Diamondback Energy Inc

200, 000 [I)Ii]I;CCtV Financing LLC / Directv Financing Co-Obligor
175, 000 Discovery Communications Inc

50, 000 Enbridge Energy Partners LP

66, 000 Enbridge Inc

25, 000 Energy Transfer LP

50, 000 Energy Transfer LP

82, 000 Energy Transfer LP

25, 000 Energy Transfer LP

25, 000 Energy Transfer Operating LP

25, 000 Expedia Group Inc

131, 000 Expedia Group Inc

50, 000 Fidelity National Information Services Inc
25, 000 Fiserv Inc

65, 000 Fiserv Inc

225, 000 Ford Motor Credit Co LLC

100, 000 GE HealthCare Technologies Inc
100, 000 GE HealthCare Technologies Inc

00% 01/03/2027 3,662, 102
65% 01/09/2027 34,761, 877
00% 15/08/2026 10, 826, 489
30% 25/03/2028 8, 866, 317
25% 15/08/2029 13, 480, 918
63% 15/06/2028 26,663, 576
10% 15/04/2028 20, 349, 537
90% 01/10/2026 9, 628, 072
10% 15/07/2027 7,795, 434
2% 18/01/2029 27,083, 274
50% 01/12/2029 14, 014, 396

88% 15/08/2027 28,659, 309

95% 20/03/2028 25, 098, 979
88% 15/10/2025 7,615,176
00% 15/11/2028 10, 394, 848
75% 15/01/2026 3, 746, 521
05% 01/12/2026 7,725, 853
40% 15/03/2027 12,148, 318
50% 01/06/2027 3, 809, 762
90% 15/05/2025 3, 672, 839
63% 01/08/2027 3,714, 080
80% 15/02/2028 18, 889, 256
65% 01/03/2028 6, 674, 834
20% 01/07/2026 3,629, 214
45% 02/03/2028 9, 965, 204
90% 10/02/2029 30, 065, 571
60% 15/11/2025 15,192, 367
65% 15/11/2027 15,417, 338

59, 000 General Motors Financial Co Inc 25% 01/03/2026 8, 909, 966 14
50, 000 General Motors Financial Co Inc 40% 06/04/2026 7,574, 689 12
75,000 General Motors Financial Co Inc 80% 23/06/2028 11, 579, 330 19
50, 000 General Motors Financial Co Inc 40% 15/10/2028 6, 705, 782 11
75, 000 General Motors Financial Co Inc 80% 07/01/2029 11, 562, 992 19

200, 000 Gray Television Inc

200, 000 H&E Equipment Services Inc
125, 000 HCA Inc

50, 000 HCA Tnc

25,000 HCA Inc

25, 000 HCA Inc

125, 000 HCA INC

175, 000 Herbalife Nutrition Ltd / HLF Financing Inc
205, 000 Howard Midstream Energy Partners LLC
75, 000 Hyatt Hotels Corp

200, 000 iHeartCommunications Inc
84, 000 Intel Corp

25,000 Intuit Inc

150, 000 Iron Mountain Inc

200, 000 Jazz Securities DAC

200, 000 JELD-WEN Inc

203, 000 JM Smucker Co

150, 000 JPMorgan Chase & Co

75, 000 JPMorgan Chase & Co

66, 000 JPMorgan Chase & Co

175, 000 JPMorgan Chase & Co

175, 000 JPMorgan Chase & Co

175, 000 JPMorgan Chase & Co

118, 000 Keurig Dr Pepper Inc

50, 000 Kraft Heinz Foods Co

100, 000 L3Harris Technologies Inc
82, 000 L3Harris Technologies Inc
175, 000 LABL Inc

25, 000 Lowe’ s Cos Inc

100, 000 Lowe’ s Cos Inc

141, 000 Lowe’ s Cos Inc

25, 000 Lowe’ s Cos Inc

175, 000 Marriott International Inc/MD

00% 15/05/2027 28,203, 738
88% 15/12/2028 27,739, 027
88% 15/02/2026 19, 006, 356
38% 01/09/2026 7,567, 981
50% 15/02/2027 3,711,871
20% 01/06/2028 3,797, 665
13% 15/06/2029 17,916, 032
88% 01/09/2025 26,519, 857
75% 15/01/2027 30,971, 793
5% 30/01/2027 11, 540, 206
38% 01/05/2026 25,797,715
15% 11/05/2027 12,088, 051
95% 15/07/2025 3, 586, 839
25% 15/03/2028 21,991, 855
38% 15/01/2029 28, 225,830
88% 15/12/2027 29, 023, 268
90% 15/11/2028 31,892, 434
60% 24/02/2026 22,122,707
05% 19/11/2026 10, 589, 488
58% 22/04/2027 9, 265, 047
01% 23/04/2029 25,390, 177
09% 23/10/2029 27,543, 332
01% 23/01/2030 26, 387, 308
60% 25/05/2028 17,639, 942
00% 01/06/2026 7,245, 401
40% 15/01/2027 15, 247, 353
40% 15/06/2028 12,089, 526
5% 15/07/2026 26, 181, 368
40% 08/09/2025 3,738,651
80% 01/04/2026 15, 050, 963
50% 15/04/2026 20, 299, 899
35% 01/04/2027 3,616, 560
13% 15/06/2026 25,321, 379
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25,000 Marriott International Inc/MD
25, 000 Marriott International Inc/MD
200, 000 Marriott Ownership Resorts Inc
50, 000 Masco Corp
125, 000 Match Group Holdings IT LLC
175, 000 Mauser Packaging Solutions Holding Co
230, 000 MGM Resorts International
50, 000 Micron Technology Inc
150, 000 Mitsubishi UFJ Financial Group Inc
85, 000 Morgan Stanley
275, 000 Morgan Stanley
200, 000 Morgan Stanley
350, 000 Morgan Stanley
25,000 MPLX LP
300, 000 Nabors Industries Inc
175, 000 Navient Corp
173, 000 Netflix Inc
175, 000 Newell Brands Inc
25, 000 NextEra Energy Capital Holdings Inc
60, 000 NiSource Inc
25,000 NXP BV / NXP Funding LLC
132, 000 NXP BV / NXP Funding LLC
50, 000 Occidental Petroleum Corp
50, 000 Occidental Petroleum Corp
200, 000 OneMain Finance Corp
150, 000 Open Text Corp
200, 000 Oracle Corp
175, 000 Oracle Corp
125, 000 Oracle Corp
50, 000 PNC Financial Services Group Inc/The
125, 000 Rogers Communications Inc
111, 000 Rogers Communications Inc
50, 000 Royal Bank of Canada
50, 000 Royal Bank of Canada
50, 000 Royal Bank of Canada
250, 000 Royal Caribbean Cruises Ltd
25, 000 Sabine Pass Liquefaction LLC
25, 000 Sabine Pass Liquefaction LLC
200, 000 Santander UK Group Holdings PLC
250, 000 Service Properties Trust
50, 000 Simon Property Group LP
210, 000 Smyrna Ready Mix Concrete LLC
200, 000 SNF Group SACA
325, 000 Solaris Midstream Holdings LLC
75, 000 Spectra Energy Partners LP
150, 000 Standard Industries Inc
25, 000 Stanley Black & Decker Inc
25, 000 Stanley Black & Decker Inc
225, 000 Starwood Property Trust Inc
35, 000 Starwood Property Trust Inc
126, 000 Stryker Corp
200, 000 Sumitomo Mitsui Financial Group Inc
50, 000 Sysco Corp
175, 000 Tgllgrass Energy Partners LP / Tallgrass Energy
Finance Corp
157, 000 Tennessee Gas Pipeline Co LLC
200, 000 T-Mobile USA Inc
142, 000 T-Mobile USA Inc
25,000 Toronto—Dominion Bank
200, 000 Townsquare Media Inc
175, 000 Travel + Leisure Co
50, 000 Tyson Foods Inc
25, 000 Tyson Foods Inc
175, 000 UnitedHealth Group Inc

00% 15/10/2027 3,777,978
88% 15/05/2029 3,749,978
5% 15/01/2028 28, 441, 819
50% 15/02/2028 6, 632, 838
63% 15/02/2029 18, 413, 462
88% 15/08/2026 27,008, 668
75% 15/10/2028 33,128, 783
38% 15/04/2028 7,647, 160
68% 22/02/2027 21,967, 755
00% 24/11/2025 12, 795, 095
63% 18/02/2026 40, 518, 931
59% 04/05/2027 28,003, 771
41% 01/11/2029 55,572, 143
88% 01/06/2025 3,754,128
38% 15/05/2027 45, 361, 639
00% 15/03/2027 25,402, 295
88% 15/11/2028 27,227, 557
88% 01/06/2025 26,120, 151
63% 15/07/2027 3,736, 398
25% 30/03/2028 9, 152, 734
35% 01/03/2026 3, 786, 281
55% 01/12/2028 20, 314, 046
55% 15/03/2026 7,600, 134
50% 15/07/2027 8,210, 174
50% 15/01/2027 28,156, 113
88% 15/02/2028 21, 044, 141
65% 25/03/2026 28, 268, 544
80% 01/04/2027 24, 857,522
30% 25/03/2028 17, 096, 580
35% 02/12/2028 7,605, 368
90% 15/11/2026 17, 844, 538
00% 15/02/2029 16, 695, 313
20% 27/04/2026 6, 994, 989
63% 04/05/2027 7,283,595
90% 12/01/2028 7,572, 352
50% 31/08/2026 37,534, 958
88% 30/06/2026 3,815, 164
00% 15/03/2027 3,773,432
67% 14/06/2027 27,709, 305
50% 15/09/2025 38, 361, 241
38% 01/12/2027 7,176,677
00% 01/11/2028 31, 089, 445
13% 15/03/2027 28,013,815
63% 01/04/2026 49, 803, 979
38% 15/10/2026 10, 874, 887
00% 15/02/2027 22,044, 443
40% 01/03/2026 3,653,010
00% 06/03/2028 3,905, 107
38% 15/01/2027 32,061, 071
25% 01/04/2029 5,340, 979
85% 08/12/2028 19, 084, 804
52% 13/01/2028 30, 886, 079
5% 17/01/2029 7,792, 168

50% 15/01/2028 25, 550, 800

00% 15/10/2028 25,432, 342
5% 01/02/2028 29, 884, 624
05% 15/02/2028 19, 263, 718
80% 10/03/2027 3, 563, 628
88% 01/02/2026 29, 582, 870
00% 01/04/2027 26, 481, 543
00% 01/03/2026 7,389, 351
55% 02/06/2027 3,613, 857
70% 15/05/2027 25,692, 838

75, 000 US Bancorp 38% 23/01/2030 11, 408, 232 18
125, 000 Verizon Communications Inc 45% 20/03/2026 17, 646, 665 28
200, 000 ¥;ztajet Malta Finance PLC / Vista Management Holding 88% 01/05,/2027 95, 660, 867 41

100, 000 Vistra Operations Co LLC

100, 000 VMware LLC

200, 000 Warnermedia Holdings Inc

100, 000 Wells Fargo & Co

175, 000 Western Digital Corp

25, 000 Western Midstream Operating LP
25, 000 Western Midstream Operating LP
75,000 Westpac Banking Corp

83, 000 Westpac Banking Corp

75, 000 Williams Co Inc

150, 000 WR Grace Holdings LLC

63% 15/02/2027 14, 915, 814
40% 15/08/2026 13, 826, 305
76% 15/03/2027 28, 887, 432
53% 24/03/2028 14, 410, 095
5% 15/02/2026 25,938, 754
65% 01/07/2026 3,712,532
50% 01/03/2028 3,654, 217
95% 20/11/2028 10, 024, 148
32% 23/11/2031 12,127,179
00% 15/09/2025 11, 141, 298
88% 15/06/2027 21, 628, 963
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59, 000 Xerox Holdings Corp 00% 15/08/2025 8, 814, 652 14
3, 620, 594, 816 57.76
6,077, 246, 750 96. 94
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10/04/2024 USD 238,889 GBP 187, 113 BNP Paribas 384, 273 0.01
10/04/2024 UsD 1,018,674  GBP 801,227 Morgan Stanley & Co 1,001, 109 0.02
07/05/2024 UsD 11,243 JPY 1,642,845 HSBC Bank PLC 49, 594 0.00
07/05/2024 UsD 324,445  JPY 47,389,805 Morgan Stanley & Co 1,450, 333 0.02
08/05,/2024 UsD 48,464  EUR 44,671 Morgan Stanley & Co 22, 495 0.00
08/05/2024 USD 165,415  EUR 151,653 Australia and New Zealand 209, 808 0.00
Banking Group Ltd
08/05/2024 UsD 211,192 ELR 194,076 HSBC Bank PLC 193, 982 0.00
08/05/2024 UsD 321,329 EUR 294,143 Westpac Banking Corp 481, 093 0.01
07/05/2024 UsD 211,161 JPY 47,616,619 BNP Paribas 1,263, 794 0.02
08/05/2024 UsD 89,552 EUR 83,140 Deutsche Bank AG 671, 855 0.02
10/04/2024 Ush 101,935  GBP 102,520 HSBC Bank PLC 234, 590 0.00
528 H I OSE AT TREG REBFRIR G F 5, 962, 926 0.10
B3R A H e ey 1B R RIEBUHEHK PO PE LR
/i (8) AR () LA (R) BBIHFES (R AR (%)
07/05/2024 JPY 40,000,000 USD 268, 288 Standard Chartered PLC (386, 521) (0. 01)
07/05/2024 JPY 120,000,000  USD 805,910 HSBC Bank PLC (1,317, 177) (0. 02)
07/05/2024 JPY  1,625,789,580  USD 11,019, 478 Westpac Banking Corp (33, 020, 936) (0.53)
07/05/2024 JPY  1,625,789,581  USD 368,774 BNP Paribas (34, 461, 152) (0. 55)
08/05/2024 UsD 7,793,935  EUR 110,552 BNP Paribas (781, 751) (0. 01)
07/05/2024 JPY 150, 000,000  USD 271,368 Morgan Stanley & Co (12, 461, 427) (0. 20)
07/05/2024 JPY 180, 000,000  USD 495,366 ustralia and New Zealand (7, 252, 084) 0.11)
Banking Group Ltd
FEE HMOIMNE BB TRBG R EHK AT (89, 681, 048) (1. 43)
pei frat s SVEPEHCE (%)
EHAF 6,077, 246, 750 96. 94
52 E B OSE A TRIEG R EBRIR G5 5, 962, 926 0.10
FEE H O IMNE 2T HREG R FEBHHIAF (89, 681, 048) (1. 43)
T OMEGE - Aff 275, 363, 606 4.39
ER ATRES IS AR D RJE D MG PE 6, 268, 892, 234 100. 00
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