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WA EEEZEAH (20254E12 H 31 H BIAE)

=N B =N =
How A AE o A AE
a1—nA a—A
&% 170,551,241.64 700,000 PICARD GROUPE 6.375% 01-07-29 730459.44
F—Z YT 1,458,205.72 800,000 RCI BANQUE 4.75% 24-03-37 EMTN 811,363.03
800,000 BENTELER INTL 7.25% 15-06-31 860,779.05 400,000 RCI BANQUE 6.125% PERP 402,309.65
600,000 SAPPI PAPIER 3.625% 15-03-28 597,426.67 700,000 ROQUETTE FRERES 5.494% PERP 717,679.28
I 1,594,004.13 1,000,000 SECHE ENVIRONNEMENT 5.87% PERP 1,006,937.80
1,113,000 CZECHOSLOVAK GROUP AS 5.25% 10-01-31 1,155,428.73 300,000 VALEO 4.5% 11-04-30 EMTN 306,946.79
500,000 CZECHOSLOVAK GROUP AS 6.5% 10-01-31 438,575.40 500,000 VALEO 5.125% 20-05-31 EMTN 516,446.98
. 500,000 VALEO 5.875% 12-04-29 EMTN 538,336.36
Fuv—Y 717,325.11 ’
700,000 ORSTED 5425% PERP 717.325.11 700,000 VEOLIA ENVIRONNEMENT 2.5% PERP 673,788.38
. 271,263 VIRIDIEN 8.5% 15-10-30 284,736.04
TA4VIUF 640,236.68
630,000 MEHILAINEN YHTYMA OY 5.125% 30-06-32 640,236.68 KA 18,293,891.54
800,000 BAYER 5.5% 13-09-54 826,903.35
TR 29,960,713.52 §
800,000 ACCOR 4.875% PERP 822,227.04 1,000,000 BAYER 7.0% 25-09-83 1.101,775.05
700000 AFFLELOU SAS 6.0% 25-07-20 72057840 400,000 CHEPLAPHARM ARZNEIMITTEL 4.375% 15-01-28 398,313.86
1,000,000 AR FR KLM 5.75% PERP 101373726 1,100,000 CHEPLAPHARM ARZNEIMITTEL 7.125% 15-06-31 1,125,647.74
400000 ALSTOM 5.868% PERP 42356771 320,000 CHEPLAPHARM ARZNEIMITTEL 7.5% 15-05-30 332,366.14
400,000 BERTRAND FRANCHISE FINANCE SAS 6.5% 18-07-30 40283103 600,000 COMMERZBANK AKTIENGESELLSCHAFT 6.625% PERP 630,680.16
600000 CCF 5.0% 27-05.35 60070231 600,000 COMMERZBANK AKTIENGESELLSCHAFT 7.875% PERP 676,320.71
400,000 CEETRUS FRANCE 4.95% 14-11-30 402,850.49 900,000 CTINVESTMENT 6.375% 15-04-30 936,881.62
1,300,000 CMA CGM 4.875% 15-01-32 1,256,578.84 200000 DEUTSCHE BK 7.125% PERP 21175462
500,000 EDF 4375% PERP EMTN 40543626 600,000 DEUTSCHE BK 8.125% PERP 652,858.51
600000 EDF 5.125% PERP EMTN §1649235 800,000 DEUTSCHE LUFTHANSA AG 5.25% 15-01-55 832,068.36
1,000,000 EDF 5.625% PERP EMTN 104299828 700,000 DYNAMO NEWCO 11 6.25% 15-10-31 714,089.09
2,000,000 EDF 7.5% PERP EMTN 218136132 800,000 GRUENENTHAL 4.125% 15-05-28 804,532.75
2000000 ELECTRICITEDE ~ 3.375% 20-XX 15/09A 1,912,065.69 400,000 HT TROPLAST 9.375% 15-07-28 416,651.09
900,000 ELO 3.25% 23.07-27 EMTN 49871430 1,300,000 IHO VERWALTUNGS 6.75% 15-11-29 1,377,287.03
300,000 ELO 4.875% 08-12-28 EMTN 304,683.19 1,000,000 NIDDA HEALTHCARE HOLDING AG 5.375% 23-10-30 1,024,055.60
500000 ELO 6.0% 22-03-20 EMTN 52226715 500,000 NIDDA HEALTHCARE HOLDING AG 7.0% 21-02-30 519,404.97
1,000,000 EUTELT 1.5% 13-10-28 05617356 522,000 ONE HOTELS 7.75% 02-04-31 558,262.80
714285 FORVIA3.75% 150628 71506345 1,000,000 SCHAEFFLER AG 4.25% 01-04-28 102241752
400000 FORVIA5 5% 15-06.31 463376 500,000 ggs:azn? 5\{g;e_\QNQALTUNGSGESELLSCHAFT 675 MBH 516,319.85
800,000 FORVIA 5.625% 15-06-30 835,085.56 1,300,000 ZF FINANCE 2.25% 03-05-28 EMTN 1,240,608.26
800,000 GOLDSTORY SAS 6.75% 01-02-30 831,807.56 1,000,000 ZF FINANCE 2.75% 25-05-27 EMTN 994,618.07
400,000 ILIAD HOLDING SAS 5.375% 15-04-30 413,161.31 1,400,000 ZF FINANCE 3.75% 21-09-28 EMTN 1,380,074.39
9 -10-:
500,000 ILIAD HOLDING SAS 5.625% 15-10-28 507,684.02 2y 5.304,392.15
1,700,000 ILIAD HOLDING SAS 6.875% 15-04-31 1,815,647.57 200,000 ALPHA BANK 4.308% 23-07-36 20240621
600,000 IM GROUP SAS 8.0% 01-03-28 469,665.98 300,000 ALPHA BANK 6.0% 13-09-34 EMTN 323,090.16
1:200,000 KAPLA 5.0% 30-04-31 1218,817.31 500,000 EUROBANK S A 6.25% 25-04-34 535,712.86
400,000 LOXAM SAS 4.25% 15-02-30 403,052.70 1,200,000 EUROBANK S A 6.625% PERP 1,246,661.75
900,000 LOXAM SAS 4.25% 15-02-31 901518.79 600,000 NATL BANK OF GREECE 5.875% 28-06-35 642,410.43
270,000 LOXAM SAS 6.375% 31-05-29 279,539.53 1,700,000 PIRAEUS BANK 6.125% PERP 1,676,090.20
200,000 OPMOBILITY 4.2955% 05-02-31 202,790.29 700,000 PIRAEUS FINANCIAL HOLDINGS SA 7.25% 17-04-34 768,020.54
370,000 OVH GROUPE SAS 4.75% 05-02-31 369,968.06 .
TFAWLFI VR 6,101,638.86
800,000 AIB GROUP 7.125% PERP 864,836.95
900,000 BK IRELAND GROUP 6.375% PERP 941,763.52
2,300,000 DOLYA HOLDCO 17 DAC 4.875% 15-07-28 2570514.73




RSO FaF-BRINNA -

A=K KRR

Kok

1,000,000 EIRCOM FINANCE 5.0% 30-04-31
500,000 EIRCOM FINANCE 5.75% 15-12-29

160,000 VIRGIN MEDIA 02 VENDOR FINANCING NOTES V
7.875% 15-03-32

£
500,000 PLAYTECH 5.875% 28-06-28
1507
630,000 ALMAVIVA THE ITALIAN INNOVATION 5.0% 30-10-30
400,000 BANCO BPM 5.0% 18-06-34 EMTN
520,000 BANCO BPM 6.25% PERP
600,000 BANCO BPM 7.25% PERP
1,200,000 BPER BANCA 5.875% PERP
200,000 BPER BANCA 6.5% PERP
1,000,000 BUBBLES BID 6.5% 30-09-31
600,000 DOLCETTO HOLD 5.625% 14-07-32
700,000 DOVALUE 7.0% 28-02-30
500,000 FIBERCOP 2.375% 12-10-27 EMTN
700,000 FIBERCOP 4.75% 30-06-30
1,900,000 FIBERCOP 5.125% 30-06-32
486,000 FIBERCOP 6.875% 15-02-28
800,000 FIBERCOP 7.875% 31-07-28
400,000 INDUSTRIA MACCHINE 3.75% 15-01-28
800,000 INTE 6.375% PERP
200,000 INTE 6.375% PERP
500,000 INTE 9.125% PERP
400,000 INTL DESIGN GROUP 10.0% 15-11-28
1,000,000 LOTTOMATICA GROUP 4.875% 31-01-31
500,000 LOTTOMATICA GROUP 5.375% 01-06-30
860,000 TEAMSYSTEM 5.0% 01-07-31
900,000 TERNA RETE ELETTRICA NAZIONALE 4.75% PERP
600,000 UNICREDIT 6.5% PERP EMTN
1,250,000 X3G MERGE 7.0% 15-05-30
BA
500,000 NISSAN MOTOR CO LTD 5.25% 17-07-29
1,000,000 RAKUTEN GROUP 4.25% PERP
500,000 SOFTBANK GROUP 5.0% 15-04-28
800,000 SOFTBANK GROUP 5.25% 10-10-29
500,000 SOFTBANK GROUP 5.875% 10-07-31
600,000 SOFTBANK GROUP 6.375% 10-07-33
340,000 SOFTBANK GROUP 6.5% 29-10-62
Tr—T—
510,000 DEEPOCEAN 6.0% 08-04-31
Mo v Iy
900,000 7 LUNA 25 SARL 5.5% 01-07-32
800,000 ARAMARK INTL FINANCE SARL 4.375% 15-04-33
300,000 AROUNDTOWN 1.625% PERP EMTN
500,000 AROUNDTOWN FINANCE SARL 5.25% PERP
1,500,000 CIDRON AIDA FINCO SARL 7.0% 27-10-31

Al
a—nA
1,018,964.78
521,023.16
184,485.72

500,635.68
500,635.68

18,187,310.49
636,774.41
417,257.69
537,436.50
649,777.37
1,203,935.78
20731167
1,028,081.50
61093520
74778268
495,138.16
713,155.45
1,936,483.23
516,322.66
87502194
400,333.13
833,773.58
209,445.33
578,162.67
422,913.27
1,030,350.25
517,635.70
86744936
932,846.92
640,543.11
117844293
4,251,096.57
515,448.82
970,765.39
508,884.01
813,008.01
512,544.30
61597398
314,472.06

524,609.45
524,609.45

15,577,258.65
917,518.17
800,633.21
291,720.08
489,129.41
1,554,496.91

#

fem

600,000 CIRSA FINANCE INTL SARL 4.875% 15-10-31
500,000 CIRSA FINANCE INTL SARL 6.5% 15-03-29
600,000 CPI PROPERTY GROUP 4.75% 22-07-30
500,000 CPI PROPERTY GROUP 4.875% PERP
500,000 CPI PROPERTY GROUP 6.0% 27-01-32
600,000 CPI PROPERTY GROUP 7.0% 07-05-29
500,000 CPI PROPERTY GROUP 7.5% PERP
300,000 ESSENDI S.A. 5.625% 15-05-32
400,000 ESSENDI S.A. 6.375% 15-10-29
1,750,000 FRONERI LUX FINCO SARL 4.75% 01-08-32
480,000 ION PLATFORM FINANCE SARL 6.5% 30-09-30
400,000 ION PLATFORM FINANCE SARL 6.875% 30-09-32
900,000 LUNA 15 SARL 10.5% 01-07-32
1,700,000 MATTERHORN TELECOM 3.875% 15-10-30
700,000 PICARD BOND 6.875% 31-10-32
1,000,000 PLT VII FINANCE SA RL 6.0% 15-06-31
AFo0
1,000,000 NEMAK SAB CV 2.25% 20-07-28
2
500,000 ABERTIS FINANCE BV 2.625% PERP
1,100,000 ABERTIS FINANCE BV 4.746% PERP
700,000 ABERTIS FINANCE BV 4.87% PERP
100,000 CITYCON TREASURY BV 1.625% 12-03-28
200,000 CITYCON TREASURY BV 5.0% 11-03-30
200,000 CITYCON TREASURY BV 5.375% 08-07-31
150,000 CITYCON TREASURY BV 6.5% 08-03-29
1,000,000 DUFRY ONE BV 3.375% 15-04-28
800,000 ENERGIZER GAMMA ACQ 3.5% 30-06-29
580,000 GTCR W DUTW2 MERGER SU 8.5% 15-01-31
300,000 KPN 4.875% PERP
200,000 OI EUROPEAN GROUP BV 5.25% 01-06-29
400,000 Ol EUROPEAN GROUP BV 6.25% 15-05-28
200,000 QPARK HOLDING I BV 2.0% 01-03-27
700,000 QPARK HOLDING I BV 4.25% 01-09-30
500,000 QPARK HOLDING | BV 5.125% 01-03-29
500,000 TELEFONICA EUROPE BV 5.7522% PERP
1,100,000 TELEFONICA EUROPE BV 6.75% PERP
2,400,000 TELEFONICA EUROPE BV 7.125% PERP

400,000 TEVA PHARMACEUTICAL FINANCE I BV 3.75% 09-05-
2,682,000 TEVA PHARMACEUTICAL FINANCE I BV 4.125% 01-06-
1,000,000 TEVA PHARMACEUTICAL FINANCE Il BV 4.375% 09-05-
1,000,000 ?'gVA PHARMACEUTICAL FINANCE Il BV 7.375% 15-09-

100,000 TEVA PHARMACEUTICAL FINANCE Il BV 7.875% 15-09-

500,000 TRIVIUM PACKAGING FINANCE BV 6.625% 15-07-30
400,000 UNITED GROUP BV 3.625% 15-02-28
100,000 UNITED GROUP BV 4.625% 15-08-28

BRI

a—nA

616,430.69
520,563.17
578,824.34
478,505.88
503,449.61
638,062.04
465,203.75
308,088.07
420,859.23
1,767,691.68
465,300.33
383,325.41
935,771.42
1,697,818.56
703,784.61
1,040,082.08

955,805.24
955,805.24

27,931,053.68
495,521.74
1,122,407 61
721,318.95
92,828.77
190,463.32
190,306.54
152,341.81
1,001,748.86
775,111.95
711,551.91
310,692.48
206,377.85
411,872.60
199,132.16
711,005.90
514,724.99
529,430.56
1,217,425.57
2,602,102.13
404,470.45

2,723,965.29
1,028,818.12
1,127,932.00

119,980.96

526,714.48
399,255.16
100,312.78
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a—nA a—A
800,000 UNITED GROUP BV 5.25% 01-02-30 798,624.50 810,000 ALLWYN ENTERTAINMENT FINANCING UK 7.25% 30- 852,013.41
400,000 UNITED GROUP BY 6.25% 31-01-52 40230769 300,000 i‘\‘/ISSOBUDGET FINANCE 7.0% 28-02-29 308,673.42
800,000 UNITED GROUP BV 6.5% 31-10-31 81920422 800,000 BCP V MODULAR SERVICES FINANCE 11 4.75% 30-11-28 758,953.14
800,000 VOLKSWAGEN INTL FINANCE NV 5.994% PERP 82895328 400,000 BCP V MODULAR SERVICES FINANCE 11 6.5% 10-07-31 374,174.87
700,000 VZ SECURED FINANCING BV 5.25% 15-01-33 688,608.11 410,000 BELRON UK FINANCE 4.625% 16-1028 22,1326
900,000 WINTERSHALL DEA FINANCE 2 BV 3.0% PERP 866,221.56 100,000 CARNIVAL 4.125% 16-07-31 111607100
900,000 WINTERSHALL DEA FINANCE 2 BV 6.117% PERP 922,124.80 500,000 CDR FIREFLY BID 8.625% 30-04-29 60157008
700,000 WPAP TELECOM HOLDINGS IV BV 3.76% 15-01-29 701431.77 1000000 DEUGE FIN7.0% 20-11-31 1160,696.60
300,000 ZF EUROPE FINANCE BV 4.75% 31-01-29 299,764.64 200,000 INEOS FINANGE 5.625% 15-06-30 16934706
300,000 ZF EUROPE FINANCE BV 6.125% 13-03-29 311,787.68 420,000 INEOS FINANCE 6.375% 15-04-29 35020645
500,000 ZF EUROPE FINANCE BV 7.0% 12-06-30 527,308.54 200000 INEOS FINANCE 6.625% 15-05.28 18575412
1,700,000 ZIGGO BOND COMPANY BV 3.375% 28-02-30 1516,770.26 300000 INEOS FINANCE 7.25% 31-03-31 25060542
700,000 ZIGGO BOND COMPANY BV 6.125% 15-11-32 660,041.69 200,000 INEOS QUATTRO FINANGE 26.75% 15-04-30 148.655.36
R—5 K 1,332,940.68 300,000 INEOS QUATTRO FINANCE 2 8.5% 15-03-29 239.913.07
1,330,000 INPOST 4.0% 01-04-31 1,332,940.68 700,000 JERROLD FIN 7.875% 15-04-30 825,112.73
AL kAL 3,121,824.83 700,000 MKT BID FIN 8.75% 31-01-31 791,137.89
1,100,000 EDP 4.375% 02-12-55 EMTN 1,093,520.35 960,000 PINNACLE BID 8.25% 11-10-28 1,005,840.50
300,000 EDP 4.5% 27-05-55 EMTN 304,593.14 400,000 SHERWOOD FINANCING 7.625% 15-12-29 390,100.56
400,000 EDP S.A 1.875% 14-03-82 374,196.75 800,000 STONEGATE PUB CO FINANCING 2019 10.75% 31-07-29 907,066.21
500,000 EDP S.A 4.625% 16-09-54 513439.19 400,000 VIRGIN MEDIA SECURED FINANCE 5.25% 15-05-29 44461194
300,000 EDP S.A4.75% 29-05-54 309,747.22 1,100,000 VMED 02 UK FINANCING 1 4.5% 15-07-31 1,123,676.09
500,000 EDP S.A 5.943% 23-04-83 526,328.18 400,000 VMED 02 UK FINANCING | 5.625% 15-04-32 403,679.97
2RA Y 8,535,897.83 600,000 VODAFONE GROUP 3.0% 27-08-80 578,659.21
400,000 BANCO DE BADELL 6.5% PERP 417,951.36 400,000 VODAFONE GROUP 4.125% 12-09-55 397,639.32
1,000,000 BANCO DE BADELL 9.375% PERP 1,122,90026 S 6,496,526.24
1,000,000 BANCO SANTANDER ALL SPAIN BRANCH 7.0% PERP 1,079,908.24 400,000 BEACH ACQUISITION BIDGO LLG 5.25% 15-07-32 40871279
400,000 BANKINTER 6.0% PERP 411.807.74 100,000 CELANESE US HOLDINGS LLC 5.0% 15-04-31 97,761.78
800,000 BBVA 6.875% PERP 866,374.02 600,000 1QVIA 2.25% 15-01-28 590,306.37
600,000 CAIXABANK 8.25% PERP 668,267.04 400,000 1QVIA 2.875% 15-06-28 397565.75
800,000 CEL OP 8.25% 15-12-30 82763264 670,000 IRON MOUNTAIN 4.75% 15-01-34 652,684.15
700,000 EROSKI SOCIEDAD CORPORATIVA 5.75% 15-05-31 725,386.01 2,000,000 ORGANON CO ORGANON FOREIGN DEBT COI 2.875% 1947,809.87
700,000 GESTAMP AUTOMOCION 4.375% 15-10-30 707,783.40 30-04-28
600,000 GRIFOLS 3575% 161028 503,026.69 900,000 PANTHER BF AGGREGATOR 2 LP 4.75% 15-06-31 916,268.02
104,255 LORCA TELECOM BONDCO SAU 4.0% 18-09-27 104,343.94 $40,000 RAY FINANCING LLC 6.5% 15-07-31 85906216
1000000 NCG BAN 6.125% PERP 100951448 500,00; :’Jc;] ;\; ;:: SCIL USA HOLDINGS LLC 9.5% 15-07-28 526,355.35
4 4,134,970.39
YT —Fy 5,141,282.89 o
240,000 ASMODEE GROUP AB 4.25% 15-12-31 24238639 200.003 ;E;\I?AI;E?: YHTYMA OY E3R+3.375% 30-06-32 zgz)fé):g'zz
160,000 ASMODEE GROUP AB 5.75% 15-12-29 168,360.90
1,120,000 ASSEMBLIN GROUP AB 6.25% 01-07-30 1,168,108.70 BAY 523,130.81
500,000 CASTELLUM AB 3.125% PERP 1937575 500,000 IHO VERWALTUNGS FLR 15-05-28 523,13081
400,000 DOMETIC GROUP AB 5.0% 11-09-30 407,334.29 1207 1,612,345.81
410,000 HEIMSTADEN BOSTAD AB 2.625% PERP 399,371.49 300,000 DOLGETTO HOLD ESR+3.625% 14-07-32 504,002:16
700,000 HEIMSTADEN BOSTAD AB 6.25% PERP 732,957.93 600,000 IRCAE3 FLR 151229 609,151.34
300,000 VERISURE HOLDING AB 5.5% 15-05-30 311,321.84 700,000 MATICMIND E3R5.25% 31-12-32 69919231
500,000 VERISURE HOLDING AB 7.125% 01-02-28 514,119.52 Lo ITNY 744,712.63
700000 VERISURE MIDHOLDING AB 5.25% 15.02-29 703563868 300,000 CIRSA FINANCE INTL SARL E3R+3.0% 15-10-32 303,557.86
500,000 CPIPROPERTY GROUP FLR PERP 44115477
A F)R 13,834,591.70
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