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EQT CORP 6.5% 26/3/26 462, 586 | AMERICAN TOWER CORP 0.5% 28/1/15 1, 355, 124
NATIONWIDE BLDG VAR 4% 27/9/3 304, 261 | SERVICE PROP 5.5% 27/12/15 502, 588
DISCOVERY COMMUN 3.95% 28/3/20 242,712 | SIX FLAGS ENT 5.5% 27/4/15 486, 600
EQT CORP 6.5% 27/7/1 462, 586
BARCLAYS PLC VAR 0.877% 28/1/28 384, 364
BPCE SA 1.625% 28/1/31 307, 281
VIRGIN MONEY UK PLC VAR 4% 27/9/3 304, 261
HSBC HOLDINGS PLC VAR 4.752% 28/3/10 303, 068
DISCOVERY COMMUN 3.95% 28/3/20 259, 692
ADVANCE AUTO PARTS 5.95% 28/3/9 257,114
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NIV TNY 1, 950 1,921 353, 948 0.9 — — — 0.9
TANT R 7,375 7,455 1,373, 344 3.4 — - — 3.4
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(7 AV 7) % Tk Fv TX Fv TH
L% (AL EEEAER | AERCAP IRELAND 4.625% 4.625 7,175 7,181 1,161,759 2027/10/15
AUTONATION INC 3.8% 3.8 2,275 2,248 363, 780| 2027/11/15
AVIATION CAPITAL 6.25% 6.25 2,075 2,123 343,517| 2028/4/15
AVOLON HDGS 6.375% 6. 375 5,325 5, 468 884,624| 2028/5/4
BANK OF IRELAND VAR 2.029 2,375 2, 360 381,901| 2027/9/30
BAT CAPITAL CORP 2.259% 2. 259 8,175 7,871 1,273,263| 2028/3/25
BOEING CO/THE 6.259% 6. 259 1,875 1,900 307,418| 2027/5/1
CCO HOLDINGS LLC 5% 5.0 3,275 3,224 521,642| 2028/2/1
CHARTER COMM OPT 3.75% 3.75 5,575 5, 468 884, 629| 2028/2/15
CITIGROUP INC VAR 3. 887 2, 350 2,342 378,990| 2028/1/10
CONTINENTAL RESO 4.375% 4.375 3,725 3,702 598,859| 2028/1/15
DANSKE BANK A/S VAR 4.298 1,875 1,872 302,943| 2028/4/1
FORD MOTOR CREDIT 7.35% 7.35 2,925 3,007 486, 568| 2027/11/4
HEALTHCARE RLTY 3.75% 3.75 2,225 2,209 357,439 2027/7/1
INTERNATIONAL FL 1.832% 1.832 6,225 6,014 972,904| 2027/10/15
INTESA SANPAOLO 3.875% 3.875 1,925 1,902 307,689| 2028/1/12
LITHIA MOTORS INC 4.625% |  4.625 3,375 3, 358 543,333| 2027/12/15
LIVE NATION ENT 3.75% 3.75 3,475 3, 405 550,918| 2028/1/15
MACQUARIE GROUP LTD VAR | 1.935 2,375 2,325 376, 179| 2028/4/14
MGM RESORTS INTL 5.5% 5.5 1,875 1,877 303, 774| 2027/4/15
MORGAN STANLEY VAR |  2.475 250 247 40,001| 2028/1/21
MYLAN INC 4.55% 4.55 3,575 3, 556 575,326| 2028/4/15
NATIONWIDE BLDG 4% 4.0 1, 900 1,897 306,921| 2026/9/14
NAVIENT CORP 5% 5.0 3,175 3, 150 509, 637| 2027/3/15
NEWELL BRANDS INC 6.375% 6.375 3, 150 3,177 514,053| 2027/9/15
NISSAN MOTOR ACC 2.75% 2.75 2,125 2,021 326,974| 2028/3/9
NUSTAR LOGISTICS 5.625% 5. 625 2,075 2,080 336,474| 2027/4/28
ONEMAIN FINANCE 6.625% 6. 625 3, 200 3,248 525,513| 2028/1/15
PENSKE TRUCK LE 4.4% 4.4 1,850 1, 847 298,794| 2027/7/1
ROLLS-ROYCE PLC 5.75% 5.75 3,225 3, 267 528,509| 2027/10/15
ROYAL CARIBBEAN 7.5% 7.5 2,000 2,073 335,420| 2027/10/15
SANTANDER HOLD VAR 2.49 2,925 2,892 467,894 2028/1/6
SIRIUS XM RADIO INC 5% 5.0 2,708 2,700 436,807| 2027/8/1
SOCIETE GENERALE VAR 2.797 2,975 2,946 476,642 2028/1/19
STANDARD INDS IN 4.75% 4.75 3,375 3, 350 541,975| 2028/1/15
STARWOOD PROP TR 4.375% 4.375 3,375 3, 364 544, 255| 2027/1/15
TALLGRASS NRG 5.5% 5.5 3,275 3, 265 528,273| 2028/1/15
TARGA RES PRTNRS 5% 5.0 2,175 2,175 351,863| 2028/1/15
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gtk (A0%EEAER) | TRAVEL + LEISURE CO 6% 6.0 3,100 3,106 502,553 2027/4/1
TRI POINTE HOMES 5.25% 5.25 2,100 2,096 339,101| 2027/6/1
VISTRA CORP 5% 5.0 3, 200 3,199 517,499| 2027/7/31
WESTERN GAS PART 4.5% 4.5 4,425 4,409 713,257| 2028/3/1
AN E — — — 21, 019, 895 —
(gr=1gicoo [V 47 ) Fr— F=—n
BEtER (AbREEAES) | DEUTSCHE BANK AG VAR 3.25 4, 300 4,311 794, 158| 2028/5/24
STYROLUTION 2.25% 2.25 3, 330 3, 265 601, 464| 2027/1/16
VOLKSWAGEN BANK 4.375% 4.375 4, 300 4, 386 807,996| 2028/5/3
(z—m--- A&V 7)
gtk (A0REEAER) | OPTICS BIDCO SPA 6.875% 6.875 1,520 1, 590 292,963 2028/2/15
TELECOM ITALIA 6.875% 6. 875 1,070 1,121 206, 644 | 2028/2/15
(2—m---7F 2 R)
L% (AhREEAES) | BANQ FED CRD MUT 1.625% 1.625 4, 600 4,512 831, 227| 2027/11/15
BPCE SA 1.625% 1.625 7, 300 7,148 1,316,682 2028/1/31
FAURECIA 2.375% 2.375 2,200 2,179 401, 408| 2027/6/15
(—w-FF %)
gtk (GOREEAES) | AKELIUS RESIDENT 1% 1.0 2,000 1,932 355,993 2028/1/17
NIBC BANK NV 0.875% 0.875 2,300 2,257 415,811| 2027/6/24
TECHNIP ENERGIES 1.125% 1.125 4,225 4,058 TAT,667| 2028/5/28
WPC EUROBOND BV 1.35% 1.35 1,900 1,838 338,719| 2028/4/15
7F EUROPE FINANCE 2.5% 2.5 3, 300 3, 253 599, 306| 2027/10/23
L% (AbREEAES) | BANCO SANTANDER 2.125% 2.125 2,700 2,657 489,432| 2028/2/8
(—m- v TNYT)
Ltk (AbREEARS) | LOGICOR FINANCING 1.625% 1.625 1,950 1,921 353,948 2027/7/15
(—m---7A VT R)
gt (GoREEMER) | AIB GROUP PLC VAR 2.25 3,900 3, 881 714,913 2028/4/4
PERMANENT TSB GROUP VAR 6. 625 3,475 3,574 658,431| 2028/4/25
(—1w---Z D)
Ltk (A0REEAER) | BERRY GLOBAL INC 1.5% 1.5 2,500 2,481 457,123 2027/1/15
CREDIT SUISSE AG VAR 0.65 6, 000 5,929 1,092,146 2028/1/14
FIL LTD/BERMUNDA 2.5% 2.5 1,775 1,772 326,465| 2026/11/4
GENERAL MOTORS FINL 4.5% 4.5 425 433 79, 824| 2027/11/22
ORGANON & CO/ORG 2.875% 2.875 3, 040 3, 002 553,047| 2028/4/30
AN E — — 12, 435, 380 —
(f £V R) TR R TR K
BEER (ADEEEAES) | ABN AMRO BANK NV 5.125% 5.125 1, 700 1,712 365,691 2028/2/22
BANCO SANTANDER SA 1.75% 1.75 3, 000 2,948 629, 603| 2027/2/17
BNP PARIBAS 1.875% 1.875 2, 000 1,922 410,553 | 2027/12/14
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L@tk (A0%kEEAER) | ELEC DE FRANCE 6.25% 6.25 1, 650 1,692 361, 443| 2028/5/30
HEATHROW FUNDING 2.625% | 2. 625 2, 000 1,916 409, 118| 2028/3/16
HSBC HOLDINGS PLC VAR 1.75 4,775 4,766 1,017,697| 2026/7/24
NATIONWIDE BLDG VAR 4.0 1, 550 1,548 330,532 2027/9/3
SANTANDER UK GROUP VAR 7.098 4, 150 4,186 893,945| 2027/11/16
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