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# il & M # il & M
FH +H
EQT CORP 6.5% 27/7/1 437,909 | BARCLAYS PLC VAR 0.877% 28/1/28 781, 092
BOEING CO/THE 6.259% 27/5/1 298, 986 | KLEOPATRA FINCO 4.25% 26/3/1 515, 109
OPTICS BIDCO SPA 6.875% 28/2/15 266, 297 | ING GROEP NV VAR 4.017% 28/3/28 502, 712
MPT OP PTNR/FINL 5.25% 26/8/1 460, 188
ADLER PELZER HLD 9.5% 27/4/1 438, 835
EQM MIDSTREAM PT 6.5% 27/7/1 438, 342
CAIXABANK SA VAR 0.75% 28/5/26 426, 036
FCC AQUALIA SA 2.629% 27/6/8 372, 852
ARCELORMITTAL SA 6.55% 27/11/29 352,928
VOLKSWAGEN BANK 4.375% 28/5/3 346, 280
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HRIF 4R FEA LR | LA T
IERBEE | VAR SRR WA | BERAE | 26RLLE | 26E RN
Tk kv Tk B TM % % % % %
T oA U A 170, 660 169, 186 | 24, 499, 924 49.5 24.6 — 37.5 12.0
h=X = = Fa—n Ta—n
| 13, 530 13,701 2, 324, 592 4.7 1.1 - 3.0 1.7
14 % U 7 2, 590 2, 783 472,176 1.0 1.0 — 1.0 —
7 7 v A 15, 900 15, 498 2, 629, 553 5.3 0.7 — 4.6 0.7
+ 7 v 18, 065 17, 347 2,943, 254 5.9 2.1 — 4.2 1.8
A X f v 5, 580 5, 543 940, 567 1.9 1.0 — 1.9 -
F—A KU T 5, 830 5, 988 1,015,937 2.1 0.9 — — 2.1
NI TN 1, 950 1, 899 322, 352 0.7 — - 0.7 —
TANLT R 10, 075 10, 370 1,759, 421 3.6 - — 3.6 -
D 34, 660 33,933 5,757, 138 11.6 3.7 — 8. 4 3.2
TR | FRARR
4 X U = 28, 425 28, 177 5, 595, 021 11.3 — - 10.0 1.3
= it — — 48, 259, 939 97.5 35.1 — 74.8 22.6

(E1) HMEH\ASET, HERORNZ DA EOMBEEECEAGOMEIC LY | MERAT LD TT,

(E2) MAMRL, MEEREICT 2 MO IS,
(E3) Zoficid, =—uZMELADOEIZET 2EITENPFEITT 22— nBOAMENE ENET,




GS/oO—NIILitEE—45v k2023 —-06 (BREEBME)
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A E (FMERL) At
fE A & W 4 o . aF M % o
F =R R AR R FERE o fEEAEH B
(7 AV 7) % Tk Fv TX Fv TH
EgttEs (GOREEAES) | ADVANCE AUTO PARTS 5.95% 5.95 1,725 1,757 254,540 2028/3/9
AERCAP IRELAND 4.625% 4.625 7,175 7,194 1,041,845 2027/10/15
AMERICAN AXLE & MFG 6.5% 6.5 2,975 2,970 430, 154| 2027/4/1
AUTONATION INC 3.8% 3.8 2,275 2,236 323,870| 2027/11/15
AVIATION CAPITAL 6.25% 6.25 2,075 2,155 312,105| 2028/4/15
AVOLON HDGS 6.375% 6. 375 5,325 5, 541 802,482| 2028/5/4
BANK OF IRELAND VAR 2.029 2,375 2,298 332,797| 2027/9/30
BAT CAPITAL CORP 2.259% 2. 259 8,175 7,721 1,118,123| 2028/3/25
BOEING CO/THE 6.259% 6. 259 1,875 1,927 279,105| 2027/5/1
CCO HOLDINGS LLC 5% 5.0 3,275 3,241 469, 441|  2028/2/1
CHARTER COMM OPT 3.75% 3.75 5,575 5, 461 790,933| 2028/2/15
CHEMOURS CO 5.375% 5.375 3, 000 2,963 429,121| 2027/5/15
CITIGROUP INC VAR 3. 887 2, 350 2, 326 336,939| 2028/1/10
CONTINENTAL RESO 4.375% 4.375 3,725 3, 666 530,956| 2028/1/15
DANSKE BANK A/S VAR 4.298 1,875 1, 866 270,233| 2028/4/1
DISCOVERY COMMUN 3.95% 3.95 2,225 2,026 293,454| 2028/3/20
EQT CORP 6.5% 6.5 3, 040 3,107 449,940| 2027/7/1
FORD MOTOR CREDIT 7.35% 7.35 2,925 3,033 439,214 2027/11/4
FRONTIER COMMUNI 5.875% 5. 875 3, 255 3, 255 471,450| 2027/10/15
HEALTHCARE RLTY 3.75% 3.75 2,225 2,191 317,298| 2027/7/1
INTERNATIONAL FL 1.832% 1.832 6,225 5, 856 848,013| 2027/10/15
INTESA SANPAOLO 3.875% 3.875 1,925 1,884 272,946| 2028/1/12
KILROY REALTY LP 4.375% 4.375 1,825 1,822 263,875| 2025/10/1
LITHIA MOTORS INC 4.625% | 4. 625 3,375 3, 344 484, 287| 2027/12/15
LIVE NATION ENT 3.75% 3.75 3,475 3, 365 487,322 2028/1/15
LLOYDS TSB BANK 4.65% 4.65 2, 300 2,294 332,249| 2026/3/24
MACQUARIE GROUP LTD VAR |  1.935 2,375 2,267 328,320| 2028/4/14
MGM RESORTS INTL 5.5% 5.5 1,875 1,882 272,541| 2027/4/15
MORGAN STANLEY VAR |  2.475 250 242 35,109| 2028/1/21
MYLAN INC 4.55% 4.55 3,575 3,535 512,021| 2028/4/15
NATIONWIDE BLDG 4% 4.0 1, 900 1,883 272,722| 2026/9/14
NAVIENT CORP 5% 5.0 3,175 3, 160 457,636| 2027/3/15
NEWELL BRANDS INC 6.375% 6.375 3, 150 3, 186 461, 367| 2027/9/15
NISSAN MOTOR ACC 2.75% 2.75 2,125 1,942 281,303| 2028/3/9
NUSTAR LOGISTICS 5.625% 5. 625 2,075 2,093 303, 172| 2027/4/28
ONEMAIN FINANCE 6.625% 6. 625 3, 200 3,298 477,591| 2028/1/15
PENSKE TRUCK LE 4.4% 4.4 1,850 1, 846 267,460| 2027/7/1
PRIME SEC/FIN 6.25% 6.25 3,175 3,182 460, 896| 2028/1/15
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X ] x
3 % W A4 o i i _—
K =% HE 4R ERAE TERE AT fEEFH B

(7 AU H) % Tk Fv Tk kv TH

EattEs (A0REEAES) | ROLLS-ROYCE PLC 5.75% 5.75 3,225 3, 300 477,994| 2027/10/15
ROYAL CARIBBEAN 7.5% 7.5 2,000 2,112 305,974| 2027/10/15
SANTANDER HOLD VAR 2.49 2,925 2,827 409,419| 2028/1/6
SERVICE PROP 5.5% 5.5 3, 425 3, 388 490, 631| 2027/12/15
SIRIUS XM RADIO INC 5% 5.0 3, 250 3,220 466,391| 2027/8/1
SIX FLAGS ENT 5.5% 5.5 3,150 3,142 455,079| 2027/4/15
SOCIETE GENERALE VAR 2.797 2,975 2, 887 418,077| 2028/1/19
STANDARD INDS IN 4.75% 4.75 3, 375 3,336 483,109| 2028/1/15
STARWOOD PROP TR 4.375% 4.375 3,375 3, 340 483,675| 2027/1/15
TALLGRASS NRG 5.5% 5.5 3,275 3, 251 470,918| 2028/1/15
TARGA RES PRTNRS 5% 5.0 2,175 2,175 315,099| 2028/1/15
TRAVEL + LEISURE CO 6% 6.0 3,100 3,128 453,019| 2027/4/1
TRI POINTE HOMES 5.25% 5.25 2,100 2,105 304,915| 2027/6/1
UBER TECHNOLOGIES 6.25% 6.25 1,175 1,181 171,058| 2028/1/15
UNICREDIT SPA VAR 2.569 5, 800 5, 769 835, 467| 2026/9/22
VISTRA CORP 5% 5.0 3, 200 3,193 462,379| 2027/7/31
WESTERN GAS PART 4.5% 4.5 4,425 4,392 636, 134| 2028/3/1
WR GRACE HOLDING 4.875% 4.875 2,145 2,132 308, 773| 2027/6/15
XEROX HOLDINGS CORP 5% 5.0 270 268 38,951| 2025/8/15
N E — — — 24, 499, 924 —
(= A7) Ta—n Ta—n

BEtER (AbEEEAES) | DEUTSCHE BANK AG VAR 3.25 4, 300 4,348 737,779| 2028/5/24
STYROLUTION 2.25% 2.25 3, 330 3,223 546, 855| 2027/1/16
VOLKSWAGEN BANK 4.375% 4.375 4,300 4,465 757,583|  2028/5/3
VONOVIA SE 4.75% 4.75 1,600 1, 664 282,374| 2027/5/23
(z—m---AXU7T)

L% (A EEEAER | OPTICS BIDCO SPA 6.875% 6. 875 1, 520 1,620 275,005| 2028/2/15
TELECOM ITALIA 6.875% 6. 875 1,070 1,162 197,170| 2028/2/15
(2—m---7F 2 R)

L% (AbREEAES) | BANQ FED CRD MUT 1.625% 1.625 4, 600 4, 465 757,552| 2027/11/15
BPCE SA 1.625% 1.625 9,100 8, 897 1,509,510 2028/1/31
FAURECIA 2.375% 2.375 2,200 2,136 362,490| 2027/6/15
(2—w-FT7H)

gtk (GOREEAES) | AKELIUS RESIDENT 1% 1.0 2,000 1, 900 322,502| 2028/1/17
NIBC BANK NV 0.875% 0.875 2,300 2,225 377,604| 2027/6/24
NOBIAN FINANCE B 3.625% 3.625 2,940 2,932 497, 477| 2026/7/15
TECHNIP ENERGIES 1.125% 1.125 5, 625 5, 364 910, 142| 2028/5/28
WPC EUROBOND BV 1.35% 1.35 1,900 1, 820 308,927| 2028/4/15
7F EUROPE FINANCE 2.5% 2.5 3, 300 3,103 526,599| 2027/10/23
(—12- R )

BEER (ADEEEAES) | BANCO SANTANDER 2.125% 2.125 2,700 2,664 452,040 2028/2/8
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(= 2o ) % Ta—n Ta—n TM

EattEs (A0%EEAER) | LORCA TELECOM BONDCO 4% 4.0 2,880 2,879 488,526 2027/9/18
(—a-F—2 KU 7T)

EgttEs (A0REEAER) | BENTELER INTERNA 9.375% 9.375 2,530 2,648 449,362 2025/7/2
RAIFFEISEN BANK INTL VAR 4.75 3, 300 3,339 566,575| 2027/1/26
(—w- L 7vTNT)

EattEs (A0REEAER) | LOGICOR FINANCING 1.625% 1.625 1,950 1,899 322,352 2027/7/15
(22— T ANT 2 R)

Ltk (G0REEMER) | AIB GROUP PLC VAR 2.25 5, 300 5,272 894, 478| 2028/4/4
PERMANENT TSB GROUP VAR 6. 625 4,775 5, 098 864,943| 2028/4/25
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Lg% (AbREEAES) | AMERICAN TOWER CORP 0.5% 0.5 7, 800 7,385 1,253,022 2028/1/15
BARCLAYS PLC VAR 0.877 2,125 2,070 351,300| 2028/1/28
BERRY GLOBAL INC 1.5% 1.5 2,500 2, 456 416,704| 2027/1/15
CREDIT SUISSE AG VAR 0.65 7, 450 7,240 1,228,494 2028/1/14
FIL LTD/BERMUNDA 2.5% 2.5 1,775 1,766 299, 727| 2026/11/4
GENERAL MOTORS FINL 4.5% 4.5 425 441 74,975| 2027/11/22
HSBC HOLDINGS PLC VAR 4,752 1,600 1,659 281,516| 2028/3/10
ORGANON & CO/ORG 2.875% 2.875 3, 040 2,958 501,948| 2028/4/30
VERISURE HOLDING 7.125% 7.125 2,770 2,873 487,581| 2028/2/1
WALGREENS BOOTS  2.125% 2.125 5,175 5,079 861, 867| 2026/11/20
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(£ XU R) TR R TR R

attEs (A0REEAER) | ABN AMRO BANK NV 5.125% 5.125 1,700 1,723 342,205 2028/2/22
BANCO SANTANDER SA 1.75% 1.75 3, 300 3, 154 626, 308| 2027/2/17
BNP PARIBAS 1.875% 1.875 2,000 1,879 373,235| 2027/12/14
ELEC DE FRANCE 6.25% 6.25 1, 650 1,720 341,651| 2028/5/30
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VIRGIN MONEY UK PLC VAR 4.0 1,550 1,537 305,229| 2027/9/3
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