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VOLKSBANK WI V/R 10/06/27/EUR/ EUR 2.7500 2027/10/6 2,160,350.40
BELFIUS B 3.125% 05/11/26/EUR/ EUR 3.1250 2026/5/11 2,539,791.13
AGEAS V/R 11/24/51/EUR/ EUR 1.8750 2051/11/24 2,448,062.18
UBS GROUP AG V/R /PERP//EUR/ EUR 5.7500 2170/2/19 1,955,699.19
UBS GROUP AG V/R /PERP/ usD 7.0000 2170/2/19 1,900,123.50
UBS GROUP AG V/R /PERP/ usD 7.1250 2169/8/10 1,831,752.00
ALLIANZ SE V/R /PERP//EUR/ EUR 2.6250 2169/4/30 3,796,335.41
COMMERZBANK V/R 12/05/30/EUR/ EUR 4.0000 2030/12/5 769,432.47
DEUTSCHE BA 4.5% 05/19/26/EUR/ EUR 4.5000 2026/5/19 1,464,841.02
LB BADEN-WU 2.2% 05/09/29/EUR/ EUR 2.2000 2029/5/9 1,461,409.25
CNP ASSURANC V/R 06/10/47/EUR/ EUR 4.5000 2047/6/10 3,394,418.96
LA MONDIALE V/R /PERP//EUR/ EUR 4.3750 2169/4/24 1,796,818.28
CREDIT AGRIC V/R 06/05/30/EUR/ EUR 1.6250 2030/6/5 2,199,422.04
GOLDMAN SACHS US$ LIQ RS | UsD 0.0000 — 34.91
GS US TREAS LIQ RESERV X Usb 0.0000 — 13,059,034.00
ABN AMRO BANK N 4.75% 07/28/25 usD 4.7500 2025/7/28 6,506,922.91
ARCH CAPITAL F 5.031% 12/15/46 UsD 5.0310 2046/12/15 1,471,440.61
AUST & NZ BANKIN 4.4% 05/19/26 Usb 4.4000 2026/5/19 3,700,159.91
BNP PARIBAS 4.375% 05/12/26 usD 4.3750 2026/5/12 9,257.,841.06
BPCE SA 5.7% 10/22/23 UsD 5.7000 2023/10/22 9,832,962.39
BPCE SA 4.625% 07/11/24 Usb 4.6250 2024/7/11 4,588,415.42
BPCE SA 4.5% 03/15/25 usD 4.5000 2025/3/15 8,198,360.02
BNP PARIBAS 4.625% 03/13/27 UsD 4.6250 2027/3/13 3,928,508.78
BANCO SANTANDE 5.179% 11/19/25 Usb 5.1790 2025/11/19 4,776,818.30
BANCO SANTANDE 2.749% 12/03/30 usD 2.7490 2030/12/3 761,322.19
BANK OF AMERICA 4.45% 03/03/26 UsD 4.4500 2026/3/3 3,148,575.11
BANK OF AMERIC 4.183% 11/25/27 usD 4.1830 2027/11/25 9,182,872.63
BANK OF MONTREAL V/R 12/15/32 usD 3.8030 2032/12/15 4,234,303.00
BARCLAYS PLC 5.2% 05/12/26 UsD 5.2000 2026/5/12 9,959,070.00
BARCLAYS PLC 4.836% 05/09/28 usD 4.8360 2028/5/9 1,620,587.43
CITIGROUP INC 3.875% 03/26/25 UsD 3.8750 2025/3/26 2.179,567.12
CITIGROUP INC 4.4% 06/10/25 UsbD 4.4000 2025/6/10 5,696,721.73
CITIGROUP INC 4.75% 05/18/46 usD 4.7500 2046/5/18 2.347,403.14
CITIGROUP INC 4.125% 07/25/28 UsD 4.1250 2028/7/25 4,201,196.63
CITIGROUP INC V/R /PERP/ Usb 4.0000 2170/3/10 1,313,610.35
CITIGROUP INC V/R /PERP/ usD 3.8750 2169/5/18 2.143,036.15
COBANK ACB V/R /PERP/ UusD 6.2500 2169/10/1 1,850,412.58
COMMERZBANK AG 8.125% 09/19/23 Usb 8.1250 2023/9/19 3,661,231.71
COOPERATIEVE RA 3.75% 07/21/26 usD 3.7500 2026/7/21 8,300,097.41
CREDIT AGRICOLE SA V/R /PERP/ UsD 7.8750 2170/3/23 2,361,590.32
CREDIT AGRICOL 4.375% 03/17/25 Usb 4.3750 2025/3/17 12,343,685.75
HSBC HOLDINGS PLC V/R /PERP/ usD 6.3750 2169/9/30 3,094,190.82
HSBC HOLDINGS PLC V/R /PERP/ UsD 6.8750 2169/12/1 2,118,693.89
HSBC HOLDINGS PLC V/R /PERP/ Usb 6.2500 2099/12/31 3,971,262.83



= S
547 e Gl #20 Em

HSBC BANK USA NA 7% 01/15/39 ush 7.0000 2039/1/15 4,651,074.16
JPMORGAN CHASE & CO V/R /PERP/ usD 3.6815 2166/10/30 1,802,801.45
JPMORGAN CHASE 4.25% 10/01/27 usD 4.2500 2027/10/1 8,328,581.57
LLOYDS BANKING 4.582% 12/10/25 usb 4.5820 2025/12/10 3,991,910.98
MACQUARIE BANK 4.875% 06/10/25 usb 4.8750 2025/6/10 3,996,829.73
BANK OF AMERICA 6.11% 01/29/37 usD 6.1100 2037/1/29 3,.913,901.44
METLIFE INC 6.4% 12/15/36 usD 6.4000 2066/12/15 5,039,228.04
MIZUHO FIN GRP C 4.6% 03/27/24 usb 4.6000 2024/3/27 3,444,496.34
MORGAN STANLEY 3.95% 04/23/27 usDh 3.9500 2027/4/23 6.962,291.15
NATIONWIDE BLDG SO 4% 09/14/26 usD 4.0000 2026/9/14 3,294,964.56
NIPPON LIFE INSUR V/R 10/16/44 usD 5.1000 2044/10/16 5,904,545.14
PRUDENTIAL FINANC V/R 06/15/43 usb 5.6250 2043/6/15 6,054,656.67
REGIONS FINANC 7.375% 12/10/37 usDh 7.3750 2037/12/10 3,924,090.85
NATWEST GROUP PLC 6% 12/19/23 usD 6.0000 2023/12/19 9,274,929.80
CHARLES SCHWAB CORP V/R /PERP/ usD 5.3750 2169/9/1 1.716,223.74
CHARLES SCHWAB CORP V/R /PERP/ usb 4.0000 2169/6/1 1,346,821.16
SOCIETE GENERAL 4.25% 04/14/25 usDh 4.2500 2025/4/14 6,373,085.31
SOCIETE GENERAL 4.25% 08/19/26 usD 4.2500 2026/8/19 9,153,294.78
STANDARD CHARTER 4.3% 02/19/27 usD 4.3000 2027/2/19 1,517,748.95
TEACHERS INSUR 4.27% 05/15/47 usb 4.2700 2047/5/15 1,583,946.76
TORONTO-DOMINION V/R 09/15/31 usDh 3.6250 2031/9/15 3,235,598.32
TRUIST FIN CORP V/R /PERP/ usD 5.1250 2169/6/15 2,382,231.20
UBS GROUP AG V/R /PERP/ usD 7.0000 2169/7/31 2,312,625.00
UNICREDIT SPA 4.625% 04/12/27 usb 4.6250 2027/4/12 3,881,700.26
UNICREDIT SPA /R 06/19/32 usDh 5.8610 2032/6/19 1,704,314.90
UNICREDIT SPA 6.572% 01/14/22 usD 6.5720 2022/1/14 1,877.864.02
UNICREDIT SPA V//R 06/30/35 usD 5.4590 2035/6/30 1,168,683.45
USB CAPITAL IX V/R /PERP/ usb 3.5000 2169/10/15 1,644,110.02
VOYA FINANCIAL IN V/R 01/23/48 usDh 4.7000 2048/1/23 2,369,408.20
WELLS FARGO & C 7.95% 11/15/29 usD 7.9500 2029/11/15 1,738.831.35
WELLS FARGO & CO 4.9% 11/17/45 usD 4.9000 2045/11/17 4,914,659.87
WESTPAC BANKING C V/R 11/23/31 usb 4.3220 2031/11/23 5,632,027.31
WESTPAC BANKING COR V/R /PERP/ usDh 5.0000 2170/3/21 1,370.639.95
BBVA BANCOMER SA V/R 01/18/33 usD 5.1250 2033/1/18 3,927,556.50
AVIVA PLC 6.125% 11/16/26/GBP/ GBP 6.1250 2036/11/14 2,431,183.68
PRUDENTIA 6.125% 12/19/31/GBP/ GBP 6.1250 2031/12/19 2,427,283.88
AVIVA PLC V/R /PERP//GBP/ GBP 6.1250 2169/9/29 1,211,703.96
AXA SA V/R /PERP//GBP/ GBP 6.6862 2169/7/6 3,288,242.76
RL FINANCE B V/R 11/30/43/GBP/ GBP 6.1250 2043/11/30 4,575,461.79
M&G PLC V/R 12/19/63/GBP/ GBP 5.7000 2063/12/19 2,432,501.07
AXA SA V/R /PERP//EUR/ EUR 3.8750 2169/10/8 4,233,243.96
RSA INSURANC V/R 10/10/45/GBP/ GBP 5.1250 2045/10/10 2,000,936.88
AXA SA V/R /PERP//GBP/ GBP 5.4530 2170/3/4 5,418,946.47
QBE INSURANCE GRO V/R 12/02/44 usb 6.7500 2044/12/2 2,906,194.90
NORDEA BANK ABP V/R /PERP/ usD 5.2500 2169/9/13 1,424,620.54
AVIVA PLC V/R 12/04/45/EUR/ EUR 3.3750 2045/12/4 4,022,719.36
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FUKOKU MUTUAL LIFE V/R /PERP/ ush 5.0000 2170/1/28 1,993.697.01
LEGAL & GENE V/R 10/27/45/GBP/ GBP 5.3750 2045/10/27 5,703,473.08
ASSICURAZION V/R 10/27/47/EUR/ EUR 5.5000 2047/10/27 7,453,098.43
AXA SA V/R 07/06/47/EUR/ EUR 3.3750 2047/7/6 2,399,398.42
ABN AMRO BAN V/R 01/18/28/EUR/ EUR 2.8750 2028/1/18 1,476,173.23
BNP PARIB 2.875% 10/01/26/EUR/ EUR 2.8750 2026/10/1 5,011,071.89
BANCO SANT 3.25% 04/04/26/EUR/ EUR 3.2500 2026/4/4 5,808,239.07
CLOVERIE PLC ZURI V/R 06/24/46 usb 5.6250 2046/6/24 7,276,480.22
QBE INSURANCE GRO V/R 06/17/46 UsD 58750 2046/6/17 765.296.97
ERSTE GROUP BA V/R /PERP//EUR/ EUR 8.8750 2169/10/15 1,721,389.21
UNICREDIT SP V/R 01/03/27/EUR/ EUR 4.3750 2027/1/3 2,663,229.78
ING GROEP NV V/R /PERP/ usD 6.8750 2169/4/16 2,253,845.00
DNB BANK ASA V/R /PERP/ ush 6.5000 2170/3/26 1,560,787.23
NN GROUP NV V/R 01/13/48/EUR/ EUR 4.6250 2048/1/13 3,223,445.47
BANCO BILBA 3.5% 02/10/27/EUR/ EUR 3.5000 2027/2/10 2,849,300.87
ABN AMRO BANK NV V/R 03/27/28 usb 4.4000 2028/3/27 12,694,541.40
ING GROEP NV V/R 04/11/28/EUR/ EUR 3.0000 2028/4/11 2,724,139.14
ERSTE GROUP BA V/R /PERP//EUR/ EUR 6.5000 2168/10/15 2,116,738.96
XLIT LTD V/R 06/29/47/EUR/ EUR 3.2500 2047/6/29 4,965,151.85
CAIXABANK SA V/R 07/14/28/EUR/ EUR 2.7500 2028/7/14 2,699,544.55
BARCLAYS PLC VV/R 02/07/28/EUR/ EUR 2.0000 2028/2/7 4,342,103.51
ING GROEP NV V/R 09/26/29/EUR/ EUR 1.6250 2029/9/26 1,821,608.62
COMMONWEALTH V/R 10/03/29/EUR/ EUR 1.9360 2029/10/3 4,682,654.10
ABN AMRO BANK V/R /PERP//EUR/ EUR 4.7500 2169/3/22 765,120.29
ARGENTUM (ZURICH V/R 06/01/48 usD 5.1250 2048/6/1 2,179,280.03
ING GROEP NV V/R 03/22/28 usD 4.7000 2028/3/22 4,413,963.28
PENSION INSURA V/R /PERP//GBP/ GBP 7.3750 2170/1/25 2,758,169.08
M&G PLC V/R 10/20/51/GBP/ GBP 5.6250 2051/10/20 6,137,632.52
CAIXABANK SA V//R 02/15/29/EUR/ EUR 3.7500 2029/2/15 2,785,492.71
BAWAG GROUP V/R 03/26/29/EUR/ EUR 2.3750 2029/3/26 2,934,382.22
RL FINANCE N V/R 10/07/49/GBP/ GBP 4.8750 2049/10/7 2,583,163.35
BANK OF IREL V/R 10/14/29/EUR/ EUR 2.3750 2029/10/14 3,041,235.64
BARCLAYS PLC V/R 11/22/30/GBP/ GBP 3.7500 2030/11/22 1.773.869.22
DIRECT LINE | 4% 06/05/32/GBP/ GBP 4.0000 2032/6/5 536,132.45
RAIFFEISEN B V/R 06/18/32/EUR/ EUR 2.8750 2032/6/18 886,628.60
SVENSKA HANDELSBANK V/R /PERP/ usb 4.3750 2170/3/1 1,251,647.59
BANCO SAN 1.625% 10/22/30/EUR/ EUR 1.6250 2030/10/22 2,399,673.51
STANDARD CHA V/R 09/23/31/EUR/ EUR 1.2000 2031/9/23 3,423,544.70

*V/R: ZEFIME /PERP/ | KAME
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