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ERSTE GROUP V/R 11/15/32/EUR/ EUR 0.8750 2032/11/15 2.335,561.50
KBC GROUP NV V/R 04/17/35/EUR/ EUR 4.7500 2035/04/17 4,581,122.08
ALLIANZ SE VV/R 07/25/55/EUR/ EUR 4.4310 2055/07/25 1,293,270.70
COMMERZBANK V/R 10/16/34/EUR/ EUR 4.8750 2034/10/16 4,011,462.21
NYKREDIT REA V/R 12/29/32/EUR/ EUR 5.5000 2032/12/29 1,474,463.29
LA MONDIALE V/R /PERP//EUR/ EUR 4.3750 2173/04/24 1,453,835.67
CREDIT AGRICOL V/R /PERP//EUR/ EUR 7.2500 2174/03/23 1,031,561.99
BANQUE FE 5.125% 01/13/33/EUR/ EUR 5.1250 2033/01/13 2,974,937.46
BPCE SA V/R 01/25/35/EUR/ EUR 5.1250 2035/01/25 2,595,371.17
CREDIT AG 5.875% 10/25/33/EUR/ EUR 5.8750 2033/10/25 2.255,735.81
SOGECAP SA V/R 05/16/44/EUR/ EUR 6.5000 2044/05/16 837.,506.60
BANQUE FE 4.375% 01/11/34/EUR/ EUR 4.3750 2034/01/11 1,948,814.98
LA MONDIALE V/R /PERP//EUR/ EUR 6.7500 2174/01/17 991,233.91
GS US TREAS LIQ RESERV X UsD 0.0000 — 1,169,734.00
ABN AMRO BANK NV V/R 03/13/37 Usb 3.3240 2037/03/13 2,605,252.59
AUST & NZ BANKING V/R 09/18/34 usD 5.7310 2034/09/18 3,718,988.17
BPCE SAV/R01/14/37 UsD 3.6480 2037/01/14 3,051,698.71
BANCO BILBAO VIZC V/R 11/15/34 Usb 7.8830 2034/11/15 3,602,445.25
BANCO SANTANDE 6.921% 08/08/33 usD 6.9210 2033/08/08 849,412.74
BANCO SANTANDER 6.35% 03/14/34 UsD 6.3500 2034/03/14 2,669,032.37
BANCO SANTANDER SA V/R /PERP/ Usb 8.0000 2173/11/01 1,248,586.58
BANK OF AMERICA C VV/R 09/21/36 usD 2.4820 2036/09/21 2,593,686.59
BANK OF AMERICA C V/R 08/15/35 UsD 5.4250 2035/08/15 977,522.71
BANK OF MONTREAL V/R 12/15/32 Usb 3.8030 2032/12/15 2,114,676.45
BANK OF NY MELLON C V/R /PERP/ usD 6.3000 2173/09/20 845,889.50
BARCLAYS PLC V/R /PERP/ UsD 7.6250 2173/06/15 367,206.36
BNP PARIBAS V/R 08/12/35 usD 2.5880 2035/08/12 3,540,622.58
CAPITAL ONE FINAN V/R 01/30/36 usD 6.1830 2036/01/30 348,752.43
CITIGROUP INC 4.75% 05/18/46 UsbD 4.7500 2046/05/18 1,676,516.45
CITIGROUP INC V/R 05/25/34 usD 6.1740 2034/05/25 3,648,187.70
CITIGROUP INC V/R /PERP/ UsD 6.9500 2173/05/15 499,384.95
COMMONWEALTH B 5.837% 03/13/34 UsbD 5.8370 2034/03/13 3,472,547.31
COMMONWEALTH BANK V/R 03/14/46 usD 5.9290 2046/03/14 1,959,086.89
COOPERATIEVE RA 3.75% 07/21/26 usD 3.7500 2026/07/21 983,250.61
UBS GROUP AG V/R /PERP/ Uusb 7.1250 2173/08/10 701,163.86
DAI-ICHI LIFE INSUR V/R /PERP/ usD 6.2000 2173/07/16 1,485,634.47
DEUTSCHE BANK NY V/R 02/10/34 usD 7.0790 2034/02/10 4,619,677.09
HSBC BANK USA NA 7% 01/15/39 Usb 7.0000 2039/01/15 3,557,775.38
HUNTINGTON BANCSH V/R 11/18/39 usD 6.1410 2039/11/18 327.835.72
JPMORGAN CHASE & V/R 09/14/33 UsD 5.7170 2033/09/14 5,436,774.10
MEIJI YASUDA LIFE V/R 09/11/54 Usb 5.8000 2054/09/11 1,804,892.26
BANK OF AMERICA 6.11% 01/29/37 usD 6.1100 2037/01/29 3,064,093.73
METLIFE INC V/R 03/15/55 UsD 6.3500 2055/03/15 1,253,810.54
MORGAN STANLEY V/R 01/19/38 Usb 5.9480 2038/01/19 5,740,916.22
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NATIONAL AUSTR 6.429% 01/12/33 usb 6.4290 2033/01/12 713,118.61
NATWEST GROUP PLC V/R 11/28/35 usb 3.0320 2035/11/28 2,373,308.39
NATWEST GROUP PLC V/R /PERP/ usD 4.6000 2173/09/30 844,488.18
NATWEST GROUP PLC V/R /PERP/ usb 8.1250 2173/06/30 236,620.73
PNC FINANCIAL SERVI V/R /PERP/ usb 6.0000 2173/08/15 1,611,180.88
CHARLES SCHWAB CORP V/R /PERP/ usb 4.0000 2173/06/01 1,293,848.31
SOCIETE GENERAL 4.25% 08/19/26 usD 4.2500 2026/08/19 2,765,747.21
SOCIETE GENERALE V/R 06/15/33 usb 6.2210 2033/06/15 1,630,559.83
SUMITOMO MITSUI FIN /R /PERP/ usb 6.6000 2173/06/05 1,354,279.70
SUMITOMO MITSU 5.836% 07/09/44 usb 5.8360 2044/07/09 611,976.37
SUMITOMO LIFE INSUR V/R /PERP/ usD 5.8750 2173/07/18 1,613,684.12
TORONTO-DOMINION V/R 10/31/82 usb 8.1250 2082/10/31 4,499,474.04
UBS GROUP AG V/R /PERP/ usb 9.2500 2173/05/13 520,428.41
US BANCORP V/R /PERP/ usb 3.7000 2174/01/15 1,512,416.05
UNICREDIT SPA V//R 06/30/35 usD 5.4590 2035/06/30 1,080,466.61
WELLS FARGO & CO 4.9% 11/17/45 usb 4.9000 2045/11/17 3,558,231.70
WELLS FARGO & COMPA V/R /PERP/ usb 7.6250 2173/09/15 1,125,138.21
WESTPAC BANKING C V/R 11/18/36 usb 3.0200 2036/11/18 4,755,401.05
BBVA BANCOMER SA V/R 01/18/33 usD 5.1250 2033/01/18 3.613,800.00
PRUDENTIA 6.125% 12/19/31/GBP/ GBP 6.1250 2031/12/19 1,707,531.05
AVIVA PLC /R 06/04/50/GBP/ GBP 5.1250 2050/06/04 996,112.07
M&G PLC /R 07/20/55/GBP/ GBP 5.5600 2055/07/20 849,373.17
GENERALI'V/R 10/27/47/EUR/ EUR 5.5000 2047/10/27 3,245,170.85
CLOVERIE PLC ZURI V/R 06/24/46 usb 5.6250 2046/06/24 1,232,351.07
NN GROUP NV V/R 01/13/48/EUR/ EUR 4.6250 2048/01/13 2,575,063.78
ARGENTUM (ZURICH V/R 06/01/48 usb 5.1250 2048/06/01 1,885,786.35
AXA SA V/R 05/28/49/EUR/ EUR 3.2500 2049/05/28 1,490,702.61
PENSION INSURA V/R /PERP//GBP/ GBP 7.3750 2174/01/25 1,908,580.23
DIRECT LINE | 4% 06/05/32/GBP/ GBP 4.0000 2032/06/05 399,297.34
RAIFFEISEN B V/R 06/18/32/EUR/ EUR 2.8750 2032/06/18 3,591,247.50
PRUDENTIAL FUNDIN V/R 11/03/33 usD 2.9500 2033/11/03 3.825,916.05
INTESA SA 8.505% 09/20/32/GBP/ GBP 8.5050 2032/09/20 3,528,236.35
ABN AMRO BAN V/R 02/22/33/EUR/ EUR 5.1250 2033/02/22 2,247,185.97
CAIXABANK SA V/R 02/23/33/EUR/ EUR 6.2500 2033/02/23 2,078,434.57
COMMERZBANK V/R 02/28/33/GBP/ GBP 8.6250 2033/02/28 690,068.14
BANK OF IREL V/R 03/01/33/EUR/ EUR 6.7500 2033/03/01 1,338,641.09
NATWEST GROU V/R 06/06/33/GBP/ GBP 7.4160 2033/06/06 945,568.11
AUST & NZ BA V/R 02/03/33/EUR/ EUR 5.1010 2033/02/03 816,481.22
ROTHESAY 7.734% 05/16/33/GBP/ GBP 7.7340 2033/05/16 1,569,823.79
CAIXABANK SA V/R 05/30/34/EUR/ EUR 6.1250 2034/05/30 2,571,469.06
BANCO DE SAB V/R 09/08/29/EUR/ EUR 5.5000 2029/09/08 1,970,185.01
VIRGIN MONEY U V/R /PERP//GBP/ GBP 11.0000 2173/06/08 547,824.42
AXA SA V/R /PERP//EUR/ EUR 6.3750 2173/07/16 984,191.52
BANK OF IREL V/R 08/10/34/EUR/ EUR 4.7500 2034/08/10 3,249,786.07
ING GROEP NV V/R 08/15/34/EUR/ EUR 4.3750 2034/08/15 3,413,194.93
COVENTRY BLDG V/R /PERP//GBP/ GBP 8.7500 2173/12/11 581,961.73
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COMMONWEALTH V/R 06/04/34/EUR/ EUR 4.2660 2034/06/04 2,345,557.60
AVIVA PLC V/R 09/12/54/GBP/ GBP 6.1250 2054/09/12 1,158,118.62
NATIONWIDE BLD V/R /PERP//GBP/ GBP 7.5000 2173/12/20 1,218,637.30
NIPPON LIFE V/R 01/23/55/EUR/ EUR 4.1140 2055/01/23 817,651.72
AUST & NZ BA V/R 07/31/35/EUR/ EUR 3.7057 2035/07/31 1,577,259.17
NATWEST GROUP V/R /PERP//GBP/ GBP 7.5000 2174/03/31 815,029.11
LEGAL & GENE V/R 04/01/55/GBP/ GBP 0.0000 2055/04/01 863,197.16
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