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(1) A0S SHNENRE 392.65 425.62 456.23 492.78 527.02 560.33
(8) 2 c Eia 14,320,053 14,326,008 14,232,374 14,152,769 14,031,913 13,856,546
M1 BOZEY nEE 10 10 10 10 10 10
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VOLKSBANK WI V/R 10/06/27/EUR/ EUR 2.7500 2027/10/06 2,001,004.37
BELFIUS B 3.125% 05/11/26/EUR/ EUR 3.1250 2026/05/11 2,201,587.20
AGEAS V/R 11/24/51/EUR/ EUR 1.8750 2051/11/24 2,113,345.32
UBS GROUP AG V/R /PERP/ usb 7.0000 2171/02/19 1,759,312.50
ALLIANZ SE VV/R /PERP//EUR/ EUR 2.6250 2170/04/30 3,252,793.12
COMMERZBANK V/R 12/05/30/EUR/ EUR 4.0000 2030/12/05 1,933,874.68
DEUTSCHE BAN V/R 06/24/32/EUR/ EUR 4.0000 2032/06/24 1,338,117.37
DEUTSCHE BA 4.5% 05/19/26/EUR/ EUR 4.5000 2026/05/19 1,294,871.45
LB BADEN-WU 2.2% 05/09/29/EUR/ EUR 2.2000 2029/05/09 1,228,990.26
NYKREDIT REA V/R 07/28/31/EUR/ EUR 0.8750 2031/07/28 1,476,009.80
CNP ASSURANC V/R 06/10/47/EUR/ EUR 4.5000 2047/06/10 2,968,486.30
LA MONDIALE V/R /PERP//EUR/ EUR 4.3750 2170/04/24 1,557,384.91
BPCE SA VV/R 01/13/42/EUR/ EUR 1.5000 2042/01/13 1,880,487.84
BPCE SA V/R 02/02/34/EUR/ EUR 1.7500 2034/02/02 848,557.49
ABN AMRO BANK N 4.75% 07/28/25 Usb 4.7500 2025/07/28 5,936,349.30
ALLIANZ SE V/R /PERP/ usD 3.2000 2170/04/30 1,922,934.95
ARCH CAPITAL F 5.031% 12/15/46 UsD 5.0310 2046/12/15 1,311,903.53
AUST & NZ BANKIN 4.4% 05/19/26 Usb 4.4000 2026/05/19 3,364,778.74
BNP PARIBAS 4.375% 05/12/26 usD 4.3750 2026/05/12 8,460,330.39
BPCE SA 4.625% 07/11/24 UsD 4.6250 2024/07/11 4,228,181.19
BPCE SA 4.5% 03/15/25 Usb 4.5000 2025/03/15 3,240,706.88
BANCO SANTANDE 5.179% 11/19/25 usD 5.1790 2025/11/19 4,344,080.03
BANCO SANTANDE 2.749% 12/03/30 UsD 2.7490 2030/12/03 704,718.64
BANK OF AMERICA 4.45% 03/03/26 Usb 4.4500 2026/03/03 2,899,114.18
BANK OF AMERIC 4.183% 11/25/27 usD 4.1830 2027/11/25 8,424,183.08
BANK OF MONTREAL V/R 12/15/32 UsD 3.8030 2032/12/15 3,816,152.57
BARCLAYS PLC 5.2% 05/12/26 usD 5.2000 2026/05/12 9,148,858.40
BARCLAYS PLC 4.836% 05/09/28 usD 4.8360 2028/05/09 1,480,884.28
CITIGROUP INC 3.875% 03/26/25 UsD 3.8750 2025/03/26 2,026,823.74
CITIGROUP INC 4.4% 06/10/25 usD 4.4000 2025/06/10 5,278,568.88
CITIGROUP INC 4.75% 05/18/46 usD 4.7500 2046/05/18 2.117.966.12
CITIGROUP INC 4.125% 07/25/28 UsD 4.1250 2028/07/25 3,862,318.56
CITIGROUP INC V/R /PERP/ usD 4.0000 2171/03/10 1,251,250.00
CITIGROUP INC V/R /PERP/ UusD 3.8750 2170/05/18 2,037,125.00
COBANK ACB V/R /PERP/ UsbD 6.2500 2170/10/01 1,766,685.41
COMMERZBANK AG 8.125% 09/19/23 usD 8.1250 2023/09/19 3,384,789.76
COOPERATIEVE RA 3.75% 07/21/26 UsD 3.7500 2026/07/21 7,555,887.32
CREDIT AGRICOLE SA V/R /PERP/ Usb 7.8750 2171/03/23 2,219,258.39
CREDIT AGRICOL 4.375% 03/17/25 usD 4.3750 2025/03/17 11,359,750.62
HSBC HOLDINGS PLC V/R /PERP/ UsD 6.3750 2170/09/30 2,906,897.87
HSBC HOLDINGS PLC V/R /PERP/ Usb 6.2500 2099/12/31 3,799,899.94
HSBC HOLDINGS PLC V/R 03/29/33 usD 4.7620 2033/03/29 668,149.24
HSBC BANK USA NA 7% 01/15/39 usD 7.0000 2039/01/15 4,311,878.19
JPMORGAN CHASE & CO V/R /PERP/ Usb 3.7690 2166/10/30 1,809,253.94
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JPMORGAN CHASE 4.25% 10/01/27 usb 4.2500 2027/10/01 7,602,147.34
LLOYDS BANKING 4.582% 12/10/25 usb 4.5820 2025/12/10 3,654,270.26
MACQUARIE BANK 4.875% 06/10/25 usD 4.8750 2025/06/10 3,702,162.85
BANK OF AMERICA 6.11% 01/29/37 usb 6.1100 2037/01/29 3,529,079.93
METLIFE INC 6.4% 12/15/36 usb 6.4000 2066/12/15 4,308,392.48
MIZUHO FIN GRP C 4.6% 03/27/24 usb 4.6000 2024/03/27 3,217,669.12
MORGAN STANLEY 3.95% 04/23/27 usD 3.9500 2027/04/23 6,425,509.17
NATIONWIDE BLDG SO 4% 09/14/26 usb 4.0000 2026/09/14 2,999,056.68
NIPPON LIFE INSUR V/R 10/16/44 usb 5.1000 2044/10/16 3,171,981.50
PRUDENTIAL FINANC V/R 06/15/43 usb 5.6250 2043/06/15 3,784,054.92
REGIONS FINANC 7.375% 12/10/37 usD 7.3750 2037/12/10 3,591,763.18
CHARLES SCHWAB CORP V/R /PERP/ usb 5.3750 2170/09/01 1,611,723.57
CHARLES SCHWAB CORP V/R /PERP/ usb 4.0000 2170/06/01 1,272,455.71
SOCIETE GENERAL 4.25% 04/14/25 usb 4.2500 2025/04/14 5,873,383.57
SOCIETE GENERAL 4.25% 08/19/26 usD 4.2500 2026/08/19 6,225,412.82
STANDARD CHARTER 4.3% 02/19/27 usb 4.3000 2027/02/19 1,404,405.31
TEACHERS INSUR 4.27% 05/15/47 usb 4.2700 2047/05/15 1,483,666.02
TRUIST FIN CORP V/R /PERP/ usb 5.1250 2170/06/15 2,183,378.31
UBS GROUP AG V/R /PERP/ usD 4.8750 2170/08/12 1,374,120.72
US BANCORP V/R /PERP/ usb 3.7000 2171/01/15 1,442,663.97
UBS GROUP AG V/R /PERP/ usb 7.0000 2170/07/31 2,190,562.50
UNICREDIT SPA 4.625% 04/12/27 usb 4.6250 2027/04/12 3,484,452.11
UNICREDIT SPA V/R 06/19/32 usD 5.8610 2032/06/19 1,519,578.15
UNICREDIT SPA V/R 06/30/35 usb 5.4590 2035/06/30 1,046,987.70
USB CAPITAL IX V/R /PERP/ usb 3.5000 2170/10/15 1,415,604.87
VOYA FINANCIAL IN V/R 01/23/48 usb 4.7000 2048/01/23 2,172,714.76
WELLS FARGO & C 7.95% 11/15/29 usD 7.9500 2029/11/15 1,665,088.06
WELLS FARGO & CO 4.9% 11/17/45 usb 4.9000 2045/11/17 4,542,505.99
WESTPAC BANKING C V/R 11/23/31 usb 4.3220 2031/11/23 5,133,818.25
WESTPAC BANKING COR V/R /PERP/ usb 5.0000 2171/03/21 1,271,660.53
BBVA BANCOMER SA V/R 01/18/33 usD 5.1250 2033/01/18 3,598,600.00
AVIVA PLC 6.125% 11/16/26/GBP/ GBP 6.1250 2036/11/14 2,110,359.43
PRUDENTIA 6.125% 12/19/31/GBP/ GBP 6.1250 2031/12/19 2,056,651.22
AXA SA V/R /PERP//GBP/ GBP 6.6862 2170/07/06 2,842,564.14
M&G PLC V/R 12/19/63/GBP/ GBP 5.7000 2063/12/19 2,140,846.46
RSA INSURANC V/R 10/10/45/GBP/ GBP 5.1250 2045/10/10 531,421.26
QBE INSURANCE GRO V/R 12/02/44 usb 6.7500 2044/12/02 2,727,991.84
M&G PLC V/R 07/20/55/GBP/ GBP 5.5600 2055/07/20 5,025,760.18
FUKOKU MUTUAL LIFE V/R /PERP/ usD 5.0000 2171/01/28 1,849,782.82
LEGAL & GENE V/R 10/27/45/GBP/ GBP 5.3750 2045/10/27 5,058,061.13
ASSICURAZION V/R 10/27/47/EUR/ EUR 5.5000 2047/10/27 6,463,314.30
AXA SA V/R 07/06/47/EUR/ EUR 3.3750 2047/07/06 1,699,918.09
BNP PARIB 2.875% 10/01/26/EUR/ EUR 2.8750 2026/10/01 4,409,589.12
BANCO SANT 3.25% 04/04/26/EUR/ EUR 3.2500 2026/04/04 5,191,842.64
CLOVERIE PLC ZURI V/R 06/24/46 ush 5.6250 2046/06/24 6,627,365.39
QBE INSURANCE GRO V/R 06/17/46 ush 5.8750 2046/06/17 724,392.31



= S
817 i e ol Em

ING GROEP NV V/R /PERP/ usb 6.8750 2170/04/16 2,155,557.75
NN GROUP NV V/R 01/13/48/EUR/ EUR 4.6250 2048/01/13 2,810,097.28
BANCO BILBA 3.5% 02/10/27/EUR/ EUR 3.5000 2027/02/10 2,498,562.81
ABN AMRO BANK NV V/R 03/27/28 usb 4.4000 2028/03/27 10,058,892.60
ERSTE GROUP BA V/R /PERP//EUR/ EUR 6.5000 2168/10/15 1,875,235.44
XLIT LTD V/R 06/29/47/EUR/ EUR 3.2500 2047/06/29 4,293,043.19
ABN AMRO BANK' V/R /PERP//EUR/ EUR 4.7500 2171/03/22 670,427.25
ARGENTUM (ZURICH V/R 06/01/48 usb 5.1250 2048/06/01 1,964,102.14
ING GROEP NV V/R 03/22/28 usD 4.7000 2028/03/22 4,184,386.11
PENSION INSURA V/R /PERP//GBP/ GBP 7.3750 2171/01/25 2,372,092.06
CAIXABANK SA V/R 02/15/29/EUR/ EUR 3.7500 2029/02/15 2,526,650.08
RL FINANCE N V/R 10/07/49/GBP/ GBP 4.8750 2049/10/07 2,249,547.41
BANK OF IREL VV/R 10/14/29/EUR/ EUR 2.3750 2029/10/14 2,755,547.22
BANCO BILBAO V/R 01/16/30/EUR/ EUR 1.0000 2030/01/16 1,081,510.46
BARCLAYS PLC VV/R 11/22/30/GBP/ GBP 3.7500 2030/11/22 1,584,609.28
DIRECT LINE | 4% 06/05/32/GBP/ GBP 4.0000 2032/06/05 457,227.28
RAIFFEISEN B V/R 06/18/32/EUR/ EUR 2.8750 2032/06/18 727,880.83
VIRGIN MONEY V/R 12/11/30/GBP/ GBP 5.1250 2030/12/11 1,022,486.19
SVENSKA HANDELSBANK V/R /PERP/ usb 4.3750 2171/03/01 2,124,458.64
BANCO SAN 1.625% 10/22/30/EUR/ EUR 1.6250 2030/10/22 2,079,543.19
DANSKE BANK V/R 05/15/31/EUR/ EUR 1.0000 2031/05/15 1,234,094.78
STANDARD CHA V/R 09/23/31/EUR/ EUR 1.2000 2031/09/23 3,038,427.70
BANK OF IREL V/R 08/11/31/EUR/ EUR 1.3750 2031/08/11 2,453,971.78
NATWEST GROU V/R 11/28/31/GBP/ GBP 2.1050 2031/11/28 2,977,149.47
AUST & NZ BA V/R 09/16/31/GBP/ GBP 1.8090 2031/09/16 2,348,305.14
BAYERISCHE L V/R 09/23/31/EUR/ EUR 1.0000 2031/09/23 1,038,645.97
JUST GROUP PLC V/R /PERP//GBP/ GBP 5.0000 2171/03/30 222,959.55
PRUDENTIAL PLC V/R 11/03/33 usb 2.9500 2033/11/03 3,811,863.08
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