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VOLKSBANK WI /R 10/06/27/EUR/ EUR 2.7500 2027/10/06 1,933,823.90
BELFIUS B 3.125% 05/11/26/EUR/ EUR 3.1250 2026/05/11 5,542,133.44
UBS AG V/R 02/12/26/EUR/ EUR 4.7500 2026/02/12 2,275,602.59
UBS GROUP AG V/R /PERP//EUR/ EUR 5.7500 2169/02/19 1,716,098.97
UBS GROUP AG V/R /PERP/ usD 7.0000 2169/02/19 1,512,183.75
UBS GROUP AG V/R /PERP/ usD 7.1250 2168/08/10 1,765,125.00
ALLIANZ SE VV/R 07/06/47/EUR/ EUR 3.0990 2047/07/06 3,434,577.68
DEUTSCHE BA 4.5% 05/19/26/EUR/ EUR 4.5000 2026/05/19 1,039,036.48
CNP ASSURANC V/R 06/10/47/EUR/ EUR 4.5000 2047/06/10 2,864,230.17
LA MONDIALE V/R /PERP//EUR/ EUR 4.3750 2168/04/24 1,357,033.38
GOLDMAN SACHS US$ LIQ RS | usD 0.0000 - 15,362,512.48
ABN AMRO BANK N 4.75% 07/28/25 usD 4.7500 2025/07/28 5,987,639.11
ARCH CAPITAL F 5.031% 12/15/46 usbD 5.0310 2046/12/15 1,234,392.98
AUST & NZ BANKIN 4.4% 05/19/26 usb 4.4000 2026/05/19 3,419,419.97
BNP PARIBAS V/R /PERP/ usD 7.6250 2168/09/30 3,321,385.27
BNP PARIBAS 4.375% 05/12/26 ushD 4.3750 2026/05/12 8,493,654.24
BPCE SA 5.7% 10/22/23 usD 5.7000 2023/10/22 9,307.896.75
BPCE SA 4.625% 07/11/24 usb 4.6250 2024/07/11 4,123,820.06
BPCE SA 4.5% 03/15/25 usD 4.5000 2025/03/15 7,401,719.01
BNP PARIBAS 4.625% 03/13/27 usbD 4.6250 2027/03/13 3,602,113.59
BANCO SANTANDE 5.179% 11/19/25 usb 5.1790 2025/11/19 4,301,723.92
BANK OF AMERICA 4.45% 03/03/26 usD 4.4500 2026/03/03 3,039,909.80
BANK OF AMERIC 3.248% 10/21/27 usD 3.2480 2027/10/21 1,360,466.39
BANK OF AMERIC 4.183% 11/25/27 usb 4.1830 2027/11/25 8,731,537.57
BANK OF MONTREAL V/R 12/15/32 usD 3.8030 2032/12/15 3,761,005.86
BARCLAYS PLC 5.2% 05/12/26 usD 5.2000 2026/05/12 9,155,124.00
BARCLAYS PLC 4.836% 05/09/28 usb 4.8360 2028/05/09 1,484,757.23
CITIGROUP INC 3.875% 03/26/25 usD 3.8750 2025/03/26 2,062,692.20
CITIGROUP INC 4.4% 06/10/25 usD 4.4000 2025/06/10 5,566,877.60
CITIGROUP INC 4.75% 05/18/46 usbD 4.7500 2046/05/18 4,210,026.17
CITIGROUP INC 4.125% 07/25/28 usD 4.1250 2028/07/25 3,948,939.06
CITIGROUP INC 3.2% 10/21/26 usD 3.2000 2026/10/21 1,350,558.00
COBANK ACB V/R /PERP/ ushD 6.2500 2168/10/01 1,608,232.71
COMMERZBANK AG 8.125% 09/19/23 usb 8.1250 2023/09/19 3,345,412.48
COOPERATIEVE RA 3.75% 07/21/26 usb 3.7500 2026/07/21 7,350,728.13
CREDIT AGRICOLE SA V/R /PERP/ usD 7.8750 2169/03/23 2,036,311.81
CREDIT AGRICOL 4.375% 03/17/25 usb 4.3750 2025/03/17 13,988,391.52
DANSKE BANK A/ 3.875% 09/12/23 usb 3.8750 2023/09/12 3,979,957.84
HSBC HOLDINGS P 4.25% 03/14/24 usD 4.2500 2024/03/14 2,811,735.88
HSBC HOLDINGS PLC V/R /PERP/ usbD 6.3750 2168/09/30 1,972,864.07
HSBC HOLDINGS PLC V/R /PERP/ usb 6.8750 2168/12/01 2,082,434.05
HSBC HOLDINGS PLC V/R /PERP/ usb 6.2500 2099/12/31 3,468,699.41
HSBC BANK USA NA 7% 01/15/39 usD 7.0000 2039/01/15 4,261,039.71
ING GROEP NV V/R /PERP/ usbD 6.0000 2168/10/16 1,794,375.00



= S
817 i e a0 Em

JPMORGAN CHASE & CO V/R /PERP/ usb 5.2395 2166/10/30 1,623,580.25
JPMORGAN CHASE 4.25% 10/01/27 usD 4.2500 2027/10/01 7.976,877.90
JPMORGAN CHASE 2.95% 10/01/26 ushD 2.9500 2026/10/01 4,137.757.28
JPMORGAN CHASE & CO V/R /PERP/ usb 4.6000 2168/08/01 3,176,668.94
LLOYDS BANKING 4.582% 12/10/25 usb 4.5820 2025/12/10 3,660,164.08
MACQUARIE BANK 4.875% 06/10/25 usb 4.8750 2025/06/10 3,857,298.80
BANK OF AMERICA 6.11% 01/29/37 usb 6.1100 2037/01/29 3,723,458.88
METLIFE INC 6.4% 12/15/36 usD 6.4000 2066/12/15 4,253,801.20
MIZUHO FIN GRP C 4.6% 03/27/24 usb 4.6000 2024/03/27 3,372,206.20
MORGAN STANLEY 3.125% 07/27/26 usb 3.1250 2026/07/27 5,434,694.90
MORGAN STANLEY 3.95% 04/23/27 usb 3.9500 2027/04/23 6,554,554.15
NATIONWIDE BLDG SO 4% 09/14/26 usb 4.0000 2026/09/14 2,936,575.29
NIPPON LIFE INSUR V/R 10/16/44 usD 5.1000 2044/10/16 5,580,318.17
NIPPON LIFE INSUR V/R 01/23/50 usb 3.4000 2050/01/23 1,164,884.63
PRUDENTIAL FINANC V/R 06/15/43 usb 5.6250 2043/06/15 5,300,615.30
REGIONS FINANC 7.375% 12/10/37 usb 7.3750 2037/12/10 3,414,557.67
ROYAL BK SCOTLND G 6% 12/19/23 usb 6.0000 2023/12/19 8,479,853.70
ROYAL BK SCOTLND V/R 05/18/29 usD 4.8920 2029/05/18 2,610,114.75
SANTANDER UK GR 4.75% 09/15/25 usb 4.7500 2025/09/15 1.773,461.70
SOCIETE GENERAL 4.25% 04/14/25 usb 4.2500 2025/04/14 5,746,810.04
SOCIETE GENERAL 4.25% 08/19/26 usb 4.2500 2026/08/19 8,276,952.43
STANDARD CHARTER 4.3% 02/19/27 usb 4.3000 2027/02/19 1,376,873.55
TEACHERS INSUR 4.27% 05/15/47 usD 4.2700 2047/05/15 1,366,679.48
TORONTO-DOMINION V/R 09/15/31 usb 3.6250 2031/09/15 2,936,887.31
TRUIST FIN CORP V/R /PERP/ usb 5.1250 2168/06/15 2,018,429.78
UBS GROUP AG V/R /PERP/ usb 7.0000 2168/07/31 1,968,236.55
UNICREDIT SPA 4.625% 04/12/27 usb 4.6250 2027/04/12 3,467,651.99
UNICREDIT SPA /R 06/19/32 usD 5.8610 2032/06/19 1,430,133.85
UNICREDIT SPA 6.572% 01/14/22 usb 6.5720 2022/01/14 1,833,252.53
USB CAPITAL IX V/R /PERP/ usb 3.5000 2168/10/15 1,286,206.17
VOYA FINANCIAL IN V/R 01/23/48 usb 4.7000 2048/01/23 1,920,630.19
WACHOVIA CAP TRUST V/R /PERP/ usb 5.5698 2169/03/15 3,508,775.78
WELLS FARGO & C 5.95% 12/15/36 usb 5.9500 2036/12/15 4,199,000.00
WELLS FARGO & C 7.95% 11/15/29 usb 7.9500 2029/11/15 1,680,870.00
WELLS FARGO & CO 4.9% 11/17/45 usb 4.9000 2045/11/17 4,685,740.31
WESTPAC BANKING C V/R 11/23/31 usb 4.3220 2031/11/23 5,215,073.90
WESTPAC BANKING COR V/R /PERP/ usb 5.0000 2169/03/21 1,102,214.10
BBVA BANCOMER SA V/R 01/18/33 usD 5.1250 2033/01/18 3,181,431.44
AVIVA PLC 6.125% 11/16/26/GBP/ GBP 6.1250 2036/11/14 2,027,034.64
PRUDENTIA 6.125% 12/19/31/GBP/ GBP 6.1250 2031/12/19 1,890,472.31
AVIVA PLC V/R /PERP//GBP/ GBP 6.1250 2168/09/29 2,546,462.58
AXA SA V/R /PERP//GBP/ GBP 6.6862 2168/07/06 2,619,422.99
DIRECT LINE V/R 04/27/42/GBP/ GBP 9.2500 2042/04/27 3,800,585.20
ASSICURAZION V/R 12/12/42 /EUR/ EUR 7.7500 2042/12/12 601,600.46
RAIFFEISEN BA 6% 10/16/23/EUR/ EUR 6.0000 2023/10/16 1,645,043.25
UNICREDIT SP V/R 10/28/25/EUR/ EUR 5.7500 2025/10/28 1,525,043.61
RL FINANCE B V/R 11/30/43/GBP/ GBP 6.1250 2043/11/30 5,034,499.70
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M&G PLC V/R 12/19/63/GBP/ GBP 5.7000 2063/12/19 1,717.634.44
NN GROUP NV V/R 04/08/44/EUR/ EUR 4.6250 2044/04/08 1,588.719.63
CREDIT AGRICOL V/R /PERP//EUR/ EUR 6.5000 2168/06/23 1,678.860.76
AXA SA V/R /PERP//EUR/ EUR 3.8750 2168/10/08 4,785,690.39
RSA INSURANC V/R 10/10/45/GBP/ GBP 5.1250 2045/10/10 2,547,125.79
AXA SA V/R /PERP//GBP/ GBP 5.4530 2169/03/04 4,276,949.42
ERSTE GROUP BANK V/R 05/26/25 usD 5.5000 2025/05/26 1,200,857.15
QBE INSURANCE GRO V/R 12/02/44 usb 6.7500 2044/12/02 2,597.313.52
NORDEA BANK ABP V/R /PERP/ usb 5.2500 2168/09/13 1,298,440.36
AVIVA PLC V/R 12/04/45/EUR/ EUR 3.3750 2045/12/04 4,413,762.98
FUKOKU MUTUAL LIFE V/R /PERP/ usD 5.0000 2169/01/28 1,808.,400.49
LEGAL & GENE V/R 10/27/45/GBP/ GBP 5.3750 2045/10/27 4,641,440.21
ASSICURAZION V/R 10/27/47/EUR/ EUR 5.5000 2047/10/27 7,600,098.07
NYKREDIT REA V/R 11/17/27/EUR/ EUR 2.7500 2027/11/17 2,695,387.42
AXA SA V/R 07/06/47/EUR/ EUR 3.3750 2047/07/06 4,559,972.94
BNP PARIB 2.875% 10/01/26/EUR/ EUR 2.8750 2026/10/01 9,663,993.15
BANCO SANT 3.25% 04/04/26/EUR/ EUR 3.2500 2026/04/04 8.419,197.26
CLOVERIE PLC ZURI V/R 06/24/46 usb 5.6250 2046/06/24 6.617.424.93
COOPERATIEVE R V/R /PERP//EUR/ EUR 6.6250 2168/06/29 1,471,548.48
ARGENTUM (ZU V/R 10/01/46/EUR/ EUR 3.5000 2046/10/01 2,632,555.65
QBE INSURANCE GRO V/R 06/17/46 usb 5.8750 2046/06/17 673,201.03
ERSTE GROUP BA V/R /PERP//EUR/ EUR 8.8750 2168/10/15 1,529,500.01
UNICREDIT SP V/R 01/03/27/EUR/ EUR 4.3750 2027/01/03 2,316,812.61
ING GROEP NV V/R /PERP/ usD 6.8750 2168/04/16 1,877,960.50
DNB BANK ASA V/R /PERP/ usb 6.5000 2169/03/26 1,365,163.02
NN GROUP NV V/R 01/13/48/EUR/ EUR 4.6250 2048/01/13 2,546,008.99
BANCO BILBA 3.5% 02/10/27/EUR/ EUR 3.5000 2027/02/10 4,595,615.29
ABN AMRO BANK NV V/R 03/27/28 usb 4.4000 2028/03/27 11.757.827.16
ING GROEP NV V/R 04/11/28/EUR/ EUR 3.0000 2028/04/11 2,402,536.68
XLIT LTD V/R 06/29/47/EUR/ EUR 3.2500 2047/06/29 4,807,729.77
CAIXABANK SA /R 07/14/28/EUR/ EUR 2.7500 2028/07/14 2,267,199.40
BARCLAYS PLC V/R 02/07/28/EUR/ EUR 2.0000 2028/02/07 3,619,279.06
ING GROEP NV V/R 09/26/29/EUR/ EUR 1.6250 2029/09/26 3,526,482.39
COMMONWEALTH V/R 10/03/29/EUR/ EUR 1.9360 2029/10/03 3,858,883.38
ARGENTUM (ZURICH V/R 06/01/48 usD 5.1250 2048/06/01 1.822,822.38
ING GROEP NV V/R 03/22/28 usD 4.7000 2028/03/22 4,121,438.12
PENSION INSURA V/R /PERP//GBP/ GBP 7.3750 2169/01/25 577,437.31
M&G PLC V/R 10/20/51/GBP/ GBP 5.6250 2051/10/20 4,628,811.94
BANKIA SA V/R 02/15/29/EUR/ EUR 3.7500 2029/02/15 2,208,438.33
BAWAG GROUP V/R 03/26/29/EUR/ EUR 2.3750 2029/03/26 2,390,678.16
RL FINANCE N V/R 10/07/49/GBP/ GBP 4.8750 2049/10/07 1,738.264.54
BANK OF IREL V/R 10/14/29/EUR/ EUR 2.3750 2029/10/14 2,537,541.45
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