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ﬁ?%kjfﬁﬁﬁ) ENEL FINANCE INTL NV 4.25 1, 200 1,298 141, 405 2023/ 9/14
W3 A& 2% | AERCAP IRELAND CAP/GLOBA 3. 15 1, 455 1,525 166, 175 2024/ 2 /15
(GOEEIEAE) | AMERICAN EXPRESS €O 3. 4% 3.4 750 808 88, 088 2024/ 2 /22
AMERICAN HONDA FINANCE 3.55 1, 000 1, 080 117,699 2024/ 1 /12

AUST & NZ BANKING GROUP 4.5 985 1, 083 118, 035 2024/ 3 /19

BAIDU INC 3.875% 3.875 500 533 58, 105 2023/ 9 /29

BANQUE FED CRED MUTUEL 3.75 250 267 29,178 2023/ 7 /20

BAYER US FINANCE IT LLC 3.875 375 403 43,976 2023/12/15

BMW US CAPITAL LLC 2.25% 2.25 1, 000 1,038 113,072 2023/ 9/15

BP CAP MARKETS AMERICA 3.79 350 379 41, 353 2024/ 2/6

BPCE SA 5. 7% 5.7 1, 200 1,337 145, 723 2023/10/22

BRASKEM FINANCE LTD 6. 45 6. 45 850 948 103, 279 2024/ 2/ 3

CAPITAL ONE FINANCIAL CO 3.9 1, 000 1, 085 118, 218 2024/ 1 /29

CARNIVAL CORP 11. 5% 11.5 400 459 50, 040 2023/4/1

CHARTER COMM OPT LLC/CAP 4.5 1, 000 1,093 119, 109 2024/ 2/ 1

CHEVRON PHILLIPS CHEM CO 3.3 500 526 57, 335 2023/5/1

CIFI HOLDINGS GROUP 6. 55 6. 55 500 527 57,478 2024/ 3 /28

CNOOC FINANCE 2013 LTD3% 3.0 350 362 39, 541 2023/5/9

COMMSCOPE INC 5. 5% 5.5 400 413 45, 000 2024/ 3/ 1
CONTINENTAL RESOURCES 4.5 500 523 57, 050 2023/ 4 /15
COOPERATIEVE RABOBANK UA 4. 625 1, 225 1, 341 146, 180 2023/12/ 1

COUNTRY GARDEN HLDGS4. 75 4. 75 350 357 38, 992 2023/ 1 /17

CREDIT SUISSE GROUP AG 2.997 1, 000 1,034 112,701 2023/12/14

DAIMLER FINANCE NA LLC 3. 65 1, 268 1, 364 148, 631 2024/ 2 /22

DELL INT LLC / EMC CORP 5.45 1, 250 1, 364 148, 651 2023/ 6 /15

DEUTSCHE BANK NY 3.95% 3.95 1, 250 1,318 143, 626 2023/ 2 /27

ENERGY TRANSFER 4. 9% 4.9 300 327 35, 697 2024/ 2/1

ENERGY TRANSFER 5. 875% 5.875 450 500 54, 559 2024/ 1 /15

EQUINOR ASA 3. 7% 3.7 354 384 41,923 2024/ 3/ 1

FIFTH THIRD BANCORP 4. 3% 4.3 750 819 89, 225 2024/ 1/16

FIRST QUANTUM MINERALS L 6.5 1, 000 1,025 111, 747 2024/ 3/ 1

FORD MOTOR CREDIT CO LLC 5.584 500 546 59, 528 2024/ 3 /18

GENERAL MOTORS CO 5. 4% 5.4 450 498 54, 275 2023/10/ 2

GENERAL MOTORS FINL CO 5.1 750 830 90, 413 2024/ 1 /17

GENERAL MOTORS FINL CO 4 4.25 250 267 29,103 2023/ 5 /15

GLENCORE FUNDING LLC 4. 125 1, 300 1, 408 153, 388 2024/ 3 /12

GOLDMAN SACHS GROUP INC 3. 625 500 539 58, 732 2024/ 2 /20

GTH FINANCE BV 7.25% 7.25 600 651 70, 982 2023/ 4 /26
HALLIBURTON CO 3. 5% 3.5 1, 000 1, 060 115, 551 2023/8/1

HCA INC 5% 5.0 750 836 91, 102 2024/ 3 /15

HYUNDAT CAPITAL AMERICA 5.75 500 546 59, 521 2023/ 4/6

INTESA SANPAOLO SPA3. 375 3.375 1, 550 1,615 176, 025 2023/1/12

JACOBS ENTERTAINMENT INC 7.875 324 338 36, 921 2024/ 2/1

KINDER MORGAN INC 5. 625% 5. 625 750 831 90, 616 2023/11/15

KINROSS GOLD CORP 5. 95% 5.95 1,114 1, 251 136, 373 2024/ 3 /15
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i@t | LBC TANK TERMINAL HLDING 6.875 400 399 43,490 | 2023/5/15
(40HEENES) | LENNAR CORP 4. 875% 4.875 500 548 59,699 | 2023/12/15
LLOYDS BANKING GROUP PLC 3.9 1, 000 1,086 118,304 | 2024/3/12
LUKOIL INTL FINANCE BV 4.563 1, 200 1,275 138,885 | 2023/4 /24
MARATHON PETROLEUM 4. 5% 4.5 1, 000 1,072 116,802 | 2023/5/1
MARATHON PETROLEUM 4. 75% 4.75 500 548 59,775 | 2023/12/15
MITSUBISHI UFJ FIN GRP 3. 407 500 536 58,433 | 2024/3/7
MIZUHO FINANCIAL GROUP 2.721 300 308 33,590 | 2023/7/16
NATIONWIDE BLDG SOCIETY 3. 766 1, 000 1,055 115,000 | 2024/3/8
NAVIENT CORP 6.125% 6.125 750 794 86,533 | 2024/3/25
NOVA CHEMICALS CORP 5.25 5.25 750 759 82,735 | 2023/8/1
OCCIDENTAL PETROLEUM COR 2.7 902 906 98,713 | 2023/2/15
OMEGA HLTHCARE INVESTORS 4,375 155 165 18,067 | 2023/8/1
OWENS-BROCKWAY 5. 875% 5. 875 750 810 88,265 | 2023/8/15
PENSKE TRUCK LEASING/PTL 4.125 500 537 58,523 | 2023/8/1
PERTAMINA PERSERO PT 4.3 4.3 1, 000 1, 064 115,996 | 2023/ 5 /20
PETROLEOS MEXICANOS4. 875 4.875 550 572 62,332 | 2024/1/18
PHILLIPS 66 3. 7% 3.7 250 264 28,849 | 2023/4/6
PIONEER NATURAL RESOURCE 0.75 1, 000 1, 000 108,992 | 2024/1 /15
QVC INC 4.375% 4.375 350 370 40,372 | 2023/3/15
RANGE RESOURCES CORP 5% 5.0 200 204 22,260 | 2023/3/15
ROYAL BK SCOTLND GRP PLC 6.0 1, 450 1,633 177,941 | 2023/12/19
ROYAL CARIBBEAN CRUISES 9.125 250 275 30,026 | 2023/6 /15
SCHLUMBERGER INVESTMENT 3.65 1, 000 1,073 116,896 | 2023/12/ 1
SENSATA TECHNOLOGIES BV 4.875 325 349 38,048 | 2023/10/15
SERVICE PROPERTIES TRUST 4.65 500 507 55,240 | 2024/ 3 /15
SHIMAO PROPERTY HLDGS 6.125 600 628 68,451 | 2024/ 2/21
STMON PROPERTY GROUP LP 3.75 1, 450 1,563 170,276 | 2024/2/1
SINOPEC GRP OVERSEA 2013 4.375 350 378 41,265 | 2023/10/17
SOCIETE GENERALE 5% 5.0 1, 500 1,639 178,536 | 2024/ 1 /17
STANDARD CHARTERED PLC 4. 247 1, 000 1,026 111,765 | 2023/ 1 /20
SYNCHRONY FINANCIALA4. 375 4,375 750 818 89,180 | 2024/3/19
SYNGENTA FINANCE NV4. 441 4. 441 500 525 57,200 | 2023/ 4 /24
TIMES CHINA HLDG LTD 6.75 500 510 55,636 | 2023/7/16
TOYOTA MOTOR CREDIT CORP 3.35 1, 000 1,077 117,362 | 2024/1/8
UBS GROUP AG 2.859% 2. 859 1, 000 1, 029 112,116 | 2023/8 /15
UNITED AIRLINES 5.0 500 513 55,925 | 2024/2/1
VOLKSWAGEN GROUP AMERICA 4,25 1, 250 1, 359 148,080 | 2023/11/13
WELLTOWER INC 3.625% 3.625 1, 000 1,079 117,636 | 2024/ 3 /15
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