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AERCAP IRELAND CAP/GLOBA 3. 15 955 932 121, 358 2024/ 2 /15
AMERICAN EXPRESS CO 3. 4% 3.4 750 752 97,908 2024/ 2 /22
AT&T INC 0.9% 03/25/2024 0.9 700 672 87, 551 2024/ 3 /25
ATHENE GLOBAL FUNDING 2.514 500 488 63, 492 2024/ 3/ 8
AUST & NZ BANKING GROUP 4.5 985 996 129,616 2024/ 3 /19
BAIDU INC 3.875% 3.875 500 505 65, 714 2023/ 9 /29
BANK OF NOVA SCOTIA 2.44 2.44 500 492 64, 010 2024/ 3 /11
BANQUE FED CRED MUTUEL 3.75 250 251 32,751 2023/ 7 /20
BAYER US FINANCE IT LLC 3.875 375 378 49, 209 2023/12/15
BMW US CAPITAL LLC 2.25% 2.25 1, 000 990 128, 908 2023/ 9/15
BOEING CO 2. 8%03/01/2024 2.8 500 493 64, 155 2024/ 3/ 1
BP CAP MARKETS AMERICA 3.79 350 353 45, 966 2024/ 2/6
BPCE SA 5. 7% 5.7 1, 200 1, 227 159, 683 2023/10/22
BRASKEM FINANCE LTD 6. 45 6. 45 600 620 80, 694 2024/ 2/ 3
CAPITAL ONE FINANCIAL CO 3.9 250 251 32, 706 2024/ 1 /29
CHARTER COMM OPT LLC/CAP 4.5 1, 000 1,013 131, 843 2024/ 2/1
CIFI HOLDINGS GROUP 6. 55 6. 55 500 425 55, 325 2024/ 3 /28
CONTINENTAL RESOURCES 4.5 500 506 65, 863 2023/ 4 /15
CREDIT SUISSE GROUP AG 2.997 1, 000 997 129, 750 2023/12/14
DAIMLER FINANCE NA LLC 3.65 1,018 1, 022 133, 046 2024/ 2 /22
DEUTSCHE BANK NY 3.95% 3.95 750 754 98, 115 2023/ 2 /27
ENBRIDGE INC 2. 15% 2.15 1, 000 978 127, 247 2024/ 2 /16
ENERGY TRANSFER 4. 9% 4.9 300 304 39,613 2024/ 2/ 1
ENERGY TRANSFER 5. 875% 5.875 450 464 60, 372 2024/ 1 /15
EQUINOR ASA 3. 7% 3.7 354 357 46, 525 2024/ 3/ 1
FIFTH THIRD BANCORP 4. 3% 4.3 750 760 98, 986 2024/ 1/16
FIRST QUANTUM MINERALS L 6.5 1, 000 1, 002 130, 436 2024/ 3/ 1
FORD MOTOR CREDIT CO LLC 5. 584 550 556 72,449 2024/ 3 /18
GENERAL MOTORS FINL CO 5.1 750 767 99, 828 2024/ 1 /17
GLENCORE FUNDING LLC 4.125 1, 000 1, 006 130, 898 2024/ 3 /12
GOLDMAN SACHS GROUP INC 3.625 500 501 65, 225 2024/ 2 /20
HCA INC 5% 5.0 750 769 100, 060 2024/ 3 /15
HYUNDAI CAPITAL AMERICA 5.75 500 511 66, 481 2023/ 4/6
INTESA SANPAOLO SPA3. 375 3.375 600 599 78, 042 2023/1/12
JPMORGAN CHASE & CO 0. 697 1, 000 977 127, 212 2024/ 3 /16
KINDER MORGAN INC 5. 625% 5. 625 750 769 100, 071 2023/11/15
KINROSS GOLD CORP 5.95% 5.95 1,114 1, 155 150, 283 2024/ 3 /15
LENNAR CORP 4. 875% 4. 875 500 508 66, 181 2023/12/15
LLOYDS BANKING GROUP PLC 3.9 1, 250 1, 253 163, 063 2024/ 3 /12
MAGALLANES INC 3. 428% 3.428 295 293 38, 167 2024/ 3 /15
MITSUBISHI UFJ FIN GRP 3.407 1, 250 1, 248 162, 434 2024/ 3/ 7
MIZUHO FINANCIAL GROUP 2.721 300 299 39, 021 2023/ 7 /16
MORGAN STANLEY 0.529 750 734 95, 580 2024/ 1 /25
NATIONWIDE BLDG SOCIETY 3. 766 1, 000 1, 000 130, 213 2024/ 3/ 8
NAVIENT CORP 6. 125% 6. 125 1, 000 1, 006 131, 004 2024/ 3 /25




k74 Lid] X e A 7l #H W
Moo R e i
K % FX kv FX kv T
5L A& S | OMEGA HLTHCARE INVESTORS 4.375 155 156 20,383 | 2023/8/1
(A0BEEAER | OWENS-BROCKWAY 5. 875% 5.875 813 824 107,234 | 2023/8/15
PENSKE TRUCK LEASING/PTL 4,125 500 503 65,541 | 2023/8/1
PETROLEOS MEXICANOS4. 875 4.875 800 797 103,707 | 2024/1/18
PHILLIPS 66 3. 7% 3.7 250 251 32,782 | 2023/4/6
QVC INC 4.375% 4.375 350 350 45,589 | 2023/3/15
RANGE RESOURCES CORP 5% 5.0 350 351 45,709 | 2023/3/15
ROYAL BK SCOTLND GRP PLC 6.0 1,000 1,027 133,738 | 2023/12/19
ROYAL CARIBBEAN CRUISES 9.125 350 361 47,066 | 2023/6 /15
SANTANDER UK PLC 4% 4.0 750 759 08,789 | 2024/3/13
SENSATA TECHNOLOGIES BV 4.875 325 326 42,445 | 2023/10/15
SERVICE PROPERTIES TRUST 4.65 500 473 61,563 | 2024/3/15
SHIMAO PROPERTY HLDGS 6.125 600 162 21,115 | 2024/2/21
STMON PROPERTY GROUP LP 3.75 650 655 85,275 | 2024/2/1
SOCIETE GENERALE 5% 5.0 1, 000 1,012 131,733 | 2024/1/17
SPRINGLEAF FINANCE CORP 6.125 500 502 65,371 | 2024/3/15
SYNCHRONY FINANCIALA. 375 4.375 750 757 98,496 | 2024/ 3 /19
SYNGENTA FINANCE NV4. 441 4. 441 500 503 65,532 | 2023/4 /24
TAYLOR MORR COMM/HLDGS 5. 625 250 252 32,792 | 2024/3/1
TIMES CHINA HLDG LTD 6.75 500 278 36,167 | 2023/7/16
TOYOTA MOTOR CREDIT CORP 3.35 1,000 1,006 130,927 | 2024/1/8
UNITED ATRLINES 5.0 750 745 96,974 | 2024/2/1
VERIZON COMMUNICATIONS 0.75 500 480 62,545 | 2024/ 3 /22
VOLKSWAGEN GROUP AMERICA 4.25 1,000 1,012 131,765 | 2023/11/13
WELLTOWER INC 3.625% 3.625 1, 000 1,001 130,241 | 2024/3/15
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