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Global Credit Indices
Dur. 

(yrs)

Avg 

Yield

Avg 

Sprd

Wkly 

chg

Mntly 

chg

Yrly 

chg

YTD 

chg

52w

High

52w

Low

EUR Investment Grade 6.37      3.85% 0.85% -0.53% -2.10% -2.37% +0.17% -4.63% +0.71%

USD Investment Grade 7.00      6.15% 1.23% -1.08% -2.83% +1.67% -0.73% -5.46% +5.70%

GBP Investment Grade 8.08      5.14% 0.38% -1.13% -2.33% -0.97% -1.61% -9.86% +6.36%

USD EM Investment Grade 6.68      6.15% 1.25% -0.76% -2.77% +2.88% -0.84% -4.62% +6.71%

EUR High Yield 3.21      8.12% 4.27% -0.03% +0.32% +11.24% +6.31% -0.47% +12.12%

USD High Yield 4.01      9.02% 4.02% -0.43% -1.69% +9.14% +5.33% -1.70% +9.48%

GBP High Yield 3.04      10.66% 5.62% +0.49% +0.04% +15.22% +10.93% -0.44% +18.03%

USD EM High Yield 5.11      11.53% 6.56% -1.27% -2.37% +12.69% +2.48% -3.71% +15.38%

EM Local Currency Govt. 7.08      4.96% 0.24% -0.24% -2.14% +4.77% +0.13% -4.05% +6.98%

EM Hard Currency Aggregate 6.03      7.85% 3.15% -1.01% -2.81% +7.29% +0.45% -4.33% +10.59%

USD Financial Subordinated 4.97      6.68% 2.25% -0.96% -2.63% +7.80% +1.23% -4.38% +10.73%

Average yield across 

maturities
0-3 yrs 3-5 yrs 5-7 yrs

7-10 

yrs

10-15 

yrs

15-20 

yrs

20-25 

yrs

25-30 

yrs
> 30 yrs

EUR Investment Grade 4.18      4.14      4.18      4.30      4.31      4.40      4.66      4.59       6.84       

USD Investment Grade 6.07      6.01      6.07      6.20      6.28      6.37      6.37      6.23       6.32       

GBP Investment Grade 5.79      5.81      6.13      6.45      6.30      6.21      6.18      6.21       6.07       

USD EM Investment Grade 6.26      6.14      6.15      6.27      6.33      6.53      6.50      6.59       6.64       

EUR High Yield 7.84      8.31      7.69      7.87      7.54      - 5.98      - 18.16     

USD High Yield 14.41    10.46    10.12    8.76      8.73      10.58    8.40      9.82       10.68     

GBP High Yield 14.52    10.68    10.57    9.48      8.62      - - - 8.99       

USD EM High Yield 31.92    15.65    10.49    11.85    10.60    12.99    9.72      10.43     9.57       

EM Local Currency Govt. 8.78      8.38      6.49      6.37      5.96      4.81      4.19      4.55       4.69       

EM Hard Currency Aggregate 13.09    8.85      7.59      8.28      7.43      8.56      7.57      7.46       8.79       

USD Financial Subordinated 6.29      5.96      6.43      7.02      6.96      7.00      6.62      6.93       8.00       
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Global Credit snapshot
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Next Call 
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1w Px 

chg %

1m Px 

chg %
Issue Date Cntry Rank Industry Amnt. Min. Size Ratings

DE000DB7XJP9 Deutsche Bank Ag DB 1.125 Fixed - 17/03/2025 1.5    95.21 4.61 +62 +0.07 +0.04 17/03/2015 DE Sr Unsecured Banks 794MM 100k+100k Baa1/BBB-/A-

FR0013416146 Elo Saca ELOFR 2.375 Fixed 25/01/2025 25/04/2025 1.6    96.66 4.64 +68 +0.04 -0.14 25/04/2019 FR Sr Unsecured Food 695MM 100k+100k  - /BBB-/ - 

DE000AAR0355 Aareal Bank Ag AARB 4.500 Fixed - 25/07/2025 1.8    99.33 4.89 +101 -0.17 +0.66 25/07/2022 DE Sr Unsecured Diversified Finan Serv 500MM 100k+100k A3/ - /A-

XS2526835694 Raiffeisen Bank Intl RBIAV 4.125 Fixed - 08/09/2025 1.9    98.98 4.69 +84 -0.10 -0.46 08/09/2022 AT Sr Unsecured Banks 500MM 100k+100k A1/ - / - 

XS1312891549 Romania ROMANI 2.750 Fixed - 29/10/2025 2.1    96.72 4.44 +64 +0.03 -0.28 29/10/2015 RO Sr Unsecured Sovereign 2000MM 1k+1k Baa3/BBB-/BBB-

DE000A3LBGG1 Traton Finance Lux Sa TRAGR 4.125 Fixed 22/10/2025 22/11/2025 2.1    99.18 4.53 +75 +0.09 -0.36 22/11/2022 DE Company Guarnt Auto Manufacturers 600MM 100k+100k Baa2/BBB/ - 

XS2264074647 Louis Dreyfus Finance Bv LOUDRE 2.375 Fixed 27/08/2025 27/11/2025 2.2    96.06 4.33 +56 +0.11 -0.12 27/11/2020 NL Company Guarnt Agriculture 650MM 100k+1k  - /BBB/ - 

FR001400E904 Rci Banque Sa RENAUL 4.125 Fixed 01/09/2025 01/12/2025 2.2    99.54 4.35 +57 +0.08 -0.32 01/12/2022 FR Sr Unsecured Auto Manufacturers 750MM 1k+1k Baa1/BBB-/ - 

XS2617442525 Volkswagen Bank Gmbh VW 4.250 Fixed - 07/01/2026 2.3    99.40 4.53 +79 +0.04 -0.41 03/05/2023 DE Sr Unsecured Auto Manufacturers 1000MM 100k+100k A3/BBB/ - 

FR0013510179 Elo Saca ELOFR 2.875 Fixed 29/10/2025 29/01/2026 2.3    95.82 4.82 +108 +0.00 -0.71 29/04/2020 FR Sr Unsecured Food 849MM 100k+100k  - /BBB-/ - 

DE000DL19US6 Deutsche Bank Ag DB 2.625 Fixed - 12/02/2026 2.4    95.88 4.50 +78 -0.08 -0.32 12/02/2019 DE Sr Unsecured Banks 684MM 100k+100k Baa1/BBB-/A-

XS2178857285 Romania ROMANI 2.750 Fixed - 26/02/2026 2.4    95.23 4.90 +119 -0.32 -0.30 26/05/2020 RO Sr Unsecured Sovereign 1300MM 1k+1k Baa3/BBB-/BBB-

XS2228683277 Nissan Motor Co NSANY 2.652 Fixed 17/02/2026 17/03/2026 2.5    95.65 4.56 +86 +0.34 +0.40 17/09/2020 JP Sr Unsecured Auto Manufacturers 750MM 100k+1k Baa3/BB+/BBB-

XS2694872081 Volkswagen Leasing Gmbh VW 4.500 Fixed - 25/03/2026 2.5    100.36 4.35 +65 +0.13 25/09/2023 DE Company Guarnt Auto Manufacturers 800MM 1k+1k A3/BBB+/ - 

XS2604697891 Volkswagen Intl Fin Nv VW 3.875 Fixed - 29/03/2026 2.5    98.88 4.35 +66 +0.08 -0.49 29/03/2023 DE Company Guarnt Auto Manufacturers 1000MM 100k+100k A3/BBB+/A-

XS2607183980 Harley-davidson Finl Ser HOG 5.125 Fixed 05/03/2026 05/04/2026 2.5    101.32 4.53 +81 +0.05 -0.83 05/04/2023 US Company Guarnt Leisure Time 700MM 100k+1k Baa3/BBB-/BBB+

XS2601458602 Siemens Energy Finan Bv SIENFI 4.000 Fixed 05/03/2026 05/04/2026 2.5    98.33 4.71 +102 +0.16 +0.06 05/04/2023 DE Company Guarnt Machinery-Constr&Mining 750MM 100k+100k  - /BBB-/ - 

FR0013414919 Orano Sa ORANOF 3.375 Fixed 23/01/2026 23/04/2026 2.6    96.98 4.65 +97 +0.12 -0.37 23/04/2019 FR Sr Unsecured Mining 750MM 100k+100k  - /BBB-/ - 

XS2625195891 Intesa Sanpaolo Spa ISPIM 4.000 Fixed - 19/05/2026 2.6    99.32 4.27 +60 -0.16 -0.45 19/05/2023 IT Sr Unsecured Banks 1000MM 100k+1k Baa1/BBB/BBB

XS2559580548 Fresenius Se & Co Kgaa FREGR 4.250 Fixed 28/04/2026 28/05/2026 2.7    99.79 4.33 +66 -0.19 -0.44 28/11/2022 DE Sr Unsecured Healthcare-Services 500MM 100k+100k Baa3/BBB/BBB-

XS2644417227 Santander Consumer Bank SCBGER 4.500 Fixed - 30/06/2026 2.7    100.31 4.37 +72 +0.02 -0.52 30/06/2023 DE Sr Unsecured Banks 500MM 100k+100k A2/A/A

FR001400F0U6 Rci Banque Sa RENAUL 4.625 Fixed 13/04/2026 13/07/2026 2.8    100.43 4.44 +75 +0.14 -0.35 13/01/2023 FR Sr Unsecured Auto Manufacturers 750MM 1k+1k Baa1/BBB-/ - 

DE000A30WFV1 Deut Pfandbriefbank Ag PBBGR 4.375 Fixed - 28/08/2026 2.9    98.08 5.10 +147 +0.01 -0.64 29/08/2022 DE Sr Unsecured Banks 500MM 100k+100k  - /BBB+/ - 

XS2537060746 Arcelormittal Sa MTNA 4.875 Fixed 26/08/2026 26/09/2026 3.0    101.55 4.30 +67 +0.12 -0.29 26/09/2022 LU Sr Unsecured Iron/Steel 600MM 100k+1k Baa3/BBB-/ - 

XS2538440780 Romania ROMANI 5.000 Fixed - 27/09/2026 3.0    100.34 4.87 +126 -0.36 -0.62 27/09/2022 RO Sr Unsecured Sovereign 1600MM 1k+1k Baa3/BBB-/BBB-

FR001400KXW4 Rci Banque Sa RENAUL 4.625 Fixed 02/07/2026 02/10/2026 3.0    100.36 4.49 +84 +0.10 02/10/2023 FR Sr Unsecured Auto Manufacturers 750MM 1k+1k Baa1/BBB-/ - 

XS2553798443 Skandinaviska Enskilda SEB 4.000 Fixed - 09/11/2026 3.1    99.39 4.21 +61 -0.08 -0.50 09/11/2022 SE Sr Unsecured Banks 1000MM 100k+1k A3/A-/AA-

XS2577572188 Banco Bpm Spa BAMIIM 4.875 Fixed - 18/01/2027 3.3    99.42 5.06 +149 -0.45 -1.43 18/01/2023 IT Sr Unsecured Banks 750MM 100k+1k Ba1/ - /BBB-

XS2672452237 Continental Ag CONGR 4.000 Fixed 01/02/2027 01/03/2027 3.4    99.64 4.12 +56 +0.02 -0.35 31/08/2023 DE Sr Unsecured Auto Parts&Equipment 500MM 1k+1k Baa2/ - /BBB

FR001400H2O3 Rci Banque Sa RENAUL 4.500 Fixed 06/01/2027 06/04/2027 3.5    99.24 4.73 +118 -0.01 -0.54 06/04/2023 FR Sr Unsecured Auto Manufacturers 750MM 1k+1k Baa1/BBB-/ - 

XS1821883102 Netflix Inc NFLX 3.625 Fixed - 15/05/2027 3.6    98.07 4.20 +70 -0.28 -0.92 02/05/2017 US Sr Unsecured Internet 1300MM 100k+1k Baa3/BBB+/ - 

XS2623957078 Eni Spa ENIIM 3.625 Fixed - 19/05/2027 3.6    98.42 4.10 +56 -0.03 -0.81 19/05/2023 IT Sr Unsecured Oil&Gas 750MM 100k+1k Baa1/A-/A-

FR001400EA16 Valeo Se FRFP 5.375 Fixed 28/02/2027 28/05/2027 3.7    99.92 5.39 +185 -0.38 -0.84 28/11/2022 FR Sr Unsecured Auto Parts&Equipment 750MM 100k+100k Baa3/BB+/ - 

XS2628821873 Lloyds Bk Corp Mkts Plc LLOYDS 4.125 Fixed - 30/05/2027 3.7    99.54 4.26 +72 -0.06 -0.37 30/05/2023 GB Sr Unsecured Banks 750MM 100k+1k A1/A/A+

FR001400IDW0 Societe Generale SOCGEN 4.125 Fixed - 02/06/2027 3.7    99.70 4.21 +68 -0.04 -0.42 02/06/2023 FR Sr Unsecured Banks 1250MM 100k+100k A1/A/A

XS2643041721 Skandinaviska Enskilda SEB 4.125 Fixed - 29/06/2027 3.7    100.30 4.03 +51 -0.02 -0.69 29/06/2023 SE Sr Unsecured Banks 1000MM 100k+1k Aa3/A+/AA

FR001400B1L7 Rci Banque Sa RENAUL 4.750 Fixed 06/04/2027 06/07/2027 3.8    100.36 4.64 +108 +0.01 -0.78 06/07/2022 FR Sr Unsecured Auto Manufacturers 500MM 1k+1k Baa1/BBB-/ - 

FR001400E7J5 Credit Agricole Sa ACAFP 3.375 Fixed - 28/07/2027 3.8    97.54 4.08 +56 -0.19 -0.71 28/11/2022 FR Sr Unsecured Banks 1000MM 100k+100k Aa3/A+/AA-

XS2586123965 Ford Motor Credit Co Llc F 4.867 Fixed - 03/08/2027 3.8    98.95 5.17 +165 +0.14 -0.21 13/02/2023 US Sr Unsecured Auto Manufacturers 1000MM 100k+1k  - /BB+/BBB-

XS2673808486 Intesa Sanpaolo Spa ISPIM 4.375 Fixed - 29/08/2027 3.9    99.12 4.63 +111 -0.31 -1.28 29/08/2023 IT Sr Unsecured Banks 750MM 100k+1k Baa1/BBB/BBB

XS2528323780 Mizuho Financial Group MIZUHO 3.490 Fixed - 05/09/2027 3.9    96.85 4.38 +87 -0.16 -0.91 05/09/2022 JP Sr Unsecured Banks 800MM 100k+1k A1/ - /A-

XS2529233814 Intesa Sanpaolo Spa ISPIM 4.750 Fixed - 06/09/2027 3.9    99.92 4.77 +126 -0.47 -1.23 06/09/2022 IT Sr Unsecured Banks 1000MM 150k+1k Baa3/BBB-/BBB-

FR001400CMY0 Banque Fed Cred Mutuel BFCM 3.125 Fixed - 14/09/2027 4.0    96.29 4.16 +66 -0.09 -0.56 14/09/2022 FR Sr Unsecured Banks 1550MM 100k+100k Aa3/A+/AA-

FR001400CQ85 Credit Mutuel Arkea CMARK 3.375 Fixed - 19/09/2027 4.0    96.72 4.29 +79 -0.16 -1.10 19/09/2022 FR Sr Unsecured Banks 1000MM 100k+100k Aa3/ - /AA-

XS2534785865 Banco Bilbao Vizcaya Arg BBVASM 3.375 Fixed - 20/09/2027 4.0    96.98 4.22 +71 -0.12 -0.59 20/09/2022 ES Sr Unsecured Banks 1250MM 100k+100k A3/ - /A-

XS2530444624 Fresenius Medical Care A FMEGR 3.875 Fixed 20/08/2027 20/09/2027 4.0    98.97 4.16 +65 -0.24 -0.94 20/09/2022 DE Company Guarnt Healthcare-Services 750MM 1k+1k Baa3/BBB-/BBB-

XS2491738949 Volkswagen Intl Fin Nv VW 3.750 Fixed - 28/09/2027 4.0    97.43 4.47 +96 -0.14 -1.31 28/06/2022 DE Company Guarnt Auto Manufacturers 750MM 100k+100k A3/BBB+/A-

XS2551280436 Svenska Handelsbanken Ab SHBASS 3.750 Fixed - 01/11/2027 4.1    99.08 4.00 +50 -0.10 -0.84 01/11/2022 SE Sr Unsecured Banks 750MM 100k+1k Aa2/AA-/AA+

XS2555918270 Jyske Bank A/s JYBC 5.500 Fixed 16/11/2026 16/11/2027 4.1    102.31 4.68 +108 +0.01 -0.17 16/11/2022 DK Sr Unsecured Banks 500MM 100k+1k  - /BBB+/ - 

FR001400DZM5 Societe Generale SOCGEN 4.000 Fixed - 16/11/2027 4.1    99.08 4.25 +75 -0.13 -0.81 16/11/2022 FR Sr Unsecured Banks 1000MM 100k+100k A1/A/A

XS2579319513 Sparebank 1 Sr Bank Asa SRBANK 3.750 Fixed - 23/11/2027 4.1    97.94 4.30 +81 -0.03 -0.72 23/01/2023 NO Sr Unsecured Banks 1000MM 100k+1k A1/ - / - 

DE000A30VQ09 Deutsche Bank Ag DB 4.000 Fixed - 29/11/2027 4.2    99.16 4.22 +73 -0.19 -0.67 29/11/2022 DE Sr Unsecured Banks 750MM 100k+100k A1/A-/A

XS2558972415 Continental Ag CONGR 3.625 Fixed 30/08/2027 30/11/2027 4.2    97.86 4.19 +70 -0.39 -1.14 30/11/2022 DE Sr Unsecured Auto Parts&Equipment 625MM 1k+1k Baa2/ - /BBB

03 Oct 2023
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EUR Investment Grades INDICATIVE PRICES ONLY: please call the desk for real time updates & check with your Depositary Bank for witholding 

taxes

XS2576255249 Natwest Markets Plc NWG 4.250 Fixed - 13/01/2028 4.3    99.47 4.38 +89 -0.14 -0.67 13/01/2023 GB Sr Unsecured Banks 750MM 100k+1k A1/A/A+

XS2575952697 Banco Santander Sa SANTAN 3.875 Fixed - 16/01/2028 4.3    98.59 4.24 +75 -0.06 -0.57 16/01/2023 ES Sr Unsecured Banks 1250MM 100k+100k A2/A+/A

XS2575971994 Abn Amro Bank Nv ABNANV 4.000 Fixed - 16/01/2028 4.3    98.34 4.43 +94 -0.10 -0.48 16/01/2023 NL Sr Unsecured Banks 1000MM 100k+100k Baa1/BBB/A

FR001400FB06 Bpce Sa BPCEGP 3.500 Fixed - 25/01/2028 4.3    97.34 4.18 +70 -0.19 -0.73 25/01/2023 FR Sr Unsecured Banks 1250MM 100k+100k A1/A/AA-

FR001400FBN9 Banque Fed Cred Mutuel BFCM 3.875 Fixed - 26/01/2028 4.3    97.62 4.49 +100 -0.27 -0.66 26/01/2023 FR Sr Unsecured Banks 1000MM 100k+100k A3/A-/A+

XS2547936984 Raiffeisen Bank Intl RBIAV 5.750 Fixed - 27/01/2028 4.3    102.09 5.19 +169 -0.23 -1.46 27/10/2022 AT Sr Unsecured Banks 500MM 100k+100k A1/ - / - 

XS2583600791 Skandinaviska Enskilda SEB 3.750 Fixed - 07/02/2028 4.4    97.72 4.33 +85 -0.11 -0.47 07/02/2023 SE Sr Unsecured Banks 1000MM 100k+1k A3/A-/AA-

FR001400IFX3 Banque Fed Cred Mutuel BFCM 3.875 Fixed - 14/02/2028 4.4    98.75 4.19 +71 -0.15 -0.71 14/06/2023 FR Sr Unsecured Banks 500MM 100k+100k Aa3/A+/AA-

XS2554488978 Volkswagen Intl Fin Nv VW 4.250 Fixed - 15/02/2028 4.4    98.96 4.51 +103 -0.03 -1.00 15/11/2022 DE Company Guarnt Auto Manufacturers 750MM 100k+100k A3/BBB+/A-

XS2588099981 Svenska Handelsbanken Ab SHBASS 3.375 Fixed - 17/02/2028 4.4    97.15 4.10 +61 -0.14 -0.88 17/02/2023 SE Sr Unsecured Banks 1000MM 100k+1k Aa2/AA-/AA+

XS2152061904 Volkswagen Fin Serv Ag VW 3.375 Fixed - 06/04/2028 4.5    96.16 4.33 +85 +0.01 -0.78 06/04/2020 DE Sr Unsecured Auto Manufacturers 800MM 1k+1k A3/BBB+/ - 

FR001400HOZ2 La Banque Postale FRLBP 4.000 Fixed - 03/05/2028 4.6    99.28 4.17 +69 -0.12 -1.04 03/05/2023 FR Sr Unsecured Banks 1000MM 100k+100k A2/A+/A+

XS2617456582 Volkswagen Bank Gmbh VW 4.375 Fixed - 03/05/2028 4.6    98.58 4.72 +124 +0.11 -1.09 03/05/2023 DE Sr Unsecured Auto Manufacturers 500MM 100k+100k A3/BBB/ - 

XS2618906585 Nordea Bank Abp NDAFH 4.125 Fixed - 05/05/2028 4.6    99.27 4.30 +82 -0.19 -0.91 05/05/2023 FI Sr Unsecured Banks 1000MM 100k+1k A3/A/AA-

XS2619751576 Skandinaviska Enskilda SEB 3.875 Fixed - 09/05/2028 4.6    99.18 4.07 +60 -0.16 -0.92 09/05/2023 SE Sr Unsecured Banks 1000MM 100k+1k Aa3/A+/AA

FR001400I186 Credit Mutuel Arkea CMARK 3.875 Fixed - 22/05/2028 4.6    98.58 4.22 +74 -0.31 -1.31 22/05/2023 FR Sr Unsecured Banks 500MM 100k+100k Aa3/ - /AA-

XS0935427970 Jpmorgan Chase & Co JPM 2.875 Fixed - 24/05/2028 4.6    95.27 4.01 +54 -0.29 -1.33 24/05/2013 US Sr Unsecured Banks 1000MM 100k+1k A1/A-/AA-

XS2630117328 Continental Ag CONGR 4.000 Fixed 01/03/2028 01/06/2028 4.7    99.05 4.22 +75 -0.31 -0.57 01/06/2023 DE Sr Unsecured Auto Parts&Equipment 750MM 1k+1k Baa2/ - /BBB

XS2634687912 Bank Of America Corp BAC 4.134 Fixed 12/05/2028 12/06/2028 4.7    98.96 4.38 +91 -0.18 -1.05 12/06/2023 US Sr Unsecured Banks 1000MM 100k+1k A1/A-/AA-

BE6344187966 Belfius Bank Sa/nv CCBGBB 3.875 Fixed - 12/06/2028 4.7    98.69 4.19 +71 -0.15 -1.18 12/06/2023 BE Sr Unsecured Banks 750MM 100k+100k A1/A/ - 

XS1432493440 Republic Of Indonesia INDON 3.750 Fixed - 14/06/2028 4.7    98.26 4.16 +69 -0.38 -0.61 14/06/2016 ID Sr Unsecured Sovereign 1500MM 100k+1k Baa2/BBB/BBB

FR001400IEQ0 Rci Banque Sa RENAUL 4.875 Fixed 14/03/2028 14/06/2028 4.7    100.32 4.79 +132 -0.02 -0.72 14/06/2023 FR Sr Unsecured Auto Manufacturers 750MM 1k+1k Baa1/BBB-/ - 

PTEDPUOM0008 Energias De Portugal Sa EDPPL 3.875 Fixed 26/03/2028 26/06/2028 4.7    98.90 4.13 +66 -0.35 -1.33 26/06/2023 PT Sr Unsecured Electric 750MM 100k+100k Baa2/BBB/BBB

XS2644756608 Royal Bank Of Canada RY 4.125 Fixed - 05/07/2028 4.8    98.85 4.40 +93 -0.38 -1.56 05/07/2023 CA Sr Unsecured Banks 750MM 100k+1k A1/A/AA-

XS2199351375 Stellantis Nv STLA 4.500 Fixed 07/04/2028 07/07/2028 4.8    100.94 4.27 +79 +0.09 -0.56 07/07/2020 US Sr Unsecured Auto Manufacturers 1000MM 100k+1k Baa2/BBB/BBB+

FR001400J2V6 Bpce Sa BPCEGP 4.125 Fixed - 10/07/2028 4.8    99.48 4.24 +77 -0.33 -1.08 10/07/2023 FR Sr Unsecured Banks 500MM 100k+100k A1/A/AA-

XS2572496623 Swedbank Ab SWEDA 4.250 Fixed - 11/07/2028 4.8    99.15 4.45 +98 -0.24 -1.06 11/01/2023 SE Sr Unsecured Banks 750MM 100k+1k Baa1/A-/AA-

FR001400F075 Bpce Sa BPCEGP 4.375 Fixed - 13/07/2028 4.8    99.12 4.58 +111 -0.31 -0.99 13/01/2023 FR Sr Unsecured Banks 1000MM 100k+100k Baa1/BBB+/A+

XS2579293619 Enbw Intl Finance Bv ENBW 3.500 Fixed 24/06/2028 24/07/2028 4.8    97.92 3.98 +52 -0.13 -1.23 24/01/2023 DE Company Guarnt Electric 500MM 1k+1k Baa1/A-/ - 

XS2526828996 E.on Se EOANGR 2.875 Fixed 26/05/2028 26/08/2028 4.9    95.10 4.00 +54 -0.27 -1.52 26/08/2022 DE Sr Unsecured Electric 600MM 1k+1k Baa2/BBB/A-

FR001400CRG6 Rci Banque Sa RENAUL 4.875 Fixed 21/06/2028 21/09/2028 5.0    100.10 4.85 +139 +0.01 -0.99 21/09/2022 FR Sr Unsecured Auto Manufacturers 650MM 1k+1k Baa1/BBB-/ - 

FR001400D0F9 Carrefour Sa CAFP 4.125 Fixed 12/07/2028 12/10/2028 5.0    99.66 4.20 +74 -0.31 -1.42 12/10/2022 FR Sr Unsecured Food 850MM 100k+100k  - /BBB/ - 

XS2613658710 Abn Amro Bank Nv ABNANV 4.375 Fixed - 20/10/2028 5.1    99.36 4.52 +106 -0.30 -0.69 20/04/2023 NL Sr Unsecured Banks 1250MM 100k+100k Baa1/BBB/A

FR001400DQ84 Suez SUEZFP 4.625 Fixed 03/08/2028 03/11/2028 5.1    101.36 4.31 +84 -0.15 -1.08 03/11/2022 FR Sr Unsecured Water 800MM 100k+100k Baa2/ - / - 

FR001400EHH1 Elo Saca ELOFR 4.875 Fixed 08/09/2028 08/12/2028 5.2    95.93 5.80 +234 +0.14 -1.09 08/12/2022 FR Sr Unsecured Food 650MM 100k+100k  - /BBB-/ - 

XS1023703090 Eni Spa ENIIM 3.625 Fixed - 29/01/2029 5.3    98.38 3.97 +51 -0.25 -1.30 28/01/2014 IT Sr Unsecured Oil&Gas 1000MM 100k+1k Baa1/A-/A-

XS2584685031 Rwe Ag RWE 3.625 Fixed 13/11/2028 13/02/2029 5.4    97.61 4.13 +68 -0.20 -1.11 13/02/2023 DE Sr Unsecured Electric 500MM 1k+1k Baa2/ - /BBB+

XS2587352340 General Motors Finl Co GM 4.300 Fixed 15/12/2028 15/02/2029 5.4    96.82 4.98 +153 -0.28 -1.20 15/02/2023 US Sr Unsecured Auto Manufacturers 750MM 100k+1k Baa2/BBB/BBB

XS2673536541 E.on Se EOANGR 3.750 Fixed 01/12/2028 01/03/2029 5.4    98.62 4.04 +59 -0.29 -1.63 29/08/2023 DE Sr Unsecured Electric 750MM 1k+1k Baa2/BBB/A-

XS2595418323 Basf Se BASGR 4.000 Fixed 08/12/2028 08/03/2029 5.4    100.03 3.99 +54 -0.23 -1.35 08/03/2023 DE Sr Unsecured Chemicals 500MM 100k+100k A3/A-/A

XS2531420656 Enel Finance Intl Nv ENELIM 3.875 Fixed 09/12/2028 09/03/2029 5.4    98.69 4.15 +70 -0.40 -1.51 09/09/2022 IT Company Guarnt Electric 1000MM 100k+1k Baa1/BBB+/BBB+

FR001400GGZ0 Banque Fed Cred Mutuel BFCM 4.125 Fixed - 13/03/2029 5.4    99.08 4.31 +86 -0.42 -1.53 13/03/2023 FR Sr Unsecured Banks 1500MM 100k+100k Aa3/A+/AA-

XS2694872594 Volkswagen Leasing Gmbh VW 4.625 Fixed - 25/03/2029 5.5    99.38 4.76 +131 -0.20 25/09/2023 DE Company Guarnt Auto Manufacturers 500MM 1k+1k A3/BBB+/ - 

XS2604699327 Volkswagen Intl Fin Nv VW 4.250 Fixed - 29/03/2029 5.5    97.61 4.75 +130 -0.33 -1.46 29/03/2023 DE Company Guarnt Auto Manufacturers 750MM 100k+100k A3/BBB+/A-

XS2076099865 Netflix Inc NFLX 4.625 Fixed - 15/05/2029 5.6    101.13 4.39 +97 -0.59 -1.23 26/10/2018 US Sr Unsecured Internet 1100MM 100k+1k Baa3/BBB+/ - 

XS2630112014 Bayer Ag BAYNGR 4.250 Fixed 26/05/2029 26/08/2029 5.9    99.85 4.28 +83 -0.27 -1.05 26/05/2023 DE Sr Unsecured Pharmaceuticals 750MM 1k+1k Baa2/BBB/BBB+

FR001400CFW8 Bnp Paribas BNP 3.625 Fixed - 01/09/2029 5.9    94.99 4.61 +117 -0.56 -1.10 01/09/2022 FR Sr Unsecured Banks 1500MM 100k+100k Baa1/A-/A+

XS2530034649 Caixabank Sa CABKSM 3.750 Fixed - 07/09/2029 5.9    97.34 4.27 +83 -0.55 -1.80 07/09/2022 ES Sr Unsecured Banks 1000MM 100k+100k Baa1/A-/A-

XS2597093009 Toyota Motor Credit Corp TOYOTA 4.050 Fixed - 13/09/2029 6.0    100.04 4.04 +60 -0.24 -1.16 13/03/2023 US Sr Unsecured Auto Manufacturers 1000MM 100k+1k A1/A+/A+

XS2536502227 Goldman Sachs Group Inc GS 4.000 Fixed 21/06/2029 21/09/2029 6.0    97.45 4.50 +105 -0.30 -1.17 21/09/2022 US Sr Unsecured Banks 1000MM 1k+1k A2/BBB+/A

XS2536817211 Bulgaria BGARIA 4.125 Fixed - 23/09/2029 6.0    97.84 4.55 +110 -0.80 -1.68 23/09/2022 BG Sr Unsecured Sovereign 1500MM 1k+1k Baa1/ - /BBB

XS2538441598 Romania ROMANI 6.625 Fixed - 27/09/2029 6.0    102.70 6.07 +262 -0.86 -1.86 27/09/2022 RO Sr Unsecured Sovereign 2410MM 1k+1k Baa3/BBB-/BBB-

FR001400KY69 Rci Banque Sa RENAUL 4.875 Fixed 02/07/2029 02/10/2029 6.0    98.99 5.07 +163 -0.60 02/10/2023 FR Sr Unsecured Auto Manufacturers 750MM 1k+1k Baa1/BBB-/ - 
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FR001400D6N0 Electricite De France Sa EDF 4.375 Fixed 12/07/2029 12/10/2029 6.0    99.95 4.38 +94 -0.35 -1.36 12/10/2022 FR Sr Unsecured Electric 1000MM 100k+100k Baa1/BBB/BBB+

XS2545206166 Banco Bilbao Vizcaya Arg BBVASM 4.375 Fixed - 14/10/2029 6.0    100.42 4.29 +85 -0.45 -1.47 14/10/2022 ES Sr Unsecured Banks 1250MM 100k+100k A3/ - /A-

XS1989380172 Netflix Inc NFLX 3.875 Fixed - 15/11/2029 6.1    97.21 4.40 +99 -0.32 -1.66 29/04/2019 US Sr Unsecured Internet 1200MM 100k+1k Baa3/BBB+/ - 

XS2558395278 Enbw Intl Finance Bv ENBW 4.049 Fixed 22/08/2029 22/11/2029 6.1    99.75 4.09 +65 -0.31 -1.39 22/11/2022 DE Company Guarnt Electric 500MM 1k+1k Baa1/A-/ - 

XS2559501429 Fresenius Se & Co Kgaa FREGR 5.000 Fixed 28/08/2029 28/11/2029 6.2    101.17 4.77 +132 -0.91 -0.92 28/11/2022 DE Sr Unsecured Healthcare-Services 500MM 100k+100k Baa3/BBB/BBB-

XS2572996606 Cooperatieve Rabobank Ua RABOBK 4.000 Fixed - 10/01/2030 6.3    97.59 4.45 +100 -0.50 -1.33 10/01/2023 NL Sr Unsecured Banks 1250MM 100k+100k A3/A-/A+

FR001400F1G3 Engie Sa ENGIFP 3.625 Fixed 11/10/2029 11/01/2030 6.3    97.20 4.14 +70 -0.40 -1.56 11/01/2023 FR Sr Unsecured Electric 1100MM 100k+100k Baa1/BBB+/A-

XS2545759099 Intesa Sanpaolo Spa ISPIM 5.250 Fixed - 13/01/2030 6.3    100.75 5.10 +166 -0.88 -2.39 13/10/2022 IT Sr Unsecured Banks 750MM 100k+1k Baa1/BBB/BBB

FR001400F5F6 La Banque Postale FRLBP 4.375 Fixed - 17/01/2030 6.3    97.12 4.91 +147 -0.45 -1.81 17/01/2023 FR Sr Unsecured Banks 750MM 100k+100k Baa2/BBB-/A

XS2536941656 Abn Amro Bank Nv ABNANV 4.250 Fixed - 21/02/2030 6.4    97.84 4.64 +120 -0.56 -1.46 21/11/2022 NL Sr Unsecured Banks 1250MM 100k+100k Baa1/BBB/A

FR001400GDF9 Credit Agricole Sa ACAFP 4.125 Fixed - 07/03/2030 6.4    99.46 4.22 +78 -0.52 -1.51 07/03/2023 FR Sr Unsecured Banks 1000MM 100k+100k Aa3/A+/AA-

XS2597110027 Stellantis Nv STLA 4.375 Fixed 14/12/2029 14/03/2030 6.4    98.80 4.59 +115 -0.27 -1.48 14/03/2023 US Sr Unsecured Auto Manufacturers 1250MM 100k+1k Baa2/BBB/BBB+

FR0010891317 Electricite De France Sa EDF 4.625 Fixed - 26/04/2030 6.6    101.69 4.32 +88 -0.50 -2.32 27/04/2010 FR Sr Unsecured Electric 1500MM 50k+50k Baa1/BBB/BBB+

FR001400HMF8 Banque Fed Cred Mutuel BFCM 4.375 Fixed - 02/05/2030 6.6    98.25 4.69 +124 -0.65 -1.30 02/05/2023 FR Sr Unsecured Banks 1250MM 100k+100k A3/A-/A+

XS2620585658 Bp Capital Markets Bv BPLN 3.773 Fixed - 12/05/2030 6.6    97.11 4.28 +84 -0.48 -1.60 12/05/2023 GB Company Guarnt Oil&Gas 750MM 100k+1k A2/A-/A

XS2554489513 Volkswagen Intl Fin Nv VW 4.375 Fixed - 15/05/2030 6.6    98.06 4.72 +128 -0.14 -1.29 15/11/2022 DE Company Guarnt Auto Manufacturers 750MM 100k+100k A3/BBB+/A-

XS2625196352 Intesa Sanpaolo Spa ISPIM 4.875 Fixed - 19/05/2030 6.6    98.61 5.12 +168 -0.95 -2.29 19/05/2023 IT Sr Unsecured Banks 1250MM 100k+1k Baa1/BBB/BBB

XS2629468278 Robert Bosch Gmbh RBOSGR 3.625 Fixed 02/03/2030 02/06/2030 6.7    97.10 4.13 +69 -0.47 -1.92 02/06/2023 DE Sr Unsecured Auto Parts&Equipment 1000MM 100k+100k  - /A/A

XS2634826031 Banco Santander Sa SANTAN 4.250 Fixed - 12/06/2030 6.7    99.11 4.40 +96 -0.47 -1.38 12/06/2023 ES Sr Unsecured Banks 1000MM 100k+100k A2/A+/A

XS2072829794 Netflix Inc NFLX 3.625 Fixed 15/03/2030 15/06/2030 6.7    95.16 4.47 +106 -0.19 -1.98 25/10/2019 US Sr Unsecured Internet 1100MM 100k+1k Baa3/BBB+/ - 

XS2625968347 Bmw Finance Nv BMW 3.250 Fixed - 22/07/2030 6.8    96.10 3.91 +47 -0.84 -1.86 22/05/2023 DE Company Guarnt Auto Manufacturers 500MM 1k+1k A2/A/ - 

XS2676305779 Swedbank Ab SWEDA 4.375 Fixed - 05/09/2030 6.9    97.57 4.79 +135 -0.51 -2.16 05/09/2023 SE Sr Unsecured Banks 500MM 100k+1k Baa1/A-/AA-

XS2676814499 Caixabank Sa CABKSM 4.250 Fixed - 06/09/2030 6.9    98.22 4.56 +111 -0.47 -1.94 06/09/2023 ES Sr Unsecured Banks 1250MM 100k+100k Baa1/A-/A-

FR001400KO38 Banque Fed Cred Mutuel BFCM 4.125 Fixed - 18/09/2030 7.0    98.57 4.37 +93 -0.53 18/09/2023 FR Sr Unsecured Banks 750MM 100k+100k Aa3/A+/AA-

DE000A30VQB2 Vonovia Se ANNGR 5.000 Fixed 23/08/2030 23/11/2030 7.1    98.64 5.23 +179 -0.79 +0.53 23/11/2022 DE Sr Unsecured Real Estate 750MM 100k+100k Baa1/BBB+/ - 

FR001400KHG0 Engie Sa ENGIFP 3.875 Fixed 06/10/2030 06/01/2031 7.3    97.68 4.25 +81 -0.65 -2.04 06/09/2023 FR Sr Unsecured Electric 800MM 100k+100k Baa1/BBB+/A-

XS2583742239 Ibm Corp IBM 3.625 Fixed 06/11/2030 06/02/2031 7.4    96.57 4.17 +73 -0.84 -2.30 06/02/2023 US Sr Unsecured Computers 1250MM 100k+1k A3/A-/ - 

XS2586739729 Imperial Brands Fin Neth IMBLN 5.250 Fixed 15/11/2030 15/02/2031 7.4    97.10 5.74 +229 -0.79 -2.37 15/02/2023 GB Company Guarnt Agriculture 950MM 100k+1k Baa3/BBB/BBB

XS2589260723 Enel Finance Intl Nv ENELIM 4.000 Fixed 20/11/2030 20/02/2031 7.4    97.09 4.47 +102 -0.87 -1.91 20/02/2023 IT Company Guarnt Electric 750MM 100k+1k Baa1/BBB+/BBB+

FR001400HCR4 Credit Agricole Sa ACAFP 3.875 Fixed - 20/04/2031 7.6    97.10 4.33 +89 -0.79 -2.03 20/04/2023 FR Sr Unsecured Banks 1500MM 100k+100k Aa3/A+/AA-

XS2617457127 Volkswagen Bank Gmbh VW 4.625 Fixed - 03/05/2031 7.6    97.47 5.03 +158 -0.16 -2.11 03/05/2023 DE Sr Unsecured Auto Manufacturers 500MM 100k+100k A3/BBB/ - 

DE000A3LH6U5 Mercedes-benz Int Fince MBGGR 3.700 Fixed - 30/05/2031 7.7    97.81 4.04 +59 -0.86 -2.29 30/05/2023 DE Company Guarnt Auto Manufacturers 1000MM 1k+1k A2/A/A

XS2634690114 Stellantis Nv STLA 4.250 Fixed 16/03/2031 16/06/2031 7.7    96.16 4.86 +141 -0.01 -2.00 16/06/2023 US Sr Unsecured Auto Manufacturers 1250MM 100k+1k Baa2/BBB/ - 

XS2673808726 Intesa Sanpaolo Spa ISPIM 5.125 Fixed - 29/08/2031 7.9    98.51 5.36 +191 -0.88 -2.85 29/08/2023 IT Sr Unsecured Banks 1500MM 100k+1k Baa1/BBB/BBB

XS2694874533 Volkswagen Leasing Gmbh VW 4.750 Fixed - 25/09/2031 8.0    97.94 5.07 +162 -0.62 25/09/2023 DE Company Guarnt Auto Manufacturers 700MM 1k+1k A3/BBB+/ - 

FR001400DY43 Orange Sa ORAFP 3.625 Fixed 16/08/2031 16/11/2031 8.1    97.63 3.97 +52 -0.96 -2.40 16/11/2022 FR Sr Unsecured Telecommunications 750MM 100k+100k Baa1/BBB+/BBB+

FR001400FDB0 Electricite De France Sa EDF 4.250 Fixed 25/10/2031 25/01/2032 8.3    96.86 4.71 +126 -0.75 -2.39 25/01/2023 FR Sr Unsecured Electric 1000MM 100k+100k Baa1/BBB/BBB+

FR001400DZO1 Societe Generale SOCGEN 4.250 Fixed - 16/11/2032 9.1    98.25 4.49 +102 -0.93 -2.62 16/11/2022 FR Sr Unsecured Banks 1250MM 100k+100k A1/A/A

FR001400E797 Bpce Sa BPCEGP 4.000 Fixed - 29/11/2032 9.2    96.80 4.43 +97 -1.04 -1.81 29/11/2022 FR Sr Unsecured Banks 1500MM 100k+100k A1/A/AA-

FR001400F083 Bpce Sa BPCEGP 4.500 Fixed - 13/01/2033 9.3    96.78 4.94 +147 -1.31 -2.87 13/01/2023 FR Sr Unsecured Banks 1250MM 100k+100k Baa1/BBB+/A+

FR001400F7K2 Credit Agricole Sa ACAFP 4.000 Fixed - 18/01/2033 9.3    97.15 4.38 +91 -1.09 -2.35 18/01/2023 FR Sr Unsecured Banks 1000MM 100k+100k Aa3/A+/AA-

BE6248644013 Anheuser-busch Inbev Sa/ ABIBB 3.250 Fixed - 24/01/2033 9.3    94.56 3.96 +49 -0.73 -2.12 23/01/2013 BE Company Guarnt Beverages 500MM 100k+1k A3/A-/ - 

FR001400FBR0 Banque Fed Cred Mutuel BFCM 4.000 Fixed - 26/01/2033 9.3    94.65 4.72 +125 -1.14 -2.09 26/01/2023 FR Sr Unsecured Banks 500MM 100k+100k A3/A-/A+

XS2579483319 Bulgaria BGARIA 4.500 Fixed - 27/01/2033 9.3    96.13 5.03 +156 -1.32 -3.07 27/01/2023 BG Sr Unsecured Sovereign 1500MM 1k+1k Baa1/ - /BBB

FR001400EAY1 Banque Fed Cred Mutuel BFCM 3.750 Fixed - 01/02/2033 9.3    94.84 4.44 +97 -1.04 -2.17 30/11/2022 FR Sr Unsecured Banks 1500MM 100k+100k Aa3/A+/AA-

XS2592658947 Intesa Sanpaolo Spa ISPIM 5.625 Fixed - 08/03/2033 9.4    97.98 5.90 +243 -1.26 -2.99 08/03/2023 IT Sr Unsecured Banks 750MM 150k+1k Baa3/BBB-/BBB-

XS2623956773 Eni Spa ENIIM 4.250 Fixed - 19/05/2033 9.6    96.74 4.68 +120 -1.11 -2.55 19/05/2023 IT Sr Unsecured Oil&Gas 1250MM 100k+1k Baa1/A-/A-

FR001400I4X9 Bnp Paribas BNP 4.125 Fixed - 24/05/2033 9.6    98.24 4.35 +88 -0.76 -1.90 24/05/2023 FR Sr Unsecured Banks 1250MM 100k+100k Aa3/A+/AA-

XS2630111719 Bayer Ag BAYNGR 4.625 Fixed 26/02/2033 26/05/2033 9.7    98.60 4.81 +133 -0.76 -2.50 26/05/2023 DE Sr Unsecured Pharmaceuticals 1500MM 1k+1k Baa2/BBB/BBB+

FR001400IG08 Banque Fed Cred Mutuel BFCM 4.125 Fixed - 14/06/2033 9.7    97.11 4.50 +102 -0.97 -2.28 14/06/2023 FR Sr Unsecured Banks 1250MM 100k+100k Aa3/A+/AA-

XS2648498371 Iberdrola Finanzas Sau IBESM 3.625 Fixed - 13/07/2033 9.8    95.78 4.16 +68 -0.92 -3.14 13/07/2023 ES Company Guarnt Electric 850MM 100k+100k Baa1/BBB+/A-

XS2673547746 E.on Se EOANGR 4.000 Fixed 29/05/2033 29/08/2033 9.9    97.03 4.38 +90 -0.88 -2.87 29/08/2023 DE Sr Unsecured Electric 750MM 1k+1k Baa2/BBB/A-

FR001400D6O8 Electricite De France Sa EDF 4.750 Fixed 12/07/2034 12/10/2034 11.0  99.35 4.83 +133 -1.01 -2.26 12/10/2022 FR Sr Unsecured Electric 1250MM 100k+100k Baa1/BBB/BBB+
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XS2557084733 Abn Amro Bank Nv ABNANV 4.500 Fixed - 21/11/2034 11.1  97.44 4.80 +130 -1.10 -2.84 21/11/2022 NL Sr Unsecured Banks 1000MM 100k+100k Baa1/BBB/A

FR001400E7I7 Credit Agricole Sa ACAFP 3.875 Fixed - 28/11/2034 11.2  94.54 4.51 +101 -1.33 -2.82 28/11/2022 FR Sr Unsecured Banks 1500MM 100k+100k Aa3/A+/AA-

XS2574873183 E.on Se EOANGR 3.875 Fixed 12/10/2034 12/01/2035 11.3  94.36 4.52 +102 -1.45 -3.63 12/01/2023 DE Sr Unsecured Electric 1000MM 1k+1k Baa2/BBB/A-

XS2579293536 Enbw Intl Finance Bv ENBW 4.000 Fixed 24/10/2034 24/01/2035 11.3  94.35 4.65 +115 -1.07 -3.11 24/01/2023 DE Company Guarnt Electric 750MM 1k+1k Baa1/A-/ - 

XS2584685387 Rwe Ag RWE 4.125 Fixed 13/11/2034 13/02/2035 11.4  94.73 4.73 +123 -1.17 -2.94 13/02/2023 DE Sr Unsecured Electric 500MM 1k+1k Baa2/ - /BBB+

XS2620585906 Bp Capital Markets Bv BPLN 4.323 Fixed - 12/05/2035 11.6  96.26 4.75 +124 -1.39 -2.80 12/05/2023 GB Company Guarnt Oil&Gas 750MM 100k+1k A2/A-/A

XS2629470845 Robert Bosch Gmbh RBOSGR 4.000 Fixed 02/03/2035 02/06/2035 11.7  95.90 4.46 +95 -1.56 -3.63 02/06/2023 DE Sr Unsecured Auto Parts&Equipment 1250MM 100k+100k  - /A/A

FR001400KKM2 Orange Sa ORAFP 3.875 Fixed 11/06/2035 11/09/2035 11.9  96.36 4.27 +76 -1.41 11/09/2023 FR Sr Unsecured Telecommunications 500MM 100k+100k Baa1/BBB+/BBB+

FR0010961581 Electricite De France Sa EDF 4.500 Fixed - 12/11/2040 17.1  96.20 4.83 +134 -1.51 -4.09 12/11/2010 FR Sr Unsecured Electric 750MM 50k+50k Baa1/BBB/BBB+

FR001400KHI6 Engie Sa ENGIFP 4.500 Fixed 06/06/2042 06/09/2042 18.9  95.40 4.88 +142 -1.68 -4.56 06/09/2023 FR Sr Unsecured Electric 900MM 100k+100k Baa1/BBB+/A-

XS2629470761 Robert Bosch Gmbh RBOSGR 4.375 Fixed 02/03/2043 02/06/2043 19.7  93.48 4.90 +145 -2.02 -6.18 02/06/2023 DE Sr Unsecured Auto Parts&Equipment 1500MM 100k+100k  - /A/A
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US37045XDM56 General Motors Finl Co GM 1.200 Fixed - 15/10/2024 1.0    95.16 6.13 +68 +0.05 +0.23 15/10/2021 US Sr Unsecured Auto Manufacturers 850MM 2k+1k Baa2/BBB/BBB

US78015K7C20 Royal Bank Of Canada RY 2.250 Fixed - 01/11/2024 1.1    96.21 5.95 +51 +0.04 -0.01 24/10/2019 CA Sr Unsecured Banks 1500MM 2k+1k A1/A/AA-

US38141GZV93 Goldman Sachs Group Inc GS 5.700 Fixed - 01/11/2024 1.1    99.71 5.98 +54 +0.01 -0.20 01/11/2022 US Sr Unsecured Banks 2000MM 1k+1k A2/BBB+/A

US37045XCD66 General Motors Finl Co GM 3.500 Fixed 07/09/2024 07/11/2024 1.1    97.21 6.19 +76 +0.04 -0.06 07/11/2017 US Company Guarnt Auto Manufacturers 750MM 2k+1k Baa2/BBB/BBB

US931427AH10 Walgreens Boots Alliance WBA 3.800 Fixed 18/08/2024 18/11/2024 1.1    97.46 6.18 +77 -0.04 -0.25 18/11/2014 US Sr Unsecured Retail 1157MM 2k+1k Baa3/BBB/ - 

US666807BM30 Northrop Grumman Corp NOC 2.930 Fixed 15/11/2024 15/01/2025 1.3    96.50 5.81 +47 +0.05 -0.16 13/10/2017 US Sr Unsecured Aerospace/Defense 1500MM 2k+1k Baa1/BBB+/BBB+

US37045XAS53 General Motors Finl Co GM 4.000 Fixed 15/10/2024 15/01/2025 1.3    97.06 6.43 +109 -0.04 -0.27 12/01/2015 US Company Guarnt Auto Manufacturers 1000MM 2k+1k Baa2/BBB/BBB

US86562MBV19 Sumitomo Mitsui Finl Grp SUMIBK 2.348 Fixed - 15/01/2025 1.3    95.49 6.07 +73 +0.04 -0.08 15/01/2020 JP Sr Unsecured Banks 1250MM 200k+1k A1/A-/ - 

US38148LAC00 Goldman Sachs Group Inc GS 3.500 Fixed 23/10/2024 23/01/2025 1.3    96.84 6.06 +73 +0.02 -0.08 23/01/2015 US Sr Unsecured Banks 2500MM 2k+1k A2/BBB+/A

US46625HKC33 Jpmorgan Chase & Co JPM 3.125 Fixed 23/10/2024 23/01/2025 1.3    96.62 5.86 +53 -0.05 -0.19 23/01/2015 US Sr Unsecured Banks 2500MM 2k+1k A1/A-/AA-

US404119BR91 Hca Inc HCA 5.375 Fixed - 01/02/2025 1.3    99.00 6.16 +83 -0.03 -0.35 16/01/2015 US Company Guarnt Healthcare-Services 2600MM 2k+1k Baa3/BBB-/ - 

US29379VBE20 Enterprise Products Oper EPD 3.750 Fixed 15/11/2024 15/02/2025 1.4    97.19 5.92 +61 -0.07 -0.31 14/10/2014 US Company Guarnt Pipelines 1150MM 1k+1k Baa1/A-/A-

US64110LAL09 Netflix Inc NFLX 5.875 Fixed - 15/02/2025 1.4    100.06 5.83 +51 -0.07 -0.51 05/02/2015 US Sr Unsecured Internet 800MM 2k+1k Baa3/BBB+/ - 

US92343VEN01 Verizon Communications VZ 3.376 Fixed - 15/02/2025 1.4    96.85 5.81 +50 +0.03 -0.21 19/01/2018 US Sr Unsecured Telecommunications 1331MM 2k+1k Baa1/BBB+/A-

US94974BGH78 Wells Fargo & Company WFC 3.000 Fixed - 19/02/2025 1.4    96.10 6.00 +69 -0.07 -0.18 19/02/2015 US Sr Unsecured Banks 2500MM 1k+1k A1/BBB+/A+

US37045XCV64 General Motors Finl Co GM 2.900 Fixed 26/01/2025 26/02/2025 1.4    95.49 6.34 +104 +0.01 -0.10 09/01/2020 US Sr Unsecured Auto Manufacturers 1250MM 2k+1k Baa2/BBB/BBB

US606822AU87 Mitsubishi Ufj Fin Grp MUFG 3.777 Fixed - 02/03/2025 1.4    97.00 6.03 +75 +0.03 -0.17 02/03/2018 JP Sr Unsecured Banks 750MM 2k+1k A1/A-/A-

US025816CQ09 American Express Co AXP 2.250 Fixed 01/02/2025 04/03/2025 1.4    95.14 5.88 +61 +0.01 -0.02 04/03/2022 US Sr Unsecured Diversified Finan Serv 1750MM 2k+1k A2/BBB+/A

US00287YCX58 Abbvie Inc ABBV 3.800 Fixed 15/12/2024 15/03/2025 1.4    97.29 5.78 +52 +0.00 -0.18 17/11/2020 US Sr Unsecured Pharmaceuticals 2889MM 2k+1k A3/BBB+/ - 

US15089QAL86 Celanese Us Holdings Llc CE 6.050 Fixed - 15/03/2025 1.4    99.72 6.25 +99 -0.02 -0.42 14/07/2022 US Company Guarnt Chemicals 1000MM 2k+1k Baa3/BBB-/BBB-

US134429BF51 Campbell Soup Co CPB 3.950 Fixed 15/01/2025 15/03/2025 1.4    97.19 6.01 +75 +0.01 -0.23 16/03/2018 US Sr Unsecured Food 850MM 2k+1k Baa2/BBB-/BBB

US06738EAE59 Barclays Plc BACR 3.650 Fixed - 16/03/2025 1.5    96.34 6.34 +107 -0.03 -0.24 16/03/2015 GB Sr Unsecured Banks 2000MM 200k+1k Baa1/BBB+/A

US68389XBT19 Oracle Corp ORCL 2.500 Fixed 01/03/2025 01/04/2025 1.5    95.31 5.83 +58 -0.02 +0.01 01/04/2020 US Sr Unsecured Software 3500MM 2k+1k Baa2/BBB/BBB

US38141GXJ83 Goldman Sachs Group Inc GS 3.500 Fixed 01/03/2025 01/04/2025 1.5    96.35 6.10 +85 +0.03 -0.24 30/03/2020 US Sr Unsecured Banks 3500MM 2k+1k A2/BBB+/A

US37045XDU72 General Motors Finl Co GM 3.800 Fixed - 07/04/2025 1.5    96.48 6.29 +103 -0.00 -0.17 07/04/2022 US Sr Unsecured Auto Manufacturers 1100MM 2k+1k Baa2/BBB/BBB

US056752AQ10 Baidu Inc BIDU 3.075 Fixed 07/03/2025 07/04/2025 1.5    95.95 5.93 +68 +0.10 -0.07 07/04/2020 CN Sr Unsecured Internet 600MM 200k+1k A3/ - /A

US37045XCK00 General Motors Finl Co GM 4.350 Fixed 09/02/2025 09/04/2025 1.5    97.30 6.25 +100 -0.05 -0.32 10/04/2018 US Company Guarnt Auto Manufacturers 1000MM 2k+1k Baa2/BBB/BBB

US06417XAH44 Bank Of Nova Scotia BNS 3.450 Fixed - 11/04/2025 1.5    96.36 6.00 +75 -0.03 -0.29 12/04/2022 CA Sr Unsecured Banks 1750MM 2k+1k A2/A-/AA-

US87264ABB08 T-mobile Usa Inc TMUS 3.500 Fixed 15/03/2025 15/04/2025 1.5    96.59 5.87 +63 +0.05 -0.20 21/05/2021 US Company Guarnt Telecommunications 3000MM 2k+1k Baa2/BBB/BBB+

US370334CF96 General Mills Inc GIS 4.000 Fixed 17/02/2025 17/04/2025 1.5    97.30 5.86 +63 -0.04 -0.23 17/04/2018 US Sr Unsecured Food 800MM 2k+1k Baa2/BBB/ - 

USG21184AB52 China Cinda Finance 2015 CCAMCL 4.250 Fixed - 23/04/2025 1.6    96.58 6.61 +138 +0.07 -0.09 23/04/2015 CN Company Guarnt Diversified Finan Serv 1700MM 200k+1k Baa1/BBB+/A

US172967JP75 Citigroup Inc C 3.300 Fixed - 27/04/2025 1.6    96.17 5.91 +69 -0.09 -0.52 27/04/2015 US Sr Unsecured Banks 1500MM 1k+1k A3/BBB+/A

US031162BY57 Amgen Inc AMGN 3.125 Fixed 01/02/2025 01/05/2025 1.6    96.12 5.74 +53 +0.02 -0.13 01/05/2015 US Sr Unsecured Biotechnology 1000MM 2k+1k Baa1/BBB+/BBB+

US097023CT04 Boeing Co BA 4.875 Fixed 01/04/2025 01/05/2025 1.6    98.35 5.99 +78 -0.00 -0.31 04/05/2020 US Sr Unsecured Aerospace/Defense 3500MM 2k+1k Baa2/BBB-/BBB-

US844741BJ60 Southwest Airlines Co LUV 5.250 Fixed 04/04/2025 04/05/2025 1.6    98.86 6.01 +81 -0.11 -0.51 04/05/2020 US Sr Unsecured Airlines 1332MM 2k+1k Baa1/BBB/BBB+

US12634MAB63 Cnooc Finance 2015 Us CNOOC 3.500 Fixed - 05/05/2025 1.6    96.70 5.71 +50 +0.09 -0.17 05/05/2015 CN Company Guarnt Oil&Gas 2000MM 200k+1k A1/A+/ - 

US00287YAQ26 Abbvie Inc ABBV 3.600 Fixed 14/02/2025 14/05/2025 1.6    96.71 5.77 +58 -0.04 -0.30 14/05/2015 US Sr Unsecured Pharmaceuticals 3750MM 2k+1k A3/BBB+/ - 

US68389XBC83 Oracle Corp ORCL 2.950 Fixed 15/02/2025 15/05/2025 1.6    95.62 5.84 +65 +0.01 -0.15 05/05/2015 US Sr Unsecured Software 2500MM 2k+1k Baa2/BBB/BBB

US38148LAE65 Goldman Sachs Group Inc GS 3.750 Fixed 22/02/2025 22/05/2025 1.6    96.45 6.06 +89 +0.01 -0.26 22/05/2015 US Sr Unsecured Banks 2250MM 2k+1k A2/BBB+/A

US92857WBJ80 Vodafone Group Plc VOD 4.125 Fixed - 30/05/2025 1.7    97.61 5.66 +49 +0.06 -0.23 30/05/2018 GB Sr Unsecured Telecommunications 1500MM 1k+1k Baa2/BBB/BBB

US49456BAF85 Kinder Morgan Inc KMI 4.300 Fixed 01/03/2025 01/06/2025 1.7    97.39 5.98 +81 -0.08 -0.41 26/11/2014 US Company Guarnt Pipelines 1500MM 1k+1k Baa2/BBB/BBB

US80282KBB17 Santander Holdings Usa SANUSA 3.450 Fixed 02/05/2025 02/06/2025 1.7    95.06 6.64 +147 -0.18 -0.49 01/06/2020 US Sr Unsecured Banks 1000MM 2k+1k Baa3/BBB+/BBB+

US89115A2A98 Toronto-dominion Bank TD 3.766 Fixed - 06/06/2025 1.7    96.78 5.81 +65 -0.09 -0.32 08/06/2022 CA Sr Unsecured Banks 1650MM 2k+1k A1/A/ - 

US761713BG06 Reynolds American Inc BATSLN 4.450 Fixed 12/03/2025 12/06/2025 1.7    97.33 6.13 +98 -0.03 -0.55 12/06/2015 GB Company Guarnt Agriculture 2032MM 2k+1k Baa2/BBB+/BBB

US37045XAZ96 General Motors Finl Co GM 4.300 Fixed 13/04/2025 13/07/2025 1.8    96.61 6.35 +124 -0.07 -0.58 13/07/2015 US Company Guarnt Auto Manufacturers 800MM 2k+1k Baa2/BBB/BBB

US46625HMN79 Jpmorgan Chase & Co JPM 3.900 Fixed 15/04/2025 15/07/2025 1.8    96.84 5.79 +69 -0.10 -0.45 21/07/2015 US Sr Unsecured Banks 2500MM 2k+1k A1/A-/AA-

US80282KAE64 Santander Holdings Usa SANUSA 4.500 Fixed 17/04/2025 17/07/2025 1.8    96.84 6.40 +129 -0.40 -0.82 17/07/2015 US Sr Unsecured Banks 1100MM 2k+1k Baa3/BBB+/BBB+

US126650CL25 Cvs Health Corp CVS 3.875 Fixed 20/04/2025 20/07/2025 1.8    96.69 5.84 +75 -0.03 -0.34 20/07/2015 US Sr Unsecured Pharmaceuticals 2828MM 2k+1k Baa2/BBB/ - 

US6174468C63 Morgan Stanley MS 4.000 Fixed - 23/07/2025 1.8    96.78 5.91 +82 +0.02 -0.37 23/07/2015 US Sr Unsecured Banks 3000MM 1k+1k A1/A-/A+

US80007RAF29 Sands China Ltd SANLTD 5.375 Fixed 08/06/2025 08/08/2025 1.8    97.00 7.14 +205 -0.17 -0.24 29/01/2019 MO Sr Unsecured Lodging 1786MM 200k+1k Baa2/BBB-/BB+

US718172BQ16 Philip Morris Intl Inc PM 3.375 Fixed 11/05/2025 11/08/2025 1.9    96.11 5.62 +54 -0.10 -0.46 11/08/2015 US Sr Unsecured Agriculture 750MM 2k+1k A2/A-/A

US855244AQ29 Starbucks Corp SBUX 3.800 Fixed 15/06/2025 15/08/2025 1.9    96.92 5.56 +49 -0.02 -0.44 10/08/2018 US Sr Unsecured Retail 1250MM 2k+1k Baa1/BBB+/ - 

US913017DD80 Rtx Corp RTX 3.950 Fixed 16/06/2025 16/08/2025 1.9    96.89 5.73 +66 -0.02 -0.42 16/08/2018 US Sr Unsecured Aerospace/Defense 1500MM 2k+1k Baa1/BBB+/ - 
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US09062XAF06 Biogen Inc BIIB 4.050 Fixed 15/06/2025 15/09/2025 2.0    96.66 5.89 +85 +0.00 -0.38 15/09/2015 US Sr Unsecured Biotechnology 1750MM 2k+1k Baa2/BBB+/ - 

US94974BGP94 Wells Fargo & Company WFC 3.550 Fixed - 29/09/2025 2.0    95.55 5.96 +94 -0.09 -0.42 28/09/2015 US Sr Unsecured Banks 2500MM 1k+1k A1/BBB+/A+

US37045VAV27 General Motors Co GM 6.125 Fixed 01/09/2025 01/10/2025 2.0    99.94 6.16 +113 -0.05 -0.61 12/05/2020 US Sr Unsecured Auto Manufacturers 2000MM 2k+1k Baa2/BBB/BBB

US37045XDZ69 General Motors Finl Co GM 6.050 Fixed - 10/10/2025 2.0    99.61 6.26 +124 -0.05 -0.56 12/10/2022 US Sr Unsecured Auto Manufacturers 1250MM 2k+1k Baa2/BBB/BBB

USF2893TAS53 Electricite De France Sa EDF 3.625 Fixed 13/07/2025 13/10/2025 2.0    96.28 5.60 +59 -0.10 -0.59 13/10/2015 FR Sr Unsecured Electric 1250MM 2k+1k Baa1/BBB/BBB+

US42824CAW91 Hp Enterprise Co HPE 4.900 Fixed 15/07/2025 15/10/2025 2.0    98.23 5.84 +83 -0.07 -0.54 30/12/2016 US Sr Unsecured Computers 2494MM 2k+1k Baa2/BBB/BBB+

US20030NCS80 Comcast Corp CMCSA 3.950 Fixed 15/08/2025 15/10/2025 2.0    97.11 5.47 +47 -0.00 -0.34 05/10/2018 US Company Guarnt Media 2995MM 2k+1k A3/A-/A-

US459200AM34 Ibm Corp IBM 7.000 Fixed - 30/10/2025 2.1    102.84 5.53 +53 -0.13 -0.66 30/10/1995 US Sr Unsecured Computers 600MM 1k+1k A3/A-/ - 

US025816CA56 American Express Co AXP 4.200 Fixed 06/10/2025 06/11/2025 2.1    97.05 5.72 +73 -0.02 -0.48 06/11/2018 US Sr Unsecured Diversified Finan Serv 750MM 2k+1k A2/BBB+/A

US68389XCF06 Oracle Corp ORCL 5.800 Fixed - 10/11/2025 2.1    100.42 5.58 +60 -0.12 -0.60 09/11/2022 US Sr Unsecured Software 1000MM 2k+1k Baa2/BBB/BBB

US26078JAC45 Dupont De Nemours Inc DD 4.493 Fixed 15/09/2025 15/11/2025 2.1    97.61 5.71 +73 -0.21 -0.41 28/11/2018 US Sr Unsecured Chemicals 1850MM 2k+1k Baa1/BBB+/BBB+

US05253JAL52 Aust & Nz Banking Grp Ny ANZ 3.700 Fixed - 16/11/2025 2.1    96.32 5.57 +60 -0.02 -0.56 16/11/2015 AU Sr Unsecured Banks 750MM 250k+1k Aa3/AA-/A+

US05254JAA88 Aust & Nz Banking Grp Ny ANZ 5.088 Fixed - 08/12/2025 2.2    98.96 5.60 +65 -0.09 -0.61 08/12/2022 AU Sr Unsecured Banks 1250MM 250k+1k Aa3/AA-/A+

US89115A2K70 Toronto-dominion Bank TD 5.103 Fixed - 09/01/2026 2.3    98.66 5.74 +82 -0.12 -0.69 10/01/2023 CA Sr Unsecured Banks 750MM 2k+1k A1/A/AA-

US63253QAA22 National Australia Bk/ny NAB 4.966 Fixed - 12/01/2026 2.3    98.68 5.59 +67 -0.18 -0.78 12/01/2023 AU Sr Unsecured Banks 1150MM 250k+1k Aa3/AA-/ - 

US172967KG57 Citigroup Inc C 3.700 Fixed - 12/01/2026 2.3    95.10 6.04 +113 -0.28 -0.88 12/01/2016 US Sr Unsecured Banks 2000MM 1k+1k A3/BBB+/A

US06738EAN58 Barclays Plc BACR 4.375 Fixed - 12/01/2026 2.3    95.76 6.41 +149 -0.17 -0.73 12/01/2016 GB Sr Unsecured Banks 2500MM 200k+1k Baa1/BBB+/A

US86562MCT53 Sumitomo Mitsui Finl Grp SUMIBK 5.464 Fixed - 13/01/2026 2.3    99.02 5.93 +101 -0.18 -0.81 13/01/2023 JP Sr Unsecured Banks 1800MM 200k+1k A1/A-/ - 

US63254AAP30 National Australia Bk/ny NAB 3.375 Fixed - 14/01/2026 2.3    95.40 5.55 +64 -0.06 -0.64 14/01/2016 AU Sr Unsecured Banks 750MM 250k+1k Aa3/AA-/A+

US61746BDZ67 Morgan Stanley MS 3.875 Fixed - 27/01/2026 2.3    95.56 5.95 +106 -0.17 -0.74 27/01/2016 US Sr Unsecured Banks 3000MM 1k+1k A1/A-/A+

US195325CX13 Republic Of Colombia COLOM 4.500 Fixed 28/10/2025 28/01/2026 2.3    95.80 6.48 +158 -0.44 -0.94 28/09/2015 CO Sr Unsecured Sovereign 1500MM 200k+1k Baa2/BB+/BB+

US58013MEY66 Mcdonald's Corp MCD 3.700 Fixed 30/10/2025 30/01/2026 2.3    96.03 5.55 +65 -0.20 -0.70 09/12/2015 US Sr Unsecured Retail 1750MM 1k+1k Baa1/BBB+/ - 

US03522AAG58 Anheuser-busch Co/inbev ABIBB 3.650 Fixed 01/11/2025 01/02/2026 2.3    96.02 5.50 +60 -0.12 -0.69 13/05/2019 BE Company Guarnt Beverages 3336MM 1k+1k A3/A-/ - 

US06417XAN12 Bank Of Nova Scotia BNS 4.750 Fixed - 02/02/2026 2.3    97.61 5.86 +96 -0.23 -0.76 02/02/2023 CA Sr Unsecured Banks 1250MM 2k+1k A2/A-/AA-

US458140CD04 Intel Corp INTC 4.875 Fixed - 10/02/2026 2.4    98.73 5.45 +56 -0.16 -0.79 10/02/2023 US Sr Unsecured Semiconductors 1500MM 2k+1k A2/A/A-

US10373QBE98 Bp Cap Markets America BPLN 3.410 Fixed 11/12/2025 11/02/2026 2.4    95.49 5.48 +59 -0.13 -0.67 11/02/2019 US Company Guarnt Oil&Gas 1000MM 1k+1k A2/A-/A

US025816DC04 American Express Co AXP 4.900 Fixed 13/01/2026 13/02/2026 2.4    98.05 5.79 +90 -0.20 -0.72 16/02/2023 US Sr Unsecured Diversified Finan Serv 1200MM 2k+1k A2/BBB+/A

US718172CY31 Philip Morris Intl Inc PM 4.875 Fixed - 13/02/2026 2.4    98.33 5.64 +75 -0.15 -0.78 15/02/2023 US Sr Unsecured Agriculture 1700MM 2k+1k A2/A-/A

US02209SBC61 Altria Group Inc MO 4.400 Fixed 14/12/2025 14/02/2026 2.4    96.97 5.79 +90 -0.28 -0.92 14/02/2019 US Company Guarnt Agriculture 1069MM 2k+1k A3/BBB/BBB

US855244BE89 Starbucks Corp SBUX 4.750 Fixed - 15/02/2026 2.4    98.47 5.45 +56 -0.09 -0.67 16/02/2023 US Sr Unsecured Retail 1000MM 2k+1k Baa1/BBB+/ - 

US404119BS74 Hca Inc HCA 5.875 Fixed 15/08/2025 15/02/2026 2.4    99.32 6.19 +129 -0.21 -0.80 13/11/2015 US Company Guarnt Healthcare-Services 1500MM 2k+1k Baa3/BBB-/ - 

US459200JG74 Ibm Corp IBM 3.450 Fixed - 19/02/2026 2.4    95.35 5.57 +69 -0.09 -0.64 19/02/2016 US Sr Unsecured Computers 1350MM 100k+1k A3/A-/ - 

US00206RMP46 At&t Inc T 5.539 Fixed 20/02/2024 20/02/2026 2.4    99.37 5.83 +94 -0.16 -0.66 22/02/2023 US Sr Unsecured Telecommunications 1750MM 2k+1k Baa2/BBB/BBB+

US126650DS68 Cvs Health Corp CVS 5.000 Fixed 20/01/2026 20/02/2026 2.4    98.40 5.73 +84 -0.18 -0.83 21/02/2023 US Sr Unsecured Pharmaceuticals 1500MM 2k+1k Baa2/BBB/ - 

US38143U8H71 Goldman Sachs Group Inc GS 3.750 Fixed 25/11/2025 25/02/2026 2.4    94.97 6.04 +117 -0.35 -0.98 25/02/2016 US Sr Unsecured Banks 1750MM 2k+1k A2/BBB+/A

US055451AY40 Bhp Billiton Fin Usa Ltd BHP 4.875 Fixed - 27/02/2026 2.4    98.57 5.52 +64 -0.13 -0.84 28/02/2023 AU Company Guarnt Mining 1000MM 2k+1k A1/A-/A

US375558BF95 Gilead Sciences Inc GILD 3.650 Fixed 01/12/2025 01/03/2026 2.4    95.63 5.61 +75 -0.16 -0.58 14/09/2015 US Sr Unsecured Biotechnology 2750MM 2k+1k A3/BBB+/ - 

US902494BJ16 Tyson Foods Inc TSN 4.000 Fixed 01/01/2026 01/03/2026 2.4    96.02 5.79 +93 -0.14 -0.74 19/02/2019 US Sr Unsecured Food 800MM 2k+1k Baa2/BBB+/BBB

US20030NBS99 Comcast Corp CMCSA 3.150 Fixed 01/12/2025 01/03/2026 2.4    94.94 5.42 +56 -0.11 -0.61 23/02/2016 US Company Guarnt Media 2200MM 2k+1k A3/A-/A-

US37045XBG07 General Motors Finl Co GM 5.250 Fixed 01/12/2025 01/03/2026 2.4    97.62 6.33 +146 -0.14 -0.94 01/03/2016 US Company Guarnt Auto Manufacturers 1250MM 2k+1k Baa2/BBB/BBB

US606822AD62 Mitsubishi Ufj Fin Grp MUFG 3.850 Fixed - 01/03/2026 2.4    95.51 5.88 +101 -0.12 -0.66 01/03/2016 JP Sr Unsecured Banks 2376MM 200k+1k A1/A-/A-

US031162DN74 Amgen Inc AMGN 5.507 Fixed 02/03/2024 02/03/2026 2.4    99.38 5.79 +92 -0.29 -0.69 02/03/2023 US Sr Unsecured Biotechnology 1500MM 2k+1k Baa1/BBB+/BBB+

US404280AW98 Hsbc Holdings Plc HSBC 4.300 Fixed - 08/03/2026 2.4    95.92 6.14 +128 -0.27 -0.84 08/03/2016 GB Sr Unsecured Banks 3000MM 200k+1k A3/A-/A+

US86562MAC47 Sumitomo Mitsui Finl Grp SUMIBK 3.784 Fixed - 09/03/2026 2.4    95.19 5.94 +109 -0.14 -0.73 09/03/2016 JP Sr Unsecured Banks 1500MM 2k+1k A1/A-/ - 

US863667AN16 Stryker Corp SYK 3.500 Fixed 15/12/2025 15/03/2026 2.4    95.34 5.57 +72 -0.15 -0.66 10/03/2016 US Sr Unsecured Healthcare-Products 1000MM 2k+1k Baa1/BBB+/ - 

US45112FAJ57 Icici Bank Ltd/dubai ICICI 4.000 Fixed - 18/03/2026 2.5    96.10 5.72 +88 -0.00 -0.49 18/03/2016 IN Sr Unsecured Banks 800MM 200k+1k Baa3/BBB-/ - 

US44891CCB72 Hyundai Capital America HYNMTR 5.500 Fixed - 30/03/2026 2.5    98.84 6.01 +117 -0.05 -0.74 30/03/2023 US Sr Unsecured Auto Manufacturers 1200MM 2k+1k Baa1/BBB+/ - 

US026874DH71 American Intl Group AIG 3.900 Fixed 01/01/2026 01/04/2026 2.5    95.69 5.78 +94 -0.24 -0.94 22/03/2016 US Sr Unsecured Insurance 750MM 2k+1k Baa2/BBB+/BBB+

US780097BA81 Natwest Group Plc NWG 4.800 Fixed - 05/04/2026 2.5    96.57 6.31 +147 -0.19 -0.89 05/04/2016 GB Sr Unsecured Banks 1500MM 200k+1k A3/BBB+/A

US37045XEF96 General Motors Finl Co GM 5.400 Fixed - 06/04/2026 2.5    97.83 6.35 +151 -0.28 -1.04 06/04/2023 US Sr Unsecured Auto Manufacturers 1650MM 2k+1k Baa2/BBB/BBB

USG8200TAD21 Sinopec Grp Overseas Dev SINOPE 3.500 Fixed - 03/05/2026 2.6    95.22 5.51 +70 +0.08 -0.33 03/05/2016 CN Company Guarnt Oil&Gas 700MM 200k+1k A1/A+/ - 

US89236TKT15 Toyota Motor Credit Corp TOYOTA 4.450 Fixed - 18/05/2026 2.6    97.74 5.39 +58 -0.12 -0.90 18/05/2023 US Sr Unsecured Auto Manufacturers 1400MM 2k+1k A1/A+/A+

US716973AB84 Pfizer Investment Enter PFE 4.450 Fixed 19/04/2026 19/05/2026 2.6    97.65 5.42 +62 -0.23 -0.85 19/05/2023 US Company Guarnt Pharmaceuticals 3000MM 2k+1k A1/A+/A
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US24703TAD81 Dell Int Llc / Emc Corp DELL 6.020 Fixed 15/03/2026 15/06/2026 2.7    100.31 5.88 +103 -0.17 -0.84 15/06/2021 US Sr Unsecured Computers 3481MM 2k+1k Baa2/BBB/BBB

US24703TAE64 Dell Int Llc / Emc Corp DELL 4.900 Fixed 01/08/2026 01/10/2026 3.0    97.54 5.81 +109 -0.17 -0.76 15/06/2021 US Sr Unsecured Computers 1723MM 2k+1k Baa2/BBB/BBB

US64110LAN64 Netflix Inc NFLX 4.375 Fixed - 15/11/2026 3.1    96.39 5.66 +96 -0.27 -1.03 27/10/2016 US Sr Unsecured Internet 1000MM 2k+1k Baa3/BBB+/ - 

USN8438JAB46 Suzano Intl Finance Bv SUZANO 5.500 Fixed - 17/01/2027 3.3    98.61 5.97 +130 -0.73 17/01/2017 BR Company Guarnt Forest Products&Paper 700MM 2k+1k  - /BBB-/BBB-

US013817AJ05 Howmet Aerospace Inc HWM 5.900 Fixed - 01/02/2027 3.3    97.81 6.64 +197 -1.09 -1.78 25/01/2007 US Sr Unsecured Aerospace/Defense 625MM 1k+1k Ba1/BB+/BBB

US404119BU21 Hca Inc HCA 4.500 Fixed 15/08/2026 15/02/2027 3.4    95.24 6.08 +143 -0.37 -1.45 15/08/2016 US Company Guarnt Healthcare-Services 1200MM 2k+1k Baa3/BBB-/ - 

US00206RDQ20 At&t Inc T 4.250 Fixed 01/12/2026 01/03/2027 3.4    95.12 5.85 +121 -0.58 -1.26 09/02/2017 US Sr Unsecured Telecommunications 1490MM 2k+1k Baa2/BBB/BBB+

US92343VDY74 Verizon Communications VZ 4.125 Fixed - 16/03/2027 3.5    94.97 5.75 +113 -0.39 -1.42 16/03/2017 US Sr Unsecured Telecommunications 3250MM 2k+1k Baa1/BBB+/A-

US458140BQ26 Intel Corp INTC 3.750 Fixed 25/01/2027 25/03/2027 3.5    94.74 5.43 +81 -0.42 -1.42 25/03/2020 US Sr Unsecured Semiconductors 1000MM 2k+1k A2/A/A-

US91087BAC46 United Mexican States MEX 4.150 Fixed - 28/03/2027 3.5    96.09 5.40 +77 -0.12 -2.03 28/03/2017 MX Sr Unsecured Sovereign 2375MM 200k+1k Baa2/BBB/BBB-

US05526DBP96 Bat Capital Corp BATSLN 4.700 Fixed 02/02/2027 02/04/2027 3.5    95.61 6.12 +149 -0.59 -1.42 02/04/2020 GB Company Guarnt Agriculture 900MM 2k+1k Baa2/BBB+/BBB

US37045XDW39 General Motors Finl Co GM 5.000 Fixed 09/03/2027 09/04/2027 3.5    95.83 6.34 +172 -0.43 -1.61 09/06/2022 US Sr Unsecured Auto Manufacturers 1250MM 2k+1k Baa2/BBB/BBB

US872898AF83 Tsmc Arizona Corp TAISEM 3.875 Fixed 22/03/2027 22/04/2027 3.6    95.05 5.43 +81 -0.29 -1.19 22/04/2022 TW Company Guarnt Semiconductors 1000MM 200k+1k Aa3/AA-/ - 

US097023CU76 Boeing Co BA 5.040 Fixed 01/03/2027 01/05/2027 3.6    97.44 5.84 +123 -0.54 -1.47 04/05/2020 US Sr Unsecured Aerospace/Defense 2000MM 2k+1k Baa2/BBB-/BBB-

US844741BK34 Southwest Airlines Co LUV 5.125 Fixed 15/04/2027 15/06/2027 3.7    97.23 5.97 +137 -0.49 -1.68 08/06/2020 US Sr Unsecured Airlines 1801MM 2k+1k Baa1/BBB/BBB+

US15089QAM69 Celanese Us Holdings Llc CE 6.165 Fixed 15/06/2027 15/07/2027 3.8    98.40 6.65 +205 -0.42 -1.65 14/07/2022 US Company Guarnt Chemicals 2000MM 2k+1k Baa3/BBB-/BBB-

US715638BU55 Republic Of Peru PERU 4.125 Fixed - 25/08/2027 3.9    95.20 5.51 +94 -0.45 -1.73 25/08/2015 PE Sr Unsecured Sovereign 752MM 1k+1k Baa1/BBB/BBB

US961214FC22 Westpac Banking Corp WSTP 4.043 Fixed - 26/08/2027 3.9    95.54 5.33 +76 -0.53 -1.76 26/05/2022 AU Sr Unsecured Banks 1000MM 2k+1k Aa3/AA-/A+

US24422EWK18 John Deere Capital Corp DE 4.150 Fixed - 15/09/2027 4.0    95.97 5.29 +73 -0.59 -1.56 08/09/2022 US Sr Unsecured Machinery-Diversified 900MM 1k+1k A2/A/A+

US89236TKJ33 Toyota Motor Credit Corp TOYOTA 4.550 Fixed - 20/09/2027 4.0    97.02 5.39 +83 -0.39 -1.45 20/09/2022 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k A1/A+/A+

US37045VAU44 General Motors Co GM 6.800 Fixed 01/08/2027 01/10/2027 4.0    101.72 6.29 +170 -0.53 -1.35 12/05/2020 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k Baa2/BBB/BBB

US78016FZU10 Royal Bank Of Canada RY 6.000 Fixed - 01/11/2027 4.1    100.49 5.86 +130 -0.72 -1.80 25/10/2022 CA Sr Unsecured Banks 1350MM 2k+1k A1/A/AA-

US89236TKL88 Toyota Motor Credit Corp TOYOTA 5.450 Fixed - 10/11/2027 4.1    100.13 5.41 +85 -0.50 -1.66 10/11/2022 US Sr Unsecured Auto Manufacturers 700MM 2k+1k A1/A+/A+

US718172CV91 Philip Morris Intl Inc PM 5.125 Fixed 17/10/2027 17/11/2027 4.1    97.76 5.74 +119 -0.59 -1.95 17/11/2022 US Sr Unsecured Agriculture 1500MM 2k+1k A2/A-/A

US961214FK48 Westpac Banking Corp WSTP 5.457 Fixed - 18/11/2027 4.1    99.81 5.51 +95 -0.40 -1.83 18/11/2022 AU Sr Unsecured Banks 1250MM 2k+1k Aa3/AA-/ - 

US03938LBE39 Arcelormittal Sa MTNA 6.550 Fixed 29/10/2027 29/11/2027 4.2    101.25 6.20 +163 -0.42 -1.30 29/11/2022 LU Sr Unsecured Iron/Steel 1200MM 2k+1k Baa3/BBB-/ - 

US023135CP90 Amazon.com Inc AMZN 4.550 Fixed 01/11/2027 01/12/2027 4.2    97.79 5.15 +60 -0.51 -1.73 01/12/2022 US Sr Unsecured Internet 2000MM 2k+1k A1/AA/AA-

US37045XEB82 General Motors Finl Co GM 6.000 Fixed 09/12/2027 09/01/2028 4.3    98.55 6.39 +184 -0.44 -1.73 09/01/2023 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k Baa2/BBB/BBB

US89115A2M37 Toronto-dominion Bank TD 5.156 Fixed - 10/01/2028 4.3    97.26 5.89 +135 -0.71 -1.83 10/01/2023 CA Sr Unsecured Banks 1250MM 2k+1k A1/A/AA-

US89236TKQ75 Toyota Motor Credit Corp TOYOTA 4.625 Fixed - 12/01/2028 4.3    97.34 5.33 +79 -0.46 -1.64 12/01/2023 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k A1/A+/A+

US86562MCR97 Sumitomo Mitsui Finl Grp SUMIBK 5.520 Fixed - 13/01/2028 4.3    98.26 5.99 +144 -0.47 -1.83 13/01/2023 JP Sr Unsecured Banks 1900MM 200k+1k A1/A-/ - 

US40434LAM72 Hp Inc HPQ 4.750 Fixed 15/12/2027 15/01/2028 4.3    95.74 5.89 +135 -0.75 -1.68 21/06/2022 US Sr Unsecured Computers 900MM 2k+1k Baa2/BBB/BBB+

US24422EWR60 John Deere Capital Corp DE 4.750 Fixed - 20/01/2028 4.3    97.75 5.34 +81 -0.50 -1.66 09/01/2023 US Sr Unsecured Machinery-Diversified 1100MM 1k+1k A2/A/A+

US87264AAV70 T-mobile Usa Inc TMUS 4.750 Fixed 16/10/2023 01/02/2028 4.3    95.61 5.91 +138 -0.56 -1.67 25/01/2018 US Company Guarnt Telecommunications 1500MM 2k+1k Baa2/BBB/BBB+

US06368LGV27 Bank Of Montreal BMO 5.203 Fixed 01/01/2028 01/02/2028 4.3    97.29 5.92 +138 -0.76 -1.95 12/01/2023 CA Sr Unsecured Banks 1200MM 2k+1k A2/A-/AA-

US459200KX88 Ibm Corp IBM 4.500 Fixed 06/01/2028 06/02/2028 4.3    96.32 5.46 +93 -0.51 -1.60 06/02/2023 US Sr Unsecured Computers 1000MM 100k+1k A3/A-/ - 

US458140CE86 Intel Corp INTC 4.875 Fixed 10/01/2028 10/02/2028 4.4    97.77 5.46 +92 -0.51 -1.58 10/02/2023 US Sr Unsecured Semiconductors 1750MM 2k+1k A2/A/A-

US031162DP23 Amgen Inc AMGN 5.150 Fixed 02/02/2028 02/03/2028 4.4    98.09 5.64 +111 -0.63 -1.66 02/03/2023 US Sr Unsecured Biotechnology 3750MM 2k+1k Baa1/BBB+/BBB+

XS1788513734 Cnac Hk Finbridge Co Ltd HAOHUA 5.125 Fixed - 14/03/2028 4.4    95.65 6.26 +173 -0.67 -1.83 14/03/2018 CN Company Guarnt Chemicals 1750MM 200k+1k  - /A-/A

US64110LAS51 Netflix Inc NFLX 4.875 Fixed - 15/04/2028 4.5    96.70 5.71 +119 -0.44 -1.78 26/10/2017 US Sr Unsecured Internet 1600MM 2k+1k Baa3/BBB+/ - 

US68389XCM56 Oracle Corp ORCL 4.500 Fixed 06/04/2028 06/05/2028 4.6    95.09 5.73 +122 -0.65 -1.87 06/02/2023 US Sr Unsecured Software 750MM 2k+1k Baa2/BBB/BBB

US037833ET32 Apple Inc AAPL 4.000 Fixed 10/04/2028 10/05/2028 4.6    95.70 5.06 +55 -0.64 -2.03 10/05/2023 US Sr Unsecured Computers 1500MM 2k+1k Aaa/AA+/ - 

US30303M8L96 Meta Platforms Inc META 4.600 Fixed 15/04/2028 15/05/2028 4.6    97.53 5.21 +70 -0.54 -1.52 03/05/2023 US Sr Unsecured Internet 1500MM 2k+1k A1/AA-/ - 

US716973AC67 Pfizer Investment Enter PFE 4.450 Fixed 19/04/2028 19/05/2028 4.6    96.11 5.41 +90 -0.73 -2.13 19/05/2023 US Company Guarnt Pharmaceuticals 4000MM 2k+1k A1/A+/A

US49271VAF76 Keurig Dr Pepper Inc KDP 4.597 Fixed 25/02/2028 25/05/2028 4.6    95.81 5.63 +112 -0.58 -1.85 31/05/2019 US Company Guarnt Beverages 1112MM 2k+1k Baa1/BBB/ - 

US92857WBK53 Vodafone Group Plc VOD 4.375 Fixed - 30/05/2028 4.7    96.28 5.29 +78 -0.52 -1.99 30/05/2018 GB Sr Unsecured Telecommunications 901MM 1k+1k Baa2/BBB/BBB

US63253QAE44 National Australia Bk/ny NAB 4.900 Fixed - 13/06/2028 4.7    96.81 5.68 +117 -0.52 -1.87 13/06/2023 AU Sr Unsecured Banks 1000MM 250k+1k Aa3/AA-/ - 

US37045XEH52 General Motors Finl Co GM 5.800 Fixed 23/05/2028 23/06/2028 4.7    97.47 6.43 +191 -0.46 -1.64 23/06/2023 US Sr Unsecured Auto Manufacturers 1350MM 2k+1k Baa2/BBB/BBB

US44891CCH43 Hyundai Capital America HYNMTR 5.680 Fixed 26/05/2028 26/06/2028 4.7    97.70 6.25 +173 -0.42 -1.66 26/06/2023 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k Baa1/BBB+/ - 

US65535HBM07 Nomura Holdings Inc NOMURA 6.070 Fixed - 12/07/2028 4.8    98.70 6.39 +188 -0.58 -1.88 12/07/2023 JP Sr Unsecured Diversified Finan Serv 900MM 200k+1k Baa1/BBB+/ - 

US86562MDB37 Sumitomo Mitsui Finl Grp SUMIBK 5.800 Fixed - 13/07/2028 4.8    99.15 6.01 +150 -0.57 -2.17 13/07/2023 JP Sr Unsecured Banks 750MM 200k+1k A1/A-/ - 

US24422EXB00 John Deere Capital Corp DE 4.950 Fixed - 14/07/2028 4.8    98.25 5.37 +87 -0.63 -2.00 14/07/2023 US Sr Unsecured Machinery-Diversified 1500MM 1k+1k A2/A/A+

US89115A2U52 Toronto-dominion Bank TD 5.523 Fixed - 17/07/2028 4.8    98.36 5.92 +141 -0.79 -2.13 17/07/2023 CA Sr Unsecured Banks 1250MM 2k+1k A1/A/AA-
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US58013MFU36 Mcdonald's Corp MCD 4.800 Fixed 14/07/2028 14/08/2028 4.9    97.45 5.40 +90 -0.65 -1.97 14/08/2023 US Sr Unsecured Retail 600MM 1k+1k Baa1/BBB+/ - 

US718172DC02 Philip Morris Intl Inc PM 5.250 Fixed 07/08/2028 07/09/2028 4.9    97.48 5.85 +135 -0.88 07/09/2023 US Sr Unsecured Agriculture 650MM 2k+1k A2/A-/A

US89236TLB97 Toyota Motor Credit Corp TOYOTA 5.250 Fixed - 11/09/2028 4.9    99.10 5.46 +96 -0.63 11/09/2023 US Sr Unsecured Auto Manufacturers 750MM 2k+1k A1/A+/A+

US86562MDG24 Sumitomo Mitsui Finl Grp SUMIBK 5.716 Fixed - 14/09/2028 5.0    98.49 6.07 +157 -0.69 14/09/2023 JP Sr Unsecured Banks 1100MM 200k+1k A1/A-/ - 

US37045VAS97 General Motors Co GM 5.000 Fixed 01/07/2028 01/10/2028 5.0    95.04 6.17 +168 -0.73 -2.00 10/09/2018 US Sr Unsecured Auto Manufacturers 750MM 2k+1k Baa2/BBB/BBB

US10373QAE08 Bp Cap Markets America BPLN 4.234 Fixed 06/08/2028 06/11/2028 5.1    94.53 5.48 +100 -0.76 -1.89 06/11/2018 US Company Guarnt Oil&Gas 2000MM 1k+1k A2/A-/A

US00287YBF51 Abbvie Inc ABBV 4.250 Fixed 14/08/2028 14/11/2028 5.1    94.67 5.46 +98 -0.79 -2.06 18/09/2018 US Sr Unsecured Pharmaceuticals 1750MM 2k+1k A3/BBB+/ - 

US64110LAT35 Netflix Inc NFLX 5.875 Fixed - 15/11/2028 5.1    100.61 5.74 +124 -0.74 -2.18 26/04/2018 US Sr Unsecured Internet 1900MM 2k+1k Baa3/BBB+/ - 

US852060AD48 Sprint Capital Corp S 6.875 Fixed - 15/11/2028 5.1    102.99 6.18 +168 -0.65 -2.47 16/11/1998 US Company Guarnt Telecommunications 2475MM 1k+1k Baa2/BBB-/BBB

US26078JAD28 Dupont De Nemours Inc DD 4.725 Fixed 15/08/2028 15/11/2028 5.1    96.19 5.59 +111 -0.64 -2.29 28/11/2018 US Sr Unsecured Chemicals 2250MM 2k+1k Baa1/BBB+/BBB+

US86964WAF95 Suzano Austria Gmbh SUZANO 6.000 Fixed 15/10/2028 15/01/2029 5.3    97.35 6.60 +211 -1.14 -2.22 14/08/2019 BR Company Guarnt Forest Products&Paper 1748MM 200k+1k  - /BBB-/BBB-

US438516CL85 Honeywell International HON 4.250 Fixed 15/12/2028 15/01/2029 5.3    95.24 5.29 +82 -0.64 -2.03 17/05/2023 US Sr Unsecured Electronics 750MM 2k+1k A2/A/A

US91324PEU21 Unitedhealth Group Inc UNH 4.250 Fixed 15/12/2028 15/01/2029 5.3    94.78 5.40 +92 -0.66 -2.22 28/03/2023 US Sr Unsecured Healthcare-Services 1250MM 2k+1k A2/A+/A

US035240AQ30 Anheuser-busch Inbev Wor ABIBB 4.750 Fixed 23/10/2028 23/01/2029 5.3    96.72 5.47 +99 -0.97 -2.29 23/01/2019 BE Company Guarnt Beverages 4250MM 1k+1k A3/A-/ - 

US126650DW70 Cvs Health Corp CVS 5.000 Fixed 30/12/2028 30/01/2029 5.3    96.44 5.78 +130 -0.75 -1.97 02/06/2023 US Sr Unsecured Pharmaceuticals 1000MM 2k+1k Baa2/BBB/ - 

US595112BN22 Micron Technology Inc MU 5.327 Fixed 06/11/2028 06/02/2029 5.4    96.04 6.21 +173 -0.83 -1.98 06/02/2019 US Sr Unsecured Semiconductors 700MM 2k+1k Baa3/BBB-/BBB

US02209SBD45 Altria Group Inc MO 4.800 Fixed 14/11/2028 14/02/2029 5.4    94.88 5.93 +145 -0.79 -2.04 14/02/2019 US Company Guarnt Agriculture 1906MM 2k+1k A3/BBB/BBB

US64110LAX47 Netflix Inc NFLX 6.375 Fixed - 15/05/2029 5.6    102.99 5.74 +127 -0.67 -2.23 26/10/2018 US Sr Unsecured Internet 800MM 2k+1k Baa3/BBB+/ - 

US89236TKD62 Toyota Motor Credit Corp TOYOTA 4.450 Fixed - 29/06/2029 5.7    95.73 5.32 +86 -0.76 -2.32 30/06/2022 US Sr Unsecured Auto Manufacturers 800MM 2k+1k A1/A+/A+

US15089QAN43 Celanese Us Holdings Llc CE 6.330 Fixed 15/05/2029 15/07/2029 5.8    97.68 6.82 +235 -0.85 -1.83 14/07/2022 US Company Guarnt Chemicals 750MM 2k+1k Baa3/BBB-/BBB-

US24703TAG13 Dell Int Llc / Emc Corp DELL 5.300 Fixed 01/07/2029 01/10/2029 6.0    96.61 5.98 +153 -0.93 -2.22 15/06/2021 US Sr Unsecured Computers 1744MM 2k+1k Baa2/BBB/BBB

US37045VAY65 General Motors Co GM 5.400 Fixed 15/08/2029 15/10/2029 6.0    94.78 6.46 +200 -0.96 -1.94 02/08/2022 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k Baa2/BBB/BBB

US68389XCH61 Oracle Corp ORCL 6.150 Fixed 09/09/2029 09/11/2029 6.1    101.18 5.91 +145 -0.94 -2.70 09/11/2022 US Sr Unsecured Software 1250MM 2k+1k Baa2/BBB/BBB

US718172CW74 Philip Morris Intl Inc PM 5.625 Fixed 17/09/2029 17/11/2029 6.1    98.42 5.94 +148 -0.99 -2.56 17/11/2022 US Sr Unsecured Agriculture 1250MM 2k+1k A2/A-/A

US023135CQ73 Amazon.com Inc AMZN 4.650 Fixed 01/10/2029 01/12/2029 6.2    97.10 5.20 +76 -0.95 -2.40 01/12/2022 US Sr Unsecured Internet 1500MM 2k+1k A1/AA/AA-

US86562MCW82 Sumitomo Mitsui Finl Grp SUMIBK 5.710 Fixed - 13/01/2030 6.3    97.73 6.15 +170 -0.95 -3.03 13/01/2023 JP Sr Unsecured Banks 1350MM 200k+1k A1/A-/ - 

US458140CF51 Intel Corp INTC 5.125 Fixed 10/12/2029 10/02/2030 6.4    97.67 5.56 +112 -0.93 -2.44 10/02/2023 US Sr Unsecured Semiconductors 1250MM 2k+1k A2/A/A-

US718172DA46 Philip Morris Intl Inc PM 5.125 Fixed 15/12/2029 15/02/2030 6.4    95.28 6.03 +158 -1.38 -3.47 15/02/2023 US Sr Unsecured Agriculture 2200MM 2k+1k A2/A-/A

US031162DQ06 Amgen Inc AMGN 5.250 Fixed 02/01/2030 02/03/2030 6.4    97.25 5.77 +133 -1.10 -2.65 02/03/2023 US Sr Unsecured Biotechnology 2750MM 2k+1k Baa1/BBB+/BBB+

US37045XEG79 General Motors Finl Co GM 5.850 Fixed 06/02/2030 06/04/2030 6.5    95.23 6.77 +232 -1.26 -2.66 06/04/2023 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k Baa2/BBB/BBB

US097023CY98 Boeing Co BA 5.150 Fixed 01/02/2030 01/05/2030 6.6    94.99 6.09 +165 -1.32 -3.26 04/05/2020 US Sr Unsecured Aerospace/Defense 4500MM 2k+1k Baa2/BBB-/BBB-

US30303M8M79 Meta Platforms Inc META 4.800 Fixed 15/03/2030 15/05/2030 6.6    96.97 5.35 +91 -1.02 -2.43 03/05/2023 US Sr Unsecured Internet 1000MM 2k+1k A1/AA-/ - 

US716973AD41 Pfizer Investment Enter PFE 4.650 Fixed 19/03/2030 19/05/2030 6.6    95.36 5.49 +106 -1.19 -3.26 19/05/2023 US Company Guarnt Pharmaceuticals 3000MM 2k+1k A1/A+/A

US035240AR13 Anheuser-busch Inbev Wor ABIBB 4.900 Fixed 23/10/2030 23/01/2031 7.3    96.79 5.44 +101 -1.49 -3.34 23/01/2019 BE Company Guarnt Beverages 750MM 1k+1k A3/A-/ - 

US126650DX53 Cvs Health Corp CVS 5.250 Fixed 30/11/2030 30/01/2031 7.3    95.57 6.00 +157 -1.17 -3.03 02/06/2023 US Sr Unsecured Pharmaceuticals 750MM 2k+1k Baa2/BBB/ - 

US36186CBY84 Ally Financial Inc ALLY 8.000 Fixed - 01/11/2031 8.1    100.35 7.94 +350 -2.10 -3.46 31/12/2008 US Company Guarnt Diversified Finan Serv 1995MM 2k+1k Baa3/BBB-/BBB-

USY5257YAM94 Lenovo Group Ltd LENOVO 6.536 Fixed 27/04/2032 27/07/2032 8.8    98.10 6.82 +240 -1.57 -2.85 27/07/2022 CN Sr Unsecured Computers 610MM 200k+1k Baa2/BBB/BBB

US68389XCJ28 Oracle Corp ORCL 6.250 Fixed 09/08/2032 09/11/2032 9.1    100.41 6.19 +177 -1.68 -3.69 09/11/2022 US Sr Unsecured Software 2250MM 2k+1k Baa2/BBB/BBB

US718172CX57 Philip Morris Intl Inc PM 5.750 Fixed 17/08/2032 17/11/2032 9.1    96.95 6.19 +177 -1.64 -4.05 17/11/2022 US Sr Unsecured Agriculture 1500MM 2k+1k A2/A-/A

US459200BB69 Ibm Corp IBM 5.875 Fixed - 29/11/2032 9.2    102.35 5.54 +113 -1.54 -3.37 27/11/2002 US Sr Unsecured Computers 600MM 1k+1k A3/A-/ - 

US03938LBF04 Arcelormittal Sa MTNA 6.800 Fixed 29/08/2032 29/11/2032 9.2    98.44 7.03 +261 -1.55 -3.72 29/11/2022 LU Sr Unsecured Iron/Steel 1000MM 2k+1k Baa3/BBB-/ - 

US023135CR56 Amazon.com Inc AMZN 4.700 Fixed 01/09/2032 01/12/2032 9.2    94.76 5.43 +102 -1.77 -4.32 01/12/2022 US Sr Unsecured Internet 2250MM 2k+1k A1/AA/AA-

US37045XED49 General Motors Finl Co GM 6.400 Fixed 09/10/2032 09/01/2033 9.3    96.78 6.87 +245 -1.59 -3.51 09/01/2023 US Sr Unsecured Auto Manufacturers 1000MM 2k+1k Baa2/BBB/BBB

US86562MCS70 Sumitomo Mitsui Finl Grp SUMIBK 5.766 Fixed - 13/01/2033 9.3    97.31 6.15 +173 -1.48 -4.38 13/01/2023 JP Sr Unsecured Banks 1750MM 200k+1k A1/A-/ - 

US539830BW87 Lockheed Martin Corp LMT 5.250 Fixed 15/10/2032 15/01/2033 9.3    98.03 5.52 +111 -1.61 -4.07 24/10/2022 US Sr Unsecured Aerospace/Defense 1000MM 2k+1k A2/A-/A-

US24703DBL47 Dell Int Llc / Emc Corp DELL 5.750 Fixed 01/11/2032 01/02/2033 9.3    96.44 6.26 +184 -1.62 -3.32 24/01/2023 US Company Guarnt Computers 1000MM 2k+1k Baa2/BBB/BBB

US458140CG35 Intel Corp INTC 5.200 Fixed 10/11/2032 10/02/2033 9.4    96.06 5.75 +133 -1.53 -3.53 10/02/2023 US Sr Unsecured Semiconductors 2250MM 2k+1k A2/A/A-

US91324PER91 Unitedhealth Group Inc UNH 5.350 Fixed 15/11/2032 15/02/2033 9.4    97.98 5.63 +121 -1.63 -4.10 28/10/2022 US Sr Unsecured Healthcare-Services 2000MM 2k+1k A2/A+/A

US38141GCU67 Goldman Sachs Group Inc GS 6.125 Fixed - 15/02/2033 9.4    101.31 5.94 +152 -1.82 -4.20 13/02/2003 US Sr Unsecured Banks 1033MM 1k+1k A2/BBB+/A

US031162DR88 Amgen Inc AMGN 5.250 Fixed 02/12/2032 02/03/2033 9.4    95.02 5.95 +153 -1.60 -4.05 02/03/2023 US Sr Unsecured Biotechnology 4250MM 2k+1k Baa1/BBB+/BBB+

US30303M8N52 Meta Platforms Inc META 4.950 Fixed 15/02/2033 15/05/2033 9.6    95.02 5.63 +122 -1.76 -4.16 03/05/2023 US Sr Unsecured Internet 1750MM 2k+1k A1/AA-/ - 

US91911TAR41 Vale Overseas Limited VALEBZ 6.125 Fixed 12/03/2033 12/06/2033 9.7    96.35 6.64 +222 -1.16 -3.52 12/06/2023 BR Company Guarnt Iron/Steel 1500MM 2k+1k Baa3/BBB-/BBB

US548661EQ61 Lowe's Cos Inc LOW 5.150 Fixed 01/04/2033 01/07/2033 9.8    94.09 5.96 +154 -1.97 -4.40 30/03/2023 US Sr Unsecured Retail 1000MM 2k+1k Baa1/BBB+/ - 
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US65535HBP38 Nomura Holdings Inc NOMURA 6.087 Fixed - 12/07/2033 9.8    96.99 6.51 +209 -1.42 -3.52 12/07/2023 JP Sr Unsecured Diversified Finan Serv 600MM 200k+1k Baa1/BBB+/ - 

US58013MFV19 Mcdonald's Corp MCD 4.950 Fixed 14/05/2033 14/08/2033 9.9    94.40 5.70 +129 -1.94 -4.38 14/08/2023 US Sr Unsecured Retail 600MM 1k+1k Baa1/BBB+/ - 

US86562MDJ62 Sumitomo Mitsui Finl Grp SUMIBK 5.808 Fixed - 14/09/2033 10.0  96.71 6.26 +184 -1.68 14/09/2023 JP Sr Unsecured Banks 900MM 200k+1k A1/A-/ - 

US478160BJ28 Johnson & Johnson JNJ 4.375 Fixed 05/06/2033 05/12/2033 10.2  94.47 5.08 +67 -1.47 -4.10 05/12/2013 US Sr Unsecured Pharmaceuticals 850MM 2k+1k Aaa/AAA/ - 

US023135AP19 Amazon.com Inc AMZN 4.800 Fixed 05/06/2034 05/12/2034 11.2  95.27 5.37 +95 -1.94 -4.77 05/12/2014 US Sr Unsecured Internet 1250MM 2k+1k A1/AA/AA-

US931142CB75 Walmart Inc WMT 5.250 Fixed - 01/09/2035 11.9  99.31 5.33 +91 -1.68 -4.66 31/08/2005 US Sr Unsecured Retail 1333MM 2k+1k Aa2/AA/AA

US42824CAX74 Hp Enterprise Co HPE 6.200 Fixed 15/04/2035 15/10/2035 12.0  99.69 6.24 +182 -1.39 -3.69 30/12/2016 US Sr Unsecured Computers 748MM 2k+1k Baa2/BBB/BBB+

US037833BW97 Apple Inc AAPL 4.500 Fixed 23/08/2035 23/02/2036 12.4  94.35 5.12 +71 -1.91 -5.24 23/02/2016 US Sr Unsecured Computers 1250MM 2k+1k Aaa/AA+/ - 

US37045VAK61 General Motors Co GM 6.600 Fixed 01/10/2035 01/04/2036 12.5  96.16 7.07 +264 -2.12 -4.13 23/02/2016 US Sr Unsecured Auto Manufacturers 1250MM 2k+1k Baa2/BBB/BBB

US91911TAH68 Vale Overseas Limited VALEBZ 6.875 Fixed - 21/11/2036 13.1  100.46 6.82 +240 -1.31 -4.00 21/11/2006 BR Company Guarnt Iron/Steel 1335MM 2k+1k Baa3/BBB-/BBB

US437076AS19 Home Depot Inc HD 5.875 Fixed - 16/12/2036 13.2  101.82 5.68 +126 -2.28 -4.58 19/12/2006 US Sr Unsecured Retail 3000MM 2k+1k A2/A/A

US92857WAQ33 Vodafone Group Plc VOD 6.150 Fixed - 27/02/2037 13.4  97.35 6.45 +202 -2.07 -4.71 27/02/2007 GB Sr Unsecured Telecommunications 1700MM 1k+1k Baa2/BBB/BBB

US715638AU64 Republic Of Peru PERU 6.550 Fixed - 14/03/2037 13.5  102.71 6.23 +181 -1.75 -6.10 14/03/2007 PE Sr Unsecured Sovereign 1130MM 1k+1k Baa1/BBB/BBB

US565849AE68 Marathon Oil Corp MRO 6.600 Fixed - 01/10/2037 14.0  96.24 7.03 +260 -1.83 -4.14 27/09/2007 US Sr Unsecured Oil&Gas 750MM 1k+1k Baa3/BBB-/BBB-

US36962G3P70 General Electric Co GE 5.875 Fixed - 14/01/2038 14.3  100.58 5.81 +139 -1.59 -4.33 14/01/2008 US Sr Unsecured Miscellaneous Manufactur 853MM 1k+1k Baa1/BBB+/BBB

US46625HHF01 Jpmorgan Chase & Co JPM 6.400 Fixed - 15/05/2038 14.6  103.00 6.09 +166 -2.61 -5.93 22/05/2008 US Sr Unsecured Banks 2500MM 1k+1k A1/A-/AA-

US718172AC39 Philip Morris Intl Inc PM 6.375 Fixed - 16/05/2038 14.6  101.05 6.26 +184 -2.23 -5.72 16/05/2008 US Sr Unsecured Agriculture 1500MM 2k+1k A2/A-/A

US03523TBU16 Anheuser-busch Inbev Wor ABIBB 5.450 Fixed 23/07/2038 23/01/2039 15.3  95.54 5.90 +148 -2.56 -5.36 23/01/2019 BE Company Guarnt Beverages 2000MM 1k+1k A3/A-/ - 

US68389XAH89 Oracle Corp ORCL 6.125 Fixed - 08/07/2039 15.8  95.45 6.59 +218 -2.45 -5.44 08/07/2009 US Sr Unsecured Software 1250MM 2k+1k Baa2/BBB/BBB

US03938LAP94 Arcelormittal MTNA 7.000 Fixed - 15/10/2039 16.0  99.36 7.07 +265 -1.98 -3.37 08/10/2009 LU Sr Unsecured Iron/Steel 686MM 2k+1k Baa3/BBB-/ - 

US91911TAK97 Vale Overseas Limited VALEBZ 6.875 Fixed - 10/11/2039 16.1  100.30 6.84 +243 -1.50 -4.15 10/11/2009 BR Company Guarnt Iron/Steel 1146MM 2k+1k Baa3/BBB-/BBB

US17275RAF91 Cisco Systems Inc CSCO 5.500 Fixed - 15/01/2040 16.3  97.32 5.75 +135 -2.07 -5.51 17/11/2009 US Sr Unsecured Telecommunications 2000MM 2k+1k A1/AA-/ - 

US912810QE10 Us Treasury N/b T 4.625 Fixed - 15/02/2040 16.4  96.58 4.93 +53 -2.08 -6.57 16/02/2010 US Sovereign 44902MM 0k+0k Aaa/ - /AA+

US912810QF84 Tsy Infl Ix N/b TII 2.125 Fixed - 15/02/2040 16.4  95.38 2.47 +71 -2.01 -5.71 26/02/2010 US Sovereign 15171MM 0k+0k Aaa/ - /AA+

US912810QH41 Us Treasury N/b T 4.375 Fixed - 15/05/2040 16.6  93.53 4.95 +55 -2.07 -6.62 17/05/2010 US Sovereign 43473MM 0k+0k Aaa/ - /AA+

US38141GGM06 Goldman Sachs Group Inc GS 6.250 Fixed - 01/02/2041 17.3  99.54 6.29 +189 -1.90 -5.03 28/01/2011 US Sr Unsecured Banks 2500MM 2k+1k A2/BBB+/A

US594918AM64 Microsoft Corp MSFT 5.300 Fixed - 08/02/2041 17.4  99.88 5.31 +91 -1.81 -5.48 08/02/2011 US Sr Unsecured Software 718MM 2k+1k Aaa/AAA/ - 

US912810QN19 Us Treasury N/b T 4.750 Fixed - 15/02/2041 17.4  97.44 4.97 +58 -2.23 -6.77 15/02/2011 US Sovereign 43005MM 0k+0k Aaa/ - /AA+

US458140CH18 Intel Corp INTC 5.625 Fixed 10/08/2042 10/02/2043 19.4  93.99 6.16 +177 -2.75 -5.10 10/02/2023 US Sr Unsecured Semiconductors 1000MM 2k+1k A2/A/A-

Source: Ashenden Finance
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XS1699636574 Lloyds Banking Group Plc LLOYDS 2.250 Fixed - 16/10/2024 1.0    96.39 5.97 +52 +0.04 +0.50 16/10/2017 GB Sr Unsecured Banks 1000MM 100k+1k A3/BBB+/A

XS0979476602 Nat Grid Electy Wm NGGLN 3.875 Fixed 17/07/2024 17/10/2024 1.0    98.00 5.93 +48 +0.04 +0.34 17/10/2013 GB Sr Unsecured Electric 400MM 100k+1k Baa1/BBB+/ - 

XS0858000606 Apa Infrastructure Ltd APAAU 4.250 Fixed - 26/11/2024 1.2    97.92 6.18 +77 +0.04 +0.38 26/11/2012 AU Company Guarnt Gas 350MM 100k+1k Baa2/BBB/ - 

XS1721762596 Liberty Living Finance LIBLIV 2.625 Fixed 28/08/2024 28/11/2024 1.2    95.67 6.65 +124 +0.11 +0.63 28/11/2017 GB Company Guarnt Real Estate 300MM 100k+1k Baa1/BBB/ - 

XS2088660795 Volkswagen Fin Serv Nv VW 1.875 Fixed - 03/12/2024 1.2    95.29 6.20 +79 +0.08 +0.46 03/12/2019 DE Company Guarnt Auto Manufacturers 350MM 100k+100k A3/BBB+/ - 

XS0207636712 Metlife Inc MET 5.375 Fixed - 09/12/2024 1.2    99.29 6.00 +59 +0.01 +0.39 09/12/2004 US Sr Unsecured Insurance 350MM 50k+1k A3/A-/A-

XS2102507600 Deutsche Bank Ag DB 2.625 Fixed - 16/12/2024 1.2    95.39 6.75 +135 +0.01 +0.60 16/01/2020 DE Sr Unsecured Banks 850MM 100k+100k Baa1/BBB-/A-

XS2484203083 Land Sachsen-anhalt SACHAN 2.125 Fixed - 16/12/2024 1.2    96.03 5.64 +24 +0.10 +0.54 01/06/2022 DE Sr Unsecured Regional(state/provnc) 300MM 200k+200k Aa1/AA/AAA

XS2464810089 Neder Waterschapsbank NEDWBK 2.000 Fixed - 16/12/2024 1.2    95.95 5.59 +19 +0.07 +0.52 04/04/2022 NL Sr Unsecured Banks 905MM 100k+1k Aaa/AAA/ - 

XS2053390600 Bank Of Montreal BMO 1.500 Fixed - 18/12/2024 1.2    95.15 5.78 +39 +0.07 +0.59 18/09/2019 CA Sr Unsecured Banks 500MM 100k+1k A2/A-/AA-

FR0013425451 Banque Fed Cred Mutuel BFCM 1.750 Fixed - 19/12/2024 1.2    95.29 5.91 +51 +0.06 +0.59 19/06/2019 FR Sr Unsecured Banks 500MM 100k+100k Aa3/A+/AA-

XS0208653773 Bank Of Scotland Plc LLOYDS 4.875 Fixed - 20/12/2024 1.2    99.20 5.56 +17 +0.01 +0.32 21/12/2004 GB Covered Banks 500MM 1k+1k Aaa/AAA/ - 

XS0876477810 Digital Stout Holding Ll DLR 4.250 Fixed 19/10/2024 17/01/2025 1.3    97.97 5.91 +60 -0.16 +0.25 18/01/2013 US Company Guarnt REITS 400MM 100k+1k Baa2/BBB/BBB

XS1180063056 Southern Gas Network Plc SGN 2.500 Fixed - 03/02/2025 1.3    95.83 5.83 +47 -0.12 +0.34 03/02/2015 GB Sr Unsecured Gas 350MM 100k+1k Baa1/BBB/BBB+

XS1769818227 United Utilities Wat Fin UU 2.000 Fixed 14/11/2024 14/02/2025 1.4    95.18 5.77 +41 -0.11 +0.46 14/02/2018 GB Company Guarnt Water 450MM 100k+1k A3/BBB+/A-

XS0991898197 Unite Usaf Ii Plc UNITEU 3.921 Fixed - 30/06/2025 1.7    96.05 6.34 +119 -0.18 +0.64 19/11/2013 GB Mortgage Backed Diversified Finan Serv 395MM 100k+1k  - /A+/A

XS0949169923 Aa Bond Co Ltd AABOND 6.269 Fixed - 31/07/2025 1.8    98.62 7.08 +192 -0.22 +0.66 02/07/2013 GB Sr Secured Commercial Services 439MM 100k+1k  - /BBB-/ - 

XS0347920208 Goldman Sachs Group Inc GS 7.125 Fixed - 07/08/2025 1.8    102.06 5.92 +76 -0.30 +0.34 07/08/2008 US Sr Unsecured Banks 350MM 50k+1k A2/BBB+/A

XS1275957121 Intercontinental Hotels IHGLN 3.750 Fixed 14/05/2025 14/08/2025 1.9    95.88 6.16 +93 -0.18 +0.57 14/08/2015 GB Company Guarnt Lodging 300MM 100k+1k  - /BBB/ - 

XS2492172122 Met Life Glob Funding I MET 4.125 Fixed - 02/09/2025 1.9    97.29 5.64 +49 -0.25 +0.82 02/09/2022 US Secured Insurance 350MM 100k+1k Aa3/AA-/AA-

XS2492487389 New York Life Global Fdg NYLIFE 4.350 Fixed - 16/09/2025 2.0    97.72 5.60 +46 -0.27 +0.76 16/09/2022 US Secured Insurance 450MM 100k+1k Aaa/AA+/AAA

FR001400E5E0 Banque Fed Cred Mutuel BFCM 4.875 Fixed - 25/09/2025 2.0    98.17 5.88 +69 -0.26 +0.56 25/11/2022 FR Sr Unsecured Banks 450MM 100k+100k Aa3/A+/AA-

XS2154336254 Volkswagen Fin Serv Nv VW 4.250 Fixed - 09/10/2025 2.0    96.44 6.19 +100 -0.23 +0.28 09/04/2020 DE Company Guarnt Auto Manufacturers 350MM 100k+100k A3/BBB+/ - 

XS1138359663 Walgreens Boots Alliance WBA 3.600 Fixed 20/08/2025 20/11/2025 2.1    95.10 6.12 +97 -0.23 +0.61 20/11/2014 US Sr Unsecured Retail 300MM 100k+1k Baa3/BBB/ - 

XS2489652581 Op Corporate Bank Plc OPBANK 3.375 Fixed - 14/01/2026 2.3    95.04 5.75 +65 -0.33 +0.64 14/06/2022 FI Sr Unsecured Banks 350MM 100k+1k Aa3/AA-/ - 

XS0875301912 Severn Trent Water Util SVTLN 3.625 Fixed - 16/01/2026 2.3    95.63 5.71 +61 -0.05 +0.72 16/01/2013 GB Company Guarnt Water 500MM 100k+1k Baa1/BBB+/A-

FR001400F794 Banque Fed Cred Mutuel BFCM 5.000 Fixed - 19/01/2026 2.3    97.95 5.97 +87 -0.38 +0.47 19/01/2023 FR Sr Unsecured Banks 500MM 100k+100k Aa3/A+/AA-

XS1023626671 Goldman Sachs Group Inc GS 4.250 Fixed - 29/01/2026 2.3    96.65 5.82 +78 -0.40 +0.55 29/01/2014 US Sr Unsecured Banks 750MM 100k+1k A2/BBB+/A

XS0241945582 Telefonica Emisiones Sau TELEFO 5.375 Fixed - 02/02/2026 2.3    99.31 5.69 +59 -0.35 +0.40 02/02/2006 ES Company Guarnt Telecommunications 500MM 50k+1k Baa3/BBB-/BBB

XS0596919299 Gatwick Funding Limited GATAIR 6.125 Fixed - 02/03/2026 2.4    100.21 6.01 +93 -0.39 +0.25 02/03/2011 GB Sr Secured Engineering&Construction 300MM 100k+1k Baa2/BBB/BBB+

XS2575155671 Credit Suisse Ag London CS 7.750 Fixed - 10/03/2026 2.4    103.31 6.21 +114 -0.71 -0.14 10/01/2023 CH Sr Unsecured Banks 500MM 100k+1k A3/A+/A+

XS0605560084 Mdgh Gmtn Rsc Ltd MUBAUH 6.875 Fixed - 14/03/2026 2.4    102.22 5.85 +79 +0.01 +0.11 14/03/2011 AE Company Guarnt Investment Companies 550MM 100k+1k Aa2/AA/AA

FR001400F5D1 Agence Francaise Develop AGFRNC 4.375 Fixed - 16/03/2026 2.5    97.76 5.36 +30 -0.34 +0.39 16/01/2023 FR Sr Unsecured Banks 500MM 200k+200k  - /AA/AA-

XS0172992637 Southern Water Services SWSFIN 6.640 Fixed - 31/03/2026 2.5    99.18 6.99 +193 -0.32 -0.11 23/07/2003 GB Sr Secured Water 350MM 1k+1k Baa3/BBB+/BBB

XS0168658853 Citigroup Inc C 5.150 Fixed - 21/05/2026 2.6    98.54 5.75 +73 -0.49 +0.41 21/05/2003 US Sr Unsecured Banks 600MM 1k+1k A3/BBB+/A

XS2626254515 Abn Amro Bank Nv ABNANV 5.250 Fixed - 26/05/2026 2.6    98.87 5.71 +69 -0.46 +0.33 26/05/2023 NL Sr Unsecured Banks 750MM 100k+100k A1/A/A+

XS2629368999 Skandinaviska Enskilda SEB 5.500 Fixed - 01/06/2026 2.7    99.26 5.79 +77 -0.44 +0.47 01/06/2023 SE Sr Unsecured Banks 350MM 100k+1k Aa3/A+/AA

XS0633547087 Nie Finance Plc ESBIRE 6.375 Fixed - 02/06/2026 2.7    101.43 5.76 +74 -0.39 +0.37 02/06/2011 GB Company Guarnt Electric 400MM 100k+1k  - /BBB+/ - 

XS2630776875 Bmw Intl Investment Bv BMW 5.500 Fixed - 06/06/2026 2.7    100.02 5.48 +46 -0.41 +0.24 06/06/2023 DE Company Guarnt Auto Manufacturers 350MM 100k+100k A2/A/ - 

XS2562996665 Toyota Motor Finance Bv TOYOTA 4.625 Fixed - 08/06/2026 2.7    97.90 5.48 +46 -0.39 +0.42 08/12/2022 JP Company Guarnt Auto Manufacturers 400MM 100k+1k A1/A+/ - 

XS0789991527 Clydesdale Bank Plc VMUKLN 4.625 Fixed - 08/06/2026 2.7    98.29 5.32 +30 -0.39 +0.46 08/06/2012 GB Covered Banks 700MM 100k+1k Aaa/ - /AAA

XS2574249871 Asian Infrastructure Inv AIIB 4.375 Fixed - 11/06/2026 2.7    97.74 5.29 +28 -0.36 +0.49 11/01/2023 SNAT Sr Unsecured Multi-National 1000MM 1k+1k Aaa/AAA/AAA

XS2565900854 Volvo Treasury Ab VLVY 4.750 Fixed 15/03/2026 15/06/2026 2.7    98.12 5.51 +50 -0.41 +0.40 15/12/2022 SE Company Guarnt Auto Manufacturers 300MM 100k+1k A2/A/ - 

XS2638487566 Natwest Markets Plc NWG 6.625 Fixed - 22/06/2026 2.7    101.44 6.02 +101 -0.46 +0.37 22/06/2023 GB Sr Unsecured Banks 500MM 100k+1k A1/A/A+

XS1088016206 Motability Operations Gr MOTOPG 3.750 Fixed - 16/07/2026 2.8    96.09 5.28 +35 -0.41 +0.32 16/07/2014 GB Company Guarnt Commercial Services 300MM 100k+1k A1/A/ - 

XS0649291944 Sp Distribution Plc IBESM 5.875 Fixed - 17/07/2026 2.8    100.51 5.66 +66 -0.42 +0.38 18/07/2011 GB Sr Unsecured Electric 350MM 100k+1k Baa1/BBB+/ - 

XS2587351706 General Motors Finl Co GM 5.150 Fixed - 15/08/2026 2.9    97.45 6.14 +116 -0.47 +0.04 15/02/2023 US Sr Unsecured Auto Manufacturers 400MM 100k+1k Baa2/BBB/BBB

XS2667547876 Mercedes-benz Int Fince MBGGR 5.625 Fixed - 17/08/2026 2.9    100.48 5.43 +45 -0.48 +0.34 17/08/2023 DE Company Guarnt Auto Manufacturers 350MM 100k+100k A2/A/A

XS2667627124 Caterpillar Finl Service CAT 5.720 Fixed - 17/08/2026 2.9    101.13 5.28 +30 -0.47 +0.48 17/08/2023 US Sr Unsecured Machinery-Constr&Mining 500MM 100k+1k A2/A/A+

XS0683568223 Imperial Brands Fin Plc IMBLN 5.500 Fixed - 28/09/2026 3.0    98.23 6.17 +120 -0.46 +0.46 26/09/2011 GB Company Guarnt Agriculture 500MM 100k+1k Baa3/BBB/BBB

FR0010379255 Bouygues Sa ENFP 5.500 Fixed - 06/10/2026 3.0    99.74 5.60 +64 -0.46 +0.49 06/10/2006 FR Sr Unsecured Engineering&Construction 400MM 50k+50k  - /A-/ - 

XS0699618350 America Movil Sab De Cv AMXLMM 5.000 Fixed - 27/10/2026 3.1    98.54 5.53 +58 -0.41 +0.64 27/10/2011 MX Sr Unsecured Telecommunications 500MM 100k+1k Baa1/A-/A-

XS0707430947 Koninklijke Kpn Nv KPN 5.000 Fixed - 18/11/2026 3.1    98.58 5.50 +57 -0.48 +0.51 18/11/2011 NL Sr Unsecured Telecommunications 400MM 100k+1k Baa3/BBB/BBB
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XS0276103156 Hutchison Whampoa Fin Uk CKHH 5.625 Fixed - 24/11/2026 3.1    100.32 5.50 +57 -0.50 +0.41 24/11/2006 GB Company Guarnt Holding Companies-Divers 303MM 50k+50k A2/A/A-

XS0471436088 Heathrow Funding Ltd HTHROW 6.750 Fixed - 03/12/2026 3.2    102.24 5.94 +101 -0.51 +0.34 03/12/2009 GB Sr Secured Engineering&Construction 700MM 50k+1k  - /BBB+/A-

XS2562941927 Volkswagen Fin Serv Nv VW 5.500 Fixed - 07/12/2026 3.2    98.24 6.12 +119 -0.50 +0.05 07/12/2022 DE Company Guarnt Auto Manufacturers 300MM 100k+100k A3/BBB+/ - 

XS0710091140 Amgen Inc AMGN 5.500 Fixed - 07/12/2026 3.2    100.25 5.41 +48 -0.49 +0.54 05/12/2011 US Sr Unsecured Biotechnology 475MM 100k+1k Baa1/BBB+/BBB+

XS0718981995 Abp Finance Plc ABPFIN 6.250 Fixed - 14/12/2026 3.2    100.47 6.08 +122 -0.49 +0.55 14/12/2011 GB Sr Secured Commercial Services 500MM 100k+1k Baa2/ - /A-

FR0000486763 Cie Financement Foncier CFF 5.500 Fixed - 26/01/2027 3.3    100.26 5.40 +50 -0.50 +0.36 26/07/2001 FR Covered Banks 300MM 1k+1k Aaa/AAA/ - 

XS0742069726 Motability Operations Gr MOTOPG 4.375 Fixed - 08/02/2027 3.4    96.69 5.47 +64 -0.49 +0.35 08/02/2012 GB Company Guarnt Commercial Services 300MM 100k+1k A1/A/ - 

XS0291949120 At&t Inc T 5.500 Fixed - 15/03/2027 3.4    98.33 6.04 +117 -0.47 +0.70 15/03/2007 US Sr Unsecured Telecommunications 600MM 50k+50k Baa2/BBB/BBB+

XS0144628053 Soc Nationale Sncf Saca SNCF 5.375 Fixed - 18/03/2027 3.5    100.13 5.32 +45 -0.54 +0.38 18/03/2002 FR Sr Unsecured Transportation 500MM 1k+1k Aa3/AA-/AA-

XS0765619407 Lloyds Bank Plc LLOYDS 4.875 Fixed - 30/03/2027 3.5    98.92 5.21 +35 -0.53 +0.56 30/03/2012 GB Covered Banks 1240MM 100k+1k Aaa/ - /AAA

XS0301676861 Sky Ltd CMCSA 6.000 Fixed - 21/05/2027 3.6    102.19 5.31 +46 -0.54 +0.55 21/05/2007 GB Company Guarnt Media 300MM 50k+50k A3/A-/A-

XS0148889420 London Power Networks UKPONE 6.125 Fixed - 07/06/2027 3.7    101.20 5.74 +90 -0.50 +0.51 07/06/2002 GB Sr Unsecured Electric 300MM 1k+1k A3/A-/A-

XS2496032108 Toyota Finance Australia TOYOTA 3.920 Fixed - 28/06/2027 3.7    94.83 5.48 +66 -0.52 +0.51 28/06/2022 AU Sr Unsecured Auto Manufacturers 350MM 100k+1k A1/A+/ - 

XS1253559865 Kraft Heinz Foods Co KHC 4.125 Fixed 01/04/2027 01/07/2027 3.7    95.16 5.59 +77 -0.67 +0.41 01/07/2015 US Company Guarnt Food 400MM 100k+1k Baa2/BBB/BBB

XS2603557591 Cpuk Finance Ltd CPKLN 5.876 Fixed 28/05/2027 28/08/2027 3.9    97.61 6.58 +183 -0.58 +0.54 14/04/2023 GB Sr Secured Entertainment 324MM 100k+1k  - /BBB/BBB

XS2687917018 Volkswagen Fin Serv Nv VW 6.500 Fixed - 18/09/2027 4.0    100.36 6.39 +159 -0.63 18/09/2023 DE Company Guarnt Auto Manufacturers 450MM 100k+100k A3/BBB+/ - 

XS0828007277 Sp Manweb Plc IBESM 4.875 Fixed - 20/09/2027 4.0    97.51 5.59 +80 -0.65 +0.48 20/09/2012 GB Sr Unsecured Electric 350MM 100k+1k Baa1/BBB+/ - 

XS2540612129 Natwest Markets Plc NWG 6.375 Fixed - 08/11/2027 4.1    101.05 6.07 +129 -0.82 +0.66 08/11/2022 GB Sr Unsecured Banks 750MM 100k+1k A1/A/A+

XS0307538016 Network Rail Infra Fin UKRAIL 1.750 Fixed - 22/11/2027 4.1    103.26 0.94 +48 -0.88 +1.26 26/06/2007 GB Govt Guaranteed Transportation 3790MM 50k+1k Aa3/AA/AA-

XS0159728236 United Utilit Water Ltd UU 5.625 Fixed - 20/12/2027 4.2    98.97 5.90 +114 -0.58 +0.42 20/12/2002 GB Sr Unsecured Water 300MM 1k+1k A3/BBB+/A-

XS2574220971 Toronto-dominion Bank TD 5.288 Fixed - 11/01/2028 4.3    97.53 5.95 +120 -0.86 +0.62 11/01/2023 CA Sr Unsecured Banks 350MM 100k+1k A1/A/AA-

XS2574218561 Pacific Life Gf Ii PACLIF 5.000 Fixed - 12/01/2028 4.3    97.41 5.69 +99 -0.73 +0.90 12/01/2023 US Secured Insurance 350MM 100k+1k Aa3/AA-/AA-

XS2565082901 Protective Life Global PL 5.248 Fixed - 13/01/2028 4.3    97.88 5.81 +111 -0.77 +0.56 13/01/2023 US Sr Secured Insurance 350MM 100k+1k A1/AA-/AA-

XS2578939527 Royal Bank Of Canada RY 5.000 Fixed - 24/01/2028 4.3    96.55 5.92 +118 -0.86 +0.45 24/01/2023 CA Sr Unsecured Banks 650MM 100k+1k A1/A/AA-

XS2590262296 Abn Amro Bank Nv ABNANV 5.125 Fixed - 22/02/2028 4.4    96.13 6.15 +141 -0.92 +0.63 22/02/2023 NL Sr Unsecured Banks 500MM 100k+100k Baa1/BBB/A

XS0128311023 Dwr Cymru Financing Uk GLCCUK 6.015 Fixed - 31/03/2028 4.5    100.98 5.75 +102 -0.76 +0.13 10/05/2001 GB Secured Water 350MM 1k+1k A1/AA/A

FR001400I293 Banque Fed Cred Mutuel BFCM 5.375 Fixed - 25/05/2028 4.6    97.96 5.88 +117 -0.95 +0.45 25/05/2023 FR Sr Unsecured Banks 500MM 100k+100k Aa3/A+/AA-

XS0367001061 Electricite De France Sa EDF 6.250 Fixed - 30/05/2028 4.7    101.17 5.94 +123 -0.89 +0.22 30/05/2008 FR Sr Unsecured Electric 500MM 50k+50k Baa1/BBB/BBB+

XS2629462586 Equitable Financial Life EQH 6.375 Fixed - 02/06/2028 4.7    101.88 5.90 +125 -0.74 +0.71 02/06/2023 US Sr Secured Insurance 300MM 100k+1k A1/A+/ - 

XS2623504102 Inchcape Plc INCHLN 6.500 Fixed 09/05/2028 09/06/2028 4.7    100.19 6.45 +179 -0.77 +0.30 09/06/2023 GB Company Guarnt Distribution/Wholesale 350MM 100k+1k Baa2/ - / - 

XS2594990892 Mizuho Financial Group MIZUHO 5.628 Fixed - 13/06/2028 4.7    98.38 6.03 +132 -0.84 +0.58 13/03/2023 JP Sr Unsecured Banks 500MM 100k+1k A1/ - /A-

XS2630496672 Weir Group Plc (the) WEIRLN 6.875 Fixed 14/05/2028 14/06/2028 4.7    100.88 6.64 +192 -1.07 -0.28 14/06/2023 GB Sr Unsecured Machinery-Constr&Mining 300MM 100k+1k Baa3/BBB-/ - 

XS2638082664 Volvo Treasury Ab VLVY 6.125 Fixed 22/03/2028 22/06/2028 4.7    102.00 5.60 +87 -0.79 +0.22 22/06/2023 SE Company Guarnt Auto Manufacturers 300MM 100k+1k A2/A/ - 

XS0089572316 Italy Gov't Int Bond ITALY 6.000 Fixed - 04/08/2028 4.8    100.47 5.88 +119 -0.73 +0.44 04/08/1998 IT Sr Unsecured Sovereign 1500MM 1k+1k Baa3/ - /BBB

GB00BZ1NTB69 United Kingdom I/l Gilt UKTI 0.125 Fixed - 10/08/2028 4.9    97.83 0.58 +28 -1.17 +1.13 21/06/2018 GB Bonds Sovereign 17937MM 0k+0k Aa3/ - /AA-

XS2669894821 Nationwide Bldg Society NWIDE 6.125 Fixed - 21/08/2028 4.9    100.99 5.88 +119 -0.85 +0.57 21/08/2023 GB Sr Unsecured Savings&Loans 700MM 100k+1k A1/A+/A+

XS0096412548 Sncf Reseau RESFER 5.250 Fixed - 07/12/2028 5.2    101.11 5.00 +35 -0.88 +0.31 14/04/1999 FR Sr Unsecured Transportation 650MM 1k+1k Aa2/AA/AA-

XS0097283096 British Telecommunicatio BRITEL 5.750 Fixed - 07/12/2028 5.2    99.59 5.84 +118 -0.93 +0.42 18/05/1999 GB Sr Unsecured Telecommunications 600MM 1k+1k Baa2/BBB/BBB

XS0589945459 Lloyds Bank Plc LLOYDS 6.000 Fixed - 08/02/2029 5.4    103.87 5.15 +51 -0.91 +0.14 08/02/2011 GB Covered Banks 1250MM 100k+1k Aaa/ - /AAA

XS0746621704 Santander Uk Plc SANUK 5.250 Fixed - 16/02/2029 5.4    100.54 5.13 +50 -0.91 +0.09 16/02/2012 GB Covered Banks 750MM 100k+1k Aaa/AAA/AAA

XS0232335769 Southern Gas Network Plc SGN 4.875 Fixed - 21/03/2029 5.5    96.01 5.74 +112 -0.93 -0.10 21/10/2005 GB Insured Gas 375MM 50k+1k A1/AA/BBB+

XS0172989252 Southern Water Services SWSFIN 6.192 Fixed - 31/03/2029 5.5    98.87 6.43 +181 -0.97 -0.45 23/07/2003 GB Sr Secured Water 350MM 1k+1k A1/AA/BBB

XS2622198955 Volkswagen Fin Serv Nv VW 5.875 Fixed - 23/05/2029 5.6    97.06 6.50 +189 -1.01 -0.59 23/05/2023 DE Company Guarnt Auto Manufacturers 300MM 100k+100k A3/BBB+/ - 

FR001400I3N2 Bpce Sa BPCEGP 6.125 Fixed 24/05/2028 24/05/2029 5.6    98.60 6.42 +181 -0.89 +0.48 24/05/2023 FR Sr Unsecured Banks 400MM 100k+100k Baa1/BBB+/A+

XS0097777253 Severn Trent Water Util SVTLN 6.250 Fixed - 07/06/2029 5.7    101.18 5.99 +138 -0.61 +0.21 07/06/1999 GB Company Guarnt Water 425MM 1k+1k Baa1/BBB+/ - 

XS0451790280 Koninklijke Kpn Nv KPN 5.750 Fixed - 17/09/2029 6.0    98.76 6.00 +142 -0.94 +0.31 17/09/2009 NL Sr Unsecured Telecommunications 850MM 50k+1k Baa3/BBB/BBB

XS0545440900 Telefonica Emisiones Sau TELEFO 5.445 Fixed - 08/10/2029 6.0    97.62 5.93 +135 -1.00 +0.24 08/10/2010 ES Company Guarnt Telecommunications 400MM 50k+50k Baa3/BBB-/BBB

FR001400FAR2 Credit Agricole Sa ACAFP 4.875 Fixed - 23/10/2029 6.1    94.98 5.89 +131 -1.23 +0.50 23/01/2023 FR Sr Unsecured Banks 850MM 100k+100k Aa3/A+/AA-

XS0562326214 Comcast Corp CMCSA 5.500 Fixed - 23/11/2029 6.1    100.39 5.42 +85 -1.04 -0.07 23/11/2010 US Company Guarnt Media 625MM 50k+1k A3/A-/A-

XS2570858303 Met Life Glob Funding I MET 5.000 Fixed - 10/01/2030 6.3    96.51 5.67 +116 -1.13 +0.14 10/01/2023 US Secured Insurance 600MM 100k+1k Aa3/AA-/AA-

XS0497976562 Wales & West Utl Fin Plc WWUF 5.750 Fixed - 29/03/2030 6.5    98.94 5.94 +140 -1.10 -0.44 31/03/2010 GB Sr Secured Gas 300MM 50k+1k  - /A-/A-

XS0147048762 E.on Intl Finance Bv EOANGR 6.250 Fixed - 03/06/2030 6.7    102.02 5.87 +133 -1.06 -0.67 26/04/2002 DE Company Guarnt Electric 760MM 1k+1k Baa2/BBB/A-

XS0519906761 America Movil Sab De Cv AMXLMM 5.750 Fixed - 28/06/2030 6.7    100.44 5.66 +113 -1.00 +0.09 28/06/2010 MX Company Guarnt Telecommunications 650MM 50k+1k Baa1/A-/A-
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XS2651983178 Inter-american Devel Bk IADB 5.000 Fixed - 20/07/2030 6.8    100.94 4.83 +31 -1.11 -0.20 20/07/2023 SNAT Sr Unsecured Multi-National 400MM 1k+1k Aaa/AAA/ - 

XS2678149456 American Honda Finance HNDA 5.600 Fixed - 06/09/2030 6.9    99.59 5.67 +115 -1.20 06/09/2023 US Sr Unsecured Auto Manufacturers 450MM 100k+1k A3/A-/ - 

XS0638843085 South E Power Networks UKPONE 5.625 Fixed - 30/09/2030 7.0    99.17 5.77 +125 -1.13 -0.33 17/06/2011 GB Sr Unsecured Electric 300MM 100k+1k A3/A-/A-

XS0561876003 Motability Operations Gr MOTOPG 5.625 Fixed - 29/11/2030 7.2    101.25 5.41 +95 -1.19 -1.03 29/11/2010 GB Company Guarnt Commercial Services 300MM 100k+1k A1/A/ - 

XS0236698972 Network Rail Infra Fin UKRAIL 4.375 Fixed - 09/12/2030 7.2    97.58 4.78 +28 -1.17 -0.15 07/12/2005 GB Govt Guaranteed Transportation 875MM 50k+1k Aa3/AA/AA-

XS0121617517 Walmart Inc WMT 5.750 Fixed - 19/12/2030 7.2    103.92 5.09 +63 -1.17 -0.32 19/12/2000 US Sr Unsecured Retail 500MM 1k+1k Aa2/AA/AA

XS2649518953 Kfw KFW 4.875 Fixed - 03/02/2031 7.3    100.49 4.80 +30 -1.18 -0.43 13/07/2023 DE Govt Guaranteed Banks 500MM 1k+1k Aaa/AAA/ - 

XS0612983121 Great Rolling Stock Ltd GRSCL 6.500 Fixed - 05/04/2031 7.5    100.69 6.33 +161 -0.76 +0.61 05/04/2011 GB Sr Secured Trucking&Leasing 343MM 100k+1k Baa2/ - / - 

XS2638380506 Anglian Water Serv Fin AWLN 5.875 Fixed 20/03/2031 20/06/2031 7.7    98.51 6.12 +163 -1.25 -0.89 20/06/2023 GB Sr Secured Water 300MM 100k+1k A3/A-/A-

XS0132424614 Electricite De France Sa EDF 5.875 Fixed - 18/07/2031 7.8    97.07 6.36 +187 -1.14 -0.39 18/07/2001 FR Sr Unsecured Electric 650MM 1k+1k Baa1/BBB/BBB+

GB00BNNGP551 United Kingdom I/l Gilt UKTI 0.125 Fixed - 10/08/2031 7.9    96.57 0.57 +31 -1.72 -0.02 28/01/2021 GB Bonds Sovereign 11504MM 0k+0k Aa3/ - /AA-

XS2603557674 Cpuk Finance Ltd CPKLN 6.136 Fixed 28/05/2031 28/08/2031 7.9    95.82 6.83 +239 -1.14 -0.10 14/04/2023 GB Sr Secured Entertainment 324MM 100k+1k  - /BBB/BBB

XS0466149506 South E Power Networks UKPONE 6.375 Fixed - 12/11/2031 8.1    103.53 5.81 +133 -1.28 -0.71 12/11/2009 GB Sr Unsecured Electric 300MM 50k+1k A3/A-/A-

XS0276809927 East Japan Railway Co EJRAIL 4.750 Fixed - 08/12/2031 8.2    95.60 5.43 +96 -1.46 -0.48 08/12/2006 JP Sr Unsecured Transportation 350MM 50k+50k A1/A+/ - 

XS0383001053 Heathrow Funding Ltd HTHROW 6.450 Fixed - 10/12/2031 8.2    101.86 6.16 +172 -1.24 -0.68 18/08/2008 GB Sr Secured Engineering&Construction 900MM 50k+1k  - /BBB+/A-

XS0121464779 Legal & General Fin Plc LGEN 5.875 Fixed - 11/12/2031 8.2    102.59 5.48 +105 -1.41 +0.11 11/12/2000 GB Company Guarnt Insurance 350MM 1k+1k A2/A/A

XS0627336323 National Grid Plc NGGLN 5.750 Fixed - 16/04/2032 8.5    98.05 6.04 +158 -1.40 -0.74 17/05/2011 GB Sr Unsecured Electric 684MM 100k+1k Baa1/BBB+/ - 

XS0148579666 E.on Intl Finance Bv EOANGR 6.375 Fixed - 07/06/2032 8.7    102.65 5.97 +150 -1.39 -1.12 29/05/2002 DE Company Guarnt Electric 975MM 1k+1k Baa2/BBB/A-

XS0130092793 Neder Waterschapsbank NEDWBK 5.375 Fixed - 07/06/2032 8.7    103.53 4.86 +40 -1.35 -0.54 07/06/2001 NL Sr Unsecured Banks 375MM 1k+1k Aaa/AAA/ - 

XS0139563166 Southern Electric Power SSELN 5.500 Fixed - 07/06/2032 8.7    98.71 5.69 +123 -1.38 -0.76 19/12/2001 GB Sr Unsecured Electric 350MM 1k+1k Baa1/BBB+/ - 

FR001400F5X9 Bnp Paribas BNP 5.750 Fixed - 13/06/2032 8.7    96.46 6.29 +182 -1.42 +0.75 13/01/2023 FR Sr Unsecured Banks 850MM 100k+100k Baa1/A-/A+

XS2597544290 Land Securities Cm Plc LANDLN 4.875 Fixed - 15/09/2032 9.0    94.90 5.61 +120 -1.47 -0.82 15/03/2023 GB Sr Secured REITS 400MM 100k+1k  - /AA/AA-

XS2689046626 Nestle Holdings Inc NESNVX 5.125 Fixed 21/06/2032 21/09/2032 9.0    99.11 5.25 +80 -1.46 21/09/2023 US Company Guarnt Food 400MM 100k+1k Aa3/AA-/ - 

XS0158715713 Vodafone Group Plc VOD 5.900 Fixed - 26/11/2032 9.2    100.32 5.85 +139 -1.46 -0.51 26/11/2002 GB Sr Unsecured Telecommunications 450MM 1k+1k Baa2/BBB/BBB

XS2528656080 Nie Finance Plc ESBIRE 5.875 Fixed 01/09/2032 01/12/2032 9.2    99.70 5.91 +146 -1.42 -0.82 01/11/2022 GB Company Guarnt Electric 350MM 100k+1k  - /BBB+/ - 

XS0104440986 3i Group Plc IIILN 5.750 Fixed - 03/12/2032 9.2    98.53 5.96 +155 -1.34 -0.47 03/12/1999 GB Sr Unsecured Private Equity 375MM 1k+1k Baa1/BBB+/ - 

XS0340495216 Ge Capital Uk Funding Un GE 5.875 Fixed - 18/01/2033 9.3    98.31 6.11 +166 -1.41 -0.62 17/01/2008 US Company Guarnt Miscellaneous Manufactur 650MM 1k+1k Baa1/BBB+/BBB

XS0159898153 Northumbrian Water Fin NWGLN 5.625 Fixed - 29/04/2033 9.6    94.51 6.40 +195 -1.51 -1.35 30/12/2002 GB Company Guarnt Water 350MM 1k+1k  - /BBB/ - 

XS2619757185 Northern Gas Networks NGN 6.125 Fixed 02/03/2033 02/06/2033 9.7    98.58 6.32 +187 -1.42 -1.59 02/06/2023 GB Company Guarnt Gas 450MM 100k+1k Baa1/BBB+/ - 

FR001400ISF3 Societe Generale SOCGEN 6.250 Fixed - 22/06/2033 9.7    100.37 6.19 +174 -1.81 -0.28 22/06/2023 FR Sr Unsecured Banks 500MM 100k+100k A1/A/A

XS0172827783 Juturna Euro Loan Condui JUTURN 5.064 Fixed - 10/08/2033 9.9    96.47 5.84 +140 -0.92 +0.43 17/07/2003 GB Sr Secured Diversified Finan Serv 553MM 25k+1k A1/AA/A

XS0167358257 Artesian Finance Ii ARTFIN 6.000 Fixed - 30/09/2033 10.0  100.07 5.99 +159 -1.60 -1.16 07/05/2003 GB Sr Secured Diversified Finan Serv 346MM 1k+1k A1/AA/ - 

XS0178489844 Wessex Water Servs Fin YTLPMK 5.750 Fixed - 14/10/2033 10.0  94.91 6.45 +201 -1.60 -1.38 15/10/2003 GB Company Guarnt Water 350MM 1k+1k Baa1/ - /BBB+

GB00BMF9LJ15 United Kingdom I/l Gilt UKTI 0.750 Fixed - 22/11/2033 10.1  99.88 0.76 +33 -2.20 -0.61 28/06/2023 GB Bonds Sovereign 3530MM 0k+0k  - / - /AA-

XS0140516864 Glaxosmithkline Capital GSK 5.250 Fixed - 19/12/2033 10.2  99.08 5.37 +97 -1.54 -0.59 19/12/2001 GB Company Guarnt Pharmaceuticals 574MM 1k+1k A2/A/ - 

FR0010039008 Orange Sa ORAFP 5.625 Fixed - 23/01/2034 10.3  99.33 5.71 +126 -1.64 -1.61 23/01/2004 FR Sr Unsecured Telecommunications 500MM 1k+1k Baa1/BBB+/BBB+

XS2596453014 Cadent Finance Plc CDTFIN 5.750 Fixed - 14/03/2034 10.5  95.67 6.32 +188 -1.61 -1.81 14/03/2023 GB Company Guarnt Gas 300MM 100k+1k Baa1/BBB+/A-

GB00B46CGH68 United Kingdom I/l Gilt UKTI 0.750 Fixed - 22/03/2034 10.5  98.86 0.86 +37 -2.23 -0.81 25/05/2011 GB Bonds Sovereign 14570MM 0k+0k Aa3/ - /AA-

XS0419834931 Walmart Inc WMT 5.625 Fixed - 27/03/2034 10.5  102.41 5.32 +93 -1.69 -1.16 27/03/2009 US Sr Unsecured Retail 1000MM 50k+1k Aa2/AA/AA

FR0010763177 Electricite De France Sa EDF 6.125 Fixed - 02/06/2034 10.7  96.13 6.64 +219 -1.53 -0.81 02/06/2009 FR Sr Unsecured Electric 1500MM 50k+50k Baa1/BBB/BBB+

XS0646581404 Community Fin. Co 1 Plc COMFIN 5.017 Fixed - 31/07/2034 10.8  95.53 5.69 +129 -1.26 -0.56 08/07/2011 GB Sr Secured Municipal 600MM 100k+1k  - /AA/ - 

XS2550206333 Northumbrian Water Fin NWGLN 6.375 Fixed 28/07/2034 28/10/2034 11.1  98.21 6.61 +216 -1.69 -1.99 28/10/2022 GB Company Guarnt Water 400MM 100k+1k Baa1/BBB/ - 

XS0130681512 Canary Wharf Fin Ii Plc SBDLN 5.952 Fixed - 22/01/2035 11.3  95.32 6.61 +224 -1.23 -1.27 12/06/2001 GB Sr Secured Real Estate 400MM 5k+5k Aaa/A+/AA

XS0123656836 Sncf Reseau RESFER 5.250 Fixed - 31/01/2035 11.3  99.59 5.30 +86 -1.74 -1.46 31/01/2001 FR Sr Unsecured Transportation 475MM 1k+1k Aa2/AA/AA-

XS0593975328 Eversholt Funding Plc EVEHOL 6.697 Fixed - 22/02/2035 11.4  101.69 6.33 +157 -0.91 +0.32 22/02/2011 GB Sr Secured Transportation 329MM 100k+1k Baa2/ - /BBB+

XS2680897050 Southern Gas Network Plc SGN 6.625 Fixed 14/12/2034 14/03/2035 11.5  99.86 6.65 +220 -1.61 14/09/2023 GB Sr Unsecured Gas 300MM 100k+1k Baa1/BBB/BBB+

XS0202077953 Walmart Inc WMT 5.250 Fixed - 28/09/2035 12.0  98.76 5.39 +100 -1.79 -1.63 29/09/2004 US Sr Unsecured Retail 817MM 1k+1k Aa2/AA/AA

XS0206361221 Network Rail Infra Fin UKRAIL 4.750 Fixed - 29/11/2035 12.2  97.24 5.06 +63 -1.91 -1.68 29/11/2004 GB Govt Guaranteed Transportation 1250MM 50k+1k Aa3/AA/AA-

GB0032452392 United Kingdom Gilt UKT 4.250 Fixed - 07/03/2036 12.4  95.92 4.69 +31 -1.93 -1.55 27/02/2003 GB Bonds Sovereign 31682MM 0k+0k Aa3/ - /AA-

XS0138039275 Kfw KFW 5.000 Fixed - 09/06/2036 12.7  101.29 4.86 +43 -1.91 -1.73 16/11/2001 DE Govt Guaranteed Banks 700MM 1k+1k Aaa/AAA/AAA

XS2641168997 United Utilities Wat Fin UU 5.750 Fixed 26/03/2036 26/06/2036 12.7  96.74 6.12 +168 -1.78 -1.97 26/06/2023 GB Company Guarnt Water 350MM 100k+1k A3/BBB+/A-

XS0261559594 Wellcome Trust Finance WELLTR 4.625 Fixed - 25/07/2036 12.8  94.94 5.17 +74 -1.98 -1.86 25/07/2006 GB Company Guarnt Diversified Finan Serv 550MM 50k+1k Aaa/AAA/ - 

XS0466148441 Eastern Power Networks UKPONE 6.250 Fixed - 12/11/2036 13.1  102.45 5.97 +153 -1.88 -2.01 12/11/2009 GB Sr Unsecured Electric 350MM 50k+1k A3/A-/A-
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XS0200950326 Kfw KFW 4.875 Fixed - 15/03/2037 13.5  99.12 4.96 +53 -1.88 -1.99 15/09/2004 DE Govt Guaranteed Banks 300MM 1k+1k Aaa/AAA/AAA

XS0306647792 Enel Spa ENELIM 5.750 Fixed - 22/06/2037 13.7  94.76 6.33 +189 -1.92 -2.06 20/06/2007 IT Sr Unsecured Electric 550MM 50k+1k Baa1/BBB+/BBB+

XS0306772699 British Telecommunicatio BRITEL 6.375 Fixed - 23/06/2037 13.7  97.96 6.60 +216 -1.59 -0.97 21/06/2007 GB Sr Unsecured Telecommunications 500MM 50k+1k Baa2/BBB/BBB

XS0327443627 E.on Intl Finance Bv EOANGR 5.875 Fixed - 30/10/2037 14.1  95.78 6.34 +190 -1.72 -2.64 30/10/2007 DE Company Guarnt Electric 900MM 50k+50k Baa2/BBB/A-

XS0299655448 Network Rail Infra Fin UKRAIL 1.375 Fixed - 22/11/2037 14.1  100.70 1.32 +73 -2.47 -1.62 10/05/2007 GB Govt Guaranteed Transportation 3940MM 50k+1k Aa3/AA/AA-

GB00B1L6W962 United Kingdom I/l Gilt UKTI 1.125 Fixed - 22/11/2037 14.1  100.40 1.09 +50 -2.66 -1.81 21/02/2007 GB Bonds Sovereign 13066MM 0k+0k Aa3/ - /AA-

XS2629395612 Bp Capital Markets Bv BPLN 5.773 Fixed - 25/05/2038 14.7  97.62 6.02 +158 -1.94 -2.04 25/05/2023 GB Company Guarnt Oil&Gas 400MM 100k+1k A2/A-/A

XS0383187720 Sse Plc SSELN 6.250 Fixed - 27/08/2038 14.9  99.13 6.34 +190 -1.91 -1.99 27/08/2008 GB Sr Unsecured Electric 350MM 50k+1k Baa1/BBB+/A-

XS0185540621 Rmpa Services Plc RMPA 5.337 Fixed - 30/09/2038 15.0  97.56 5.71 +131 -1.27 -0.35 09/02/2004 GB Sr Secured Aerospace/Defense 440MM 1k+1k A2/A-/ - 

GB00B00NY175 United Kingdom Gilt UKT 4.750 Fixed - 07/12/2038 15.2  99.34 4.81 +43 -2.08 -2.01 23/04/2004 GB Bonds Sovereign 26827MM 0k+0k Aa3/ - /AA-

XS2681391251 Reckitt Benckiser Tsy RKTLN 5.625 Fixed 14/09/2038 14/12/2038 15.2  100.38 5.59 +116 -1.56 14/09/2023 GB Company Guarnt Household Products/Wares 300MM 100k+1k A3/A-/ - 

XS0279211832 Walmart Inc WMT 4.875 Fixed - 19/01/2039 15.3  94.33 5.43 +104 -2.01 -2.17 19/12/2006 US Sr Unsecured Retail 370MM 50k+1k Aa2/AA/AA

XS0408958683 E.on Intl Finance Bv EOANGR 6.750 Fixed - 27/01/2039 15.3  103.44 6.39 +195 -1.76 -2.70 23/01/2009 DE Company Guarnt Electric 700MM 50k+50k Baa2/BBB/A-

XS0096499057 European Investment Bank EIB 5.000 Fixed - 15/04/2039 15.5  99.56 5.04 +61 -2.07 -2.17 27/04/1999 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/AAA

XS2638381819 Anglian Water Serv Fin AWLN 6.000 Fixed 20/03/2039 20/06/2039 15.7  96.38 6.37 +193 -2.06 -3.13 20/06/2023 GB Sr Secured Water 560MM 100k+1k A3/A-/A-

XS0437306904 E.on Intl Finance Bv EOANGR 6.125 Fixed - 06/07/2039 15.8  97.82 6.34 +191 -1.74 -2.77 06/07/2009 DE Company Guarnt Electric 1000MM 50k+50k Baa2/BBB/A-

XS0438974205 Thfc Funding No 2 Plc HOUSFN 6.350 Fixed - 08/07/2039 15.8  103.90 5.96 +158 -1.89 -2.16 08/07/2009 GB Sr Secured Real Estate 371MM 50k+1k  - /A/ - 

XS0439818039 Yorkshire Water Finance KEL 6.375 Fixed - 19/08/2039 15.9  97.74 6.61 +217 -2.01 -3.17 24/07/2009 GB Sr Secured Water 300MM 50k+1k Baa2/A-/A-

XS0347919028 Tesco Property Fin 2 Plc TSCOPR 6.052 Fixed - 13/10/2039 16.0  96.33 6.61 +228 -1.23 -0.11 23/09/2009 GB Sr Secured Real Estate 423MM 50k+1k Baa3/BBB-/BBB-

XS0426513387 At&t Inc T 7.000 Fixed - 30/04/2040 16.6  103.51 6.64 +220 -1.65 -0.77 30/04/2009 US Sr Unsecured Telecommunications 1100MM 50k+50k Baa2/BBB/BBB+

XS0528414377 Temasek Financial I Ltd TEMASE 5.125 Fixed - 26/07/2040 16.8  95.57 5.54 +111 -2.14 -2.45 26/07/2010 SG Company Guarnt Investment Companies 500MM 100k+1k Aaa/AAA/ - 

XS0596919539 Gatwick Funding Limited GATAIR 6.500 Fixed - 02/03/2041 17.4  98.39 6.65 +222 -2.00 -3.17 02/03/2011 GB Sr Secured Engineering&Construction 300MM 100k+1k Baa2/BBB/BBB+

XS0629875708 Cooperatieve Rabobank Ua RABOBK 5.250 Fixed - 23/05/2041 17.6  97.86 5.44 +102 -2.28 -2.47 23/05/2011 NL Sr Unsecured Banks 400MM 1k+1k Aa2/A+/AA-

XS0176192689 Derby Healthcare Plc DERB 5.564 Fixed - 30/06/2041 17.8  95.91 6.09 +175 -1.60 -1.38 09/09/2003 GB Sr Secured Healthcare-Services 403MM 1k+1k A1/ - /BBB-

XS2659226943 Nat Grid Electy Sw NGGLN 5.818 Fixed 30/04/2041 31/07/2041 17.8  94.58 6.33 +191 -2.09 -3.14 31/07/2023 GB Sr Unsecured Electric 350MM 100k+1k Baa1/BBB+/ - 

XS2689127624 Man Air Grp Fnd P MAGAIR 6.125 Fixed 30/06/2041 30/09/2041 18.0  97.69 6.34 +196 -1.91 20/09/2023 GB Sr Secured Engineering&Construction 360MM 100k+1k Baa1/ - /BBB+

XS0294624373 Glaxosmithkline Capital GSK 5.250 Fixed - 10/04/2042 18.5  94.23 5.76 +134 -2.00 -3.02 10/04/2007 GB Company Guarnt Pharmaceuticals 478MM 50k+1k A2/A/ - 

GB00B1VWPJ53 United Kingdom Gilt UKT 4.500 Fixed - 07/12/2042 19.2  94.74 4.93 +56 -2.30 -2.76 06/06/2007 GB Bonds Sovereign 28354MM 0k+0k Aa3/ - /AA-

Source: Ashenden Finance
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XS1901183043 Tunisian Republic TUNIS 6.750 Fixed - 31/10/2023 0.1    97.38 42.00 +4,712 +0.77 +0.81 31/10/2018 TN Sr Unsecured Sovereign 500MM 100k+1k Caa2/ - /CCC-

XS2010039118 Quatrim Sas COFP 5.875 Fixed 13/10/2023 15/01/2024 0.3    90.32 47.03 +4,288 +0.54 +12.10 20/11/2019 FR Sr Secured Food 553MM 100k+1k Caa3/ - /CCC

XS1567439689 Tunisian Republic TUNIS 5.625 Fixed - 17/02/2024 0.4    88.67 39.31 +4,020 +0.90 +2.10 17/02/2017 TN Sr Unsecured Sovereign 850MM 100k+1k Caa2/ - /CCC-

XS1568874983 Petroleos Mexicanos PEMEX 3.750 Fixed - 21/02/2024 0.4    98.93 6.47 +242 -0.07 -0.01 21/02/2017 MX Company Guarnt Oil&Gas 1250MM 100k+1k B1/BBB/B+

XS1685702794 Intralot Capital Lux INLOTG 5.250 Fixed 13/10/2023 15/09/2024 1.0    99.29 6.03 +191 +0.17 +0.35 20/09/2017 GR Company Guarnt Entertainment 356MM 100k+1k Caa2/ - /CCC

XS2070055095 Schoeller Packaging SCHOPA 6.375 Fixed 02/11/2023 01/11/2024 1.1    94.74 11.73 +764 +2.56 25/10/2019 NL Sr Secured Packaging&Containers 250MM 100k+1k Caa2/CCC+/CCC

PTTAPDOM0005 Tap Sa TAPTRA 5.625 Fixed 02/06/2024 02/12/2024 1.2    99.21 6.33 +228 +0.16 +0.11 02/12/2019 PT Sr Unsecured Airlines 375MM 100k+100k B2/B+/ - 

XS2054539627 Altice France Sa SFRFP 2.500 Fixed 13/10/2023 15/01/2025 1.3    94.78 6.84 +282 -0.68 +0.84 27/09/2019 FR Sr Secured Telecommunications 550MM 100k+1k B2/B-/ - 

XS1992087996 Eg Global Finance Plc EGBLFN 4.375 Fixed 02/11/2023 07/02/2025 1.4    97.14 6.65 +264 -0.33 -0.48 13/05/2019 GB Sr Secured Retail 620MM 100k+1k B3/B-/B

NO0010874548 Explorer Ii As HRGNO 3.375 Fixed 02/11/2023 24/02/2025 1.4    88.76 12.80 +898 +0.15 -3.07 24/02/2020 NO Sr Secured Leisure Time 285MM 100k+0k Caa1/B-/ - 

XS1980065301 Arab Republic Of Egypt EGYPT 4.750 Fixed - 11/04/2025 1.5    79.83 21.63 +1,766 -1.40 -0.89 11/04/2019 EG Sr Unsecured Sovereign 750MM 100k+1k  - /B/B

FR0013378452 Atos Se ATOFP 1.750 Fixed 07/02/2025 07/05/2025 1.6    83.13 14.35 +1,041 -1.62 +0.39 07/11/2018 FR Sr Unsecured Computers 750MM 100k+100k  - /BB/ - 

XS1713466222 Novafives Sas NVFVES 5.000 Fixed 13/10/2023 15/06/2025 1.7    97.93 6.30 +242 +0.16 +2.59 26/04/2018 FR Sr Secured Machinery-Diversified 325MM 100k+1k Caa2/B-/ - 

XS1713466149 Novafives Sas NVFVES 8.345 Floating 13/10/2023 15/06/2025 1.7    98.79 9.21 +515 +0.12 +2.50 26/04/2018 FR Sr Secured Machinery-Diversified 275MM 100k+1k Caa2/B-/ - 

XS2194288390 Synthomer Plc YULCLN 3.875 Fixed 02/11/2023 01/07/2025 1.7    96.26 6.17 +230 -0.48 +2.15 25/06/2020 GB Sr Unsecured Chemicals 520MM 100k+1k Ba3/BB/ - 

XS2195511006 Ams-osram Ag AMSSW 6.000 Fixed 02/11/2023 31/07/2025 1.8    98.46 6.91 +306 +3.32 +6.64 06/07/2020 AT Sr Unsecured Semiconductors 850MM 100k+1k B2/BB-/BB-

XS2210013970 Stonegate Pub Fin STONPB 9.531 Floating 02/11/2023 31/07/2025 1.8    95.39 12.55 +845 +0.27 +1.34 31/07/2020 GB Sr Secured Retail 496MM 100k+1k B3/ - /B

XS1680281133 Kronos International Inc KRO 3.750 Fixed 02/11/2023 15/09/2025 2.0    91.71 8.46 +465 +1.07 -0.61 13/09/2017 US Sr Secured Chemicals 400MM 100k+1k B2/B/BB

XS2177476947 Boxer Parent Co Inc BMC 6.500 Fixed 02/11/2023 02/10/2025 2.0    100.02 6.49 +269 -0.29 +0.11 01/06/2020 US Sr Secured Software 370MM 100k+1k B1/B-/ - 

FR0013369493 Eutelsat Sa ETLFP 2.000 Fixed 02/07/2025 02/10/2025 2.0    92.58 6.07 +224 +0.28 +0.34 02/10/2018 FR Sr Unsecured Telecommunications 800MM 100k+100k Ba2/BBB-/BBB-

XS2059777594 Lhmc Finco 2 Sarl LHMCFI 7.250 Pay-in-kind 13/10/2023 02/10/2025 2.0    98.50 8.08 -0.14 -0.59 02/10/2019 LU Sr Secured Entertainment 506MM 100k+0k  - /CCC+/ - 

XS2059543921 Mangrove Luxco Iii MANGRV 7.775 Pay-in-kind 02/11/2023 09/10/2025 2.0    93.41 11.54 +0.08 09/10/2019 LU Sr Secured Machinery-Diversified 372MM 100k+0k Caa2/CCC+/ - 

XS2059545389 Mangrove Luxco Iii MANGRV 7.775 Pay-in-kind - 09/10/2025 2.0    93.15 11.69 +0.06 +7.90 09/10/2019 LU Sr Secured Machinery-Diversified 372MM 100k+0k Caa2/CCC+/ - 

XS2065633203 Eg Global Finance Plc EGBLFN 6.250 Fixed 02/11/2023 30/10/2025 2.1    97.56 7.54 +376 -0.20 -0.53 21/10/2019 GB Sr Secured Retail 647MM 100k+1k B3/B-/B

XS1843436731 Summer Bidco Bv ADRBID 9.000 Pay-in-kind 02/11/2023 15/11/2025 2.1    98.87 11.99 +0.11 +2.20 17/05/2019 NL Sr Unsecured Media 370MM 100k+0k  - /B-/ - 

XS1908248963 Intl Design Group INTDGP 6.500 Fixed 02/11/2023 15/11/2025 2.1    97.47 7.82 +405 -0.29 -0.76 16/11/2018 IT Sr Secured Home Furnishings 400MM 100k+1k B2/B/B

XS1824425182 Petroleos Mexicanos PEMEX 3.625 Fixed - 24/11/2025 2.1    89.88 9.03 +524 -0.46 -0.04 24/05/2018 MX Company Guarnt Oil&Gas 650MM 100k+1k B1/BBB/B+

XS2274815369 Contourglobal Power Hldg CONGLO 2.750 Fixed 02/11/2023 01/01/2026 2.2    92.91 6.19 +246 +0.04 -0.13 17/12/2020 GB Sr Secured Electric 410MM 100k+1k  - /BB/BB+

XS2291929573 Ineos Quattro Finance 2 STYRO 2.500 Fixed 13/10/2023 15/01/2026 2.3    91.68 6.48 +276 -0.10 -0.06 29/01/2021 GB Sr Secured Chemicals 800MM 100k+1k Ba3/BB/BB+

XS1881005976 Jaguar Land Rover Automo TTMTIN 4.500 Fixed 15/10/2025 15/01/2026 2.3    96.28 6.28 +255 -0.02 -0.48 14/09/2018 GB Company Guarnt Auto Manufacturers 500MM 100k+1k B1/BB-/ - 

XS2291911282 Rekeep Spa MANTEN 7.250 Fixed 13/10/2023 01/02/2026 2.3    91.66 11.43 +770 -0.45 -1.26 28/01/2021 IT Sr Secured Commercial Services 370MM 100k+1k B3/B/ - 

XS2111947318 United Group Bv ADRBID 7.031 Floating 02/11/2023 15/02/2026 2.4    98.93 7.69 +360 -0.64 -0.02 06/02/2020 SI Sr Secured Internet 450MM 100k+1k B2/B/ - 

XS2111946930 United Group Bv ADRBID 3.125 Fixed 02/11/2023 15/02/2026 2.4    91.82 6.94 +323 -0.22 -0.88 06/02/2020 SI Sr Secured Internet 600MM 100k+1k B2/B/ - 

XS2112335752 Banijay Group Sas BANIJA 6.500 Fixed 02/11/2023 01/03/2026 2.4    99.29 6.82 +313 -0.18 -0.11 11/02/2020 FR Sr Unsecured Entertainment 400MM 100k+1k Caa1/B-/B-

XS2294854745 Goldstory Sas THOEUR 5.375 Fixed 13/10/2023 01/03/2026 2.4    98.57 6.02 +233 +0.21 +0.65 04/02/2021 FR Sr Secured Retail 370MM 100k+1k B2/B+/ - 

XS2264155305 Carnival Corp CCL 7.625 Fixed 01/03/2024 01/03/2026 2.4    98.61 8.27 +457 -0.90 -1.90 25/11/2020 US Company Guarnt Leisure Time 500MM 100k+1k B3/B/ - 

XS2298381307 Kleopatra Finco Sarl KPERST 4.250 Fixed 02/11/2023 01/03/2026 2.4    84.37 11.91 +822 -0.26 -0.46 12/02/2021 LU Sr Secured Packaging&Containers 400MM 100k+1k B3/B-/ - 

XS2115190295 Q-park Holding Bv QPARKH 5.803 Floating 02/11/2023 01/03/2026 2.4    99.74 6.06 +196 -0.16 +1.22 13/02/2020 NL Sr Secured Commercial Services 400MM 100k+1k B1/BB-/ - 

DE000A2G8WA3 Progroup Ag PROGRP 3.000 Fixed 02/11/2023 31/03/2026 2.5    92.63 6.25 +257 -0.35 -1.94 27/03/2018 DE Sr Secured Holding Companies-Divers 600MM 100k+1k Ba3/BB/ - 

XS2356570239 Ohl Operaciones Sa OHLSM 9.750 Pay-in-kind 02/11/2023 31/03/2026 2.5    92.92 13.14 -0.13 +3.17 28/06/2021 ES Sr Secured Engineering&Construction 417MM 75k+0k B3/ - / - 

XS2249858940 Selecta Group Bv SELNSW 8.000 Pay-in-kind 13/10/2023 01/04/2026 2.5    95.32 10.17 +0.11 +2.19 29/10/2020 CH Sr Secured Machinery-Diversified 731MM 10k+0k Caa1/CCC+/ - 

XS2326497802 Douglas Gmbh DOUGR 6.000 Fixed 02/11/2023 08/04/2026 2.5    97.60 7.06 +339 -0.21 +0.91 08/04/2021 DE Sr Secured Retail 1305MM 100k+1k B2/B-/B

XS2333302052 Pcf Gmbh PFLEID 8.413 Floating 02/11/2023 15/04/2026 2.5    87.00 14.96 +1,085 -0.70 -1.25 22/04/2021 DE Sr Secured Building Materials 350MM 100k+1k B2/B/BB-

XS2336345140 Ct Investment Gmbh CBRSER 5.500 Fixed 02/11/2023 15/04/2026 2.5    94.76 7.82 +415 -0.24 -0.02 29/04/2021 DE Sr Secured Apparel 470MM 100k+1k B2/B/ - 

XS1057659838 Petroleos Mexicanos PEMEX 3.750 Fixed - 16/04/2026 2.5    86.02 10.28 +658 -0.97 -0.84 16/04/2014 MX Company Guarnt Oil&Gas 1000MM 100k+1k B1/BBB/B+

XS1812087598 Grupo-antolin Irausa Sa ATLNSA 3.375 Fixed 13/10/2023 30/04/2026 2.6    82.69 11.33 +767 -0.09 -2.57 27/04/2018 ES Sr Secured Auto Parts&Equipment 250MM 100k+1k B3/B-/ - 

XS1813504666 Sigma Holdco Bv SIGHCO 5.750 Fixed 13/10/2023 15/05/2026 2.6    84.40 12.98 +932 +0.36 -2.87 09/05/2018 NL Company Guarnt Food 677MM 100k+1k Caa1/CCC+/CCC+

XS2342247355 Tui Cruises Gmbh TUICRU 6.500 Fixed 13/10/2023 15/05/2026 2.6    95.28 8.55 +489 -0.03 -0.76 14/05/2021 DE Sr Unsecured Leisure Time 524MM 100k+1k Caa2/ - /CCC+

XS1827600724 Chemours Co CC 4.000 Fixed 02/11/2023 15/05/2026 2.6    93.27 6.86 +321 -1.23 -2.05 06/06/2018 US Company Guarnt Chemicals 441MM 100k+1k B1/BB/ - 

XS2342910689 Afflelou Sas AAFFP 4.250 Fixed 02/11/2023 19/05/2026 2.6    95.40 6.17 +252 +0.07 -1.31 19/05/2021 FR Sr Secured Retail 460MM 100k+1k B2/B/B+

XS2356316872 Ceconomy Ag CECGR 1.750 Fixed 24/03/2026 24/06/2026 2.7    80.90 10.13 +647 -1.45 -3.53 24/06/2021 DE Sr Unsecured Retail 500MM 100k+100k  - /BB-/BB

XS2249859328 Selecta Group Bv SELNSW 10.000 Pay-in-kind 13/10/2023 01/07/2026 2.7    80.86 19.32 +2.27 +8.48 29/10/2020 CH Secured Machinery-Diversified 290MM 10k+0k Caa3/CCC-/ - 

XS2361342889 Picard Groupe Sa PICSUR 3.875 Fixed 14/11/2023 01/07/2026 2.7    93.41 6.54 +291 -0.42 +0.56 07/07/2021 FR Sr Secured Food 750MM 100k+1k B3/B/B+
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XS2358383466 Nobian Finance B NOHOLB 3.625 Fixed 02/11/2023 15/07/2026 2.8    91.37 7.10 +348 -0.28 +1.21 01/07/2021 NL Sr Secured Chemicals 525MM 100k+1k B2/B/B+

XS2291928849 Ineos Quattro Finance 1 STYRO 3.750 Fixed 13/10/2023 15/07/2026 2.8    89.55 8.02 +439 -0.59 +0.16 29/01/2021 GB Sr Unsecured Chemicals 500MM 100k+1k B2/B+/BB-

BE6329443962 Ontex Group Nv ONTEX 3.500 Fixed 13/10/2023 15/07/2026 2.8    90.94 7.15 +353 -0.51 -1.10 07/07/2021 BE Company Guarnt Household Products/Wares 580MM 100k+1k B3/B/ - 

XS2437324333 Webuild Spa IPGIM 3.875 Fixed 28/01/2026 28/07/2026 2.8    93.73 6.37 +272 -0.04 -0.94 28/01/2022 IT Sr Unsecured Engineering&Construction 400MM 100k+1k  - /BB/BB

XS2034622048 Ep Infrastructure As ENAPHO 1.698 Fixed 30/04/2026 30/07/2026 2.8    88.78 6.16 +251 +0.01 +2.83 30/07/2019 CZ Sr Unsecured Gas 600MM 100k+1k Ba2/BBB-/BBB-

XS1859258383 Techem Verwaltungsges TCHEN 6.000 Fixed 13/10/2023 30/07/2026 2.8    98.33 6.66 +303 -0.03 -0.77 30/07/2018 DE Sr Secured Commercial Services 364MM 100k+1k Caa1/B-/CCC+

XS2036387525 Ardagh Pkg Fin/hldgs Usa ARGID 2.125 Fixed 02/11/2023 15/08/2026 2.9    89.24 6.29 +268 -0.04 -0.49 12/08/2019 US Sr Secured Packaging&Containers 439MM 100k+1k B1/BB-/BB-

XS2034068432 Trivium Packaging Fin TRIVIU 3.750 Fixed 02/11/2023 15/08/2026 2.9    93.02 6.46 +285 -0.25 +1.71 02/08/2019 NL Sr Secured Packaging&Containers 625MM 100k+1k B2/B/ - 

XS2189356996 Ardagh Pkg Fin/hldgs Usa ARGID 2.125 Fixed 02/11/2023 15/08/2026 2.9    89.16 6.33 +272 -0.13 -0.50 10/06/2020 US Sr Secured Packaging&Containers 790MM 100k+1k B1/BB-/BB-

XS2034069836 Trivium Packaging Fin TRIVIU 7.531 Floating 13/10/2023 15/08/2026 2.9    99.24 7.99 +390 -0.33 +0.13 02/08/2019 NL Sr Secured Packaging&Containers 355MM 100k+1k B2/B/ - 

XS2550063478 Nidda Healthcare Holding SAZGR 7.500 Fixed 30/04/2024 21/08/2026 2.9    101.24 6.96 +329 +0.09 -0.06 02/11/2022 DE Sr Secured Pharmaceuticals 1385MM 100k+1k B3/B/B+

XS2370814043 Peoplecert Wisdom Issuer PEOCER 5.750 Fixed 02/11/2023 15/09/2026 3.0    97.00 6.89 +328 -0.04 -0.29 05/08/2021 GB Sr Secured Commercial Services 300MM 100k+1k B1/B+/BB-

XS2241097687 Engineering Spa ENGIM 5.875 Fixed 17/10/2023 30/09/2026 3.0    90.20 9.74 +613 -1.15 -3.34 08/10/2020 IT Sr Secured Internet 605MM 100k+1k B2/B-/BB-

XS2326505240 Kirk Beauty Sun Gmbh DOUGR 8.250 Pay-in-kind 02/11/2023 01/10/2026 3.0    97.55 10.46 +0.25 +4.09 08/04/2021 DE Sr Unsecured Retail 567MM 100k+0k Caa2/CCC/CCC

XS2389112736 Itelyum Regeneration Spa ITLYUM 4.625 Fixed 13/10/2023 01/10/2026 3.0    93.36 7.13 +353 -0.79 -1.27 01/10/2021 IT Sr Secured Chemicals 510MM 100k+1k B2/B/ - 

XS2399700959 Albion Financing 1sarl / AGKLN 5.250 Fixed 02/11/2023 15/10/2026 3.0    94.85 7.17 +358 -1.25 -2.16 22/10/2021 LU Sr Secured Commercial Services 450MM 100k+1k B1/BB-/BB+

XS2397781357 Iliad Holding Sas ILDFP 5.125 Fixed 15/10/2023 15/10/2026 3.0    95.38 6.84 +325 -0.31 -1.52 27/10/2021 FR Sr Secured Telecommunications 1100MM 100k+1k B2/B+/BB-

XS2397354015 Cullinan Holdco GRAANU 8.413 Floating 15/10/2025 15/10/2026 3.0    80.99 16.73 +1,265 -1.55 -13.22 12/10/2021 LU Sr Secured Energy-Alternate Sources 250MM 100k+1k B1/B+/BB-

XS2067263850 Summer Bc Holdco B Sarl KANGRP 5.750 Fixed 02/11/2023 31/10/2026 3.1    92.26 8.67 +508 +0.26 +0.44 30/10/2019 LU Sr Secured Advertising 1000MM 100k+1k B2/B-/ - 

XS2069326861 Evoca Spa NWGLOV 7.975 Floating 13/10/2023 01/11/2026 3.1    99.16 8.51 +442 -0.08 +1.19 25/10/2019 IT Sr Secured Machinery-Diversified 550MM 100k+1k B3/B-/ - 

XS2401849315 Scil Iv Llc / Scil Usa H PLYIM 4.375 Fixed 02/11/2023 01/11/2026 3.1    93.89 6.60 +302 -0.22 +0.21 01/11/2021 US Sr Secured Chemicals 325MM 100k+1k B1/BB-/ - 

XS2010037682 Jaguar Land Rover Automo TTMTIN 6.875 Fixed 15/08/2026 15/11/2026 3.1    101.15 6.43 +281 -0.12 -0.62 26/11/2019 GB Company Guarnt Auto Manufacturers 500MM 100k+1k B1/BB-/ - 

XS2346563500 Marcolin Spa MCLIM 6.125 Fixed 13/10/2023 15/11/2026 3.1    94.75 8.06 +448 -0.07 +1.71 27/05/2021 IT Sr Secured Healthcare-Products 350MM 100k+1k B3/B-/ - 

XS2080766475 Standard Industries Inc BMCAUS 2.250 Fixed 21/08/2026 21/11/2026 3.1    88.86 6.28 +268 -0.10 -0.41 21/11/2019 US Sr Unsecured Building Materials 800MM 100k+1k B1/BB/BB

XS2404291010 Sig Plc SHILN 5.250 Fixed 30/11/2023 30/11/2026 3.2    84.95 11.02 +745 -0.10 -1.48 18/11/2021 GB Sr Secured Distribution/Wholesale 300MM 100k+1k B2/B+/ - 

XS2010033269 Kapla Holding Sas KILOTO 7.095 Floating 13/10/2023 15/12/2026 3.2    99.25 7.46 +337 -0.49 +0.23 12/12/2019 FR Sr Secured Commercial Services 400MM 100k+1k B2/B+/ - 

XS2010034077 Kapla Holding Sas KILOTO 3.375 Fixed 13/10/2023 15/12/2026 3.2    90.04 6.90 +333 -0.89 -1.61 12/12/2019 FR Sr Secured Commercial Services 460MM 100k+1k B2/B+/ - 

XS2367107856 Sani/ikos Financial Hldg SANIIK 5.625 Fixed 02/11/2023 15/12/2026 3.2    92.98 8.16 +459 -0.43 -0.05 22/07/2021 LU Sr Secured Lodging 300MM 100k+1k Caa2/ - /B-

XS2361254597 Softbank Group Corp SOFTBK 2.875 Fixed 06/10/2026 06/01/2027 3.3    88.57 6.85 +329 -0.58 -1.27 06/07/2021 JP Sr Unsecured Telecommunications 446MM 100k+1k  - /BB/ - 

XS2366276595 Apcoa Parking Holdings G APPARK 4.625 Fixed 15/07/2024 15/01/2027 3.3    91.64 7.55 +399 -0.44 +2.21 23/07/2021 DE Sr Secured Commercial Services 320MM 100k+1k B3/B/ - 

XS2108560306 Styrolution STYRO 2.250 Fixed 13/10/2023 16/01/2027 3.3    87.40 6.58 +303 -0.44 +0.27 31/01/2020 GB Sr Secured Chemicals 600MM 100k+1k Ba3/BB/BB+

XS2432286974 Food Service Project Sl ALSEA 5.500 Fixed 21/01/2024 21/01/2027 3.3    96.77 6.60 +304 -0.26 -0.23 21/01/2022 MX Company Guarnt Retail 300MM 100k+1k Ba3/ - /BB

XS2102392276 Webuild Spa IPGIM 3.625 Fixed - 28/01/2027 3.3    91.97 6.38 +280 -0.76 -1.25 28/01/2020 IT Sr Unsecured Engineering&Construction 250MM 100k+1k  - /BB/ - 

XS1859337419 Altice France Sa SFRFP 5.875 Fixed 13/10/2023 01/02/2027 3.3    86.85 10.67 +711 +0.41 +5.22 31/07/2018 FR Sr Secured Telecommunications 1000MM 100k+1k B2/B-/ - 

XS2439248472 Inter Media Communicatio INTERM 6.750 Fixed 09/02/2024 09/02/2027 3.4    96.38 8.03 +448 -0.31 -1.04 09/02/2022 IT Sr Secured Entertainment 415MM 100k+1k  - /B/B+

XS2112973107 Cheplapharm Arzneimittel CHEPDE 3.500 Fixed 02/11/2023 11/02/2027 3.4    91.58 6.33 +278 -0.36 +0.22 11/02/2020 DE Sr Secured Pharmaceuticals 500MM 100k+1k B2/B+/BB-

XS2401886788 Loxam Sas LOXAM 4.500 Fixed 15/02/2024 15/02/2027 3.4    95.06 6.15 +260 -0.43 -0.87 10/02/2022 FR Sr Secured Commercial Services 350MM 100k+1k  - /BB-/ - 

XS2289588837 Verisure Holding Ab VERISR 3.250 Fixed 13/10/2023 15/02/2027 3.4    90.30 6.51 +296 -0.07 -0.32 25/01/2021 SE Sr Secured Commercial Services 1150MM 100k+1k B1/B+/ - 

XS2074522975 Eircom Finance Dac EIRCOM 2.625 Fixed 02/11/2023 15/02/2027 3.4    88.88 6.35 +280 -0.61 -0.52 08/11/2019 IE Sr Secured Telecommunications 350MM 100k+1k B2/B+/BB-

XS2348767083 Boi Finance Bv BOIFIN 7.500 Fixed - 16/02/2027 3.4    85.96 12.86 +926 +0.12 -1.46 16/02/2022 NG Govt Guaranteed Banks 750MM 100k+1k Caa1/ - /B-

BE6318634548 Sarens Finance Co Nv SRNSBE 5.750 Fixed 02/11/2023 21/02/2027 3.4    88.58 9.80 +624 -0.18 +1.00 21/02/2020 BE Company Guarnt Engineering&Construction 259MM 100k+1k  - /B+/B+

XS2115190451 Q-park Holding Bv QPARKH 2.000 Fixed 02/11/2023 01/03/2027 3.4    86.91 6.33 +280 -0.27 -2.17 13/02/2020 NL Sr Secured Commercial Services 630MM 100k+1k B1/BB-/ - 

XS2582522681 North Macedonia MACEDO 6.960 Fixed 13/12/2026 13/03/2027 3.4    101.77 6.32 +272 -1.28 -1.68 13/03/2023 MK Sr Unsecured Sovereign 500MM 100k+1k  - /BB-/BB+

XS2388186996 Cirsa Finance Inter LHMCFI 4.500 Fixed 13/10/2023 15/03/2027 3.4    92.66 6.93 +339 -0.45 -0.34 27/09/2021 ES Sr Secured Entertainment 615MM 100k+1k B2/B/ - 

XS1211044075 Teva Pharm Fnc Nl Ii TEVA 1.875 Fixed 31/12/2026 31/03/2027 3.5    86.04 6.47 +291 +0.03 -0.60 31/03/2015 IL Company Guarnt Pharmaceuticals 700MM 100k+1k Ba2/BB-/BB-

XS2324372270 Cgg Sa CGGFP 7.750 Fixed 01/04/2024 01/04/2027 3.5    90.44 11.13 +758 -0.35 +2.98 01/04/2021 FR Sr Secured Oil&Gas Services 585MM 100k+1k B3/CCC+/B+

XS2623604233 Adler Pelzer Hldg Gmbh PELHOL 9.500 Fixed 01/04/2024 01/04/2027 3.5    93.64 11.77 +822 -0.32 +0.54 19/05/2023 DE Sr Secured Auto Parts&Equipment 400MM 100k+1k B3/ - /B

XS2406607098 Teva Pharm Fnc Nl Ii TEVA 3.750 Fixed 09/02/2027 09/05/2027 3.6    91.09 6.57 +305 -0.07 -1.07 09/11/2021 IL Company Guarnt Pharmaceuticals 1100MM 100k+1k Ba2/BB-/BB-

XS2004451121 Iho Verwaltungs Gmbh IHOVER 3.875 Pay-in-kind 02/11/2023 15/05/2027 3.6    90.97 6.73 -0.28 -0.69 06/06/2019 DE Sr Secured Auto Parts&Equipment 500MM 100k+0k Ba2/BB-/BB

XS2339830049 Libra Groupco Spa LUTECH 5.000 Fixed 13/10/2023 15/05/2027 3.6    91.73 7.66 +414 +0.13 +1.08 24/05/2021 IT Sr Secured Computers 338MM 100k+1k B2/B/ - 

FR001400EJI5 Iliad Sa ILDFP 5.375 Fixed 14/03/2027 14/06/2027 3.7    97.45 6.16 +261 -0.11 -2.20 12/12/2022 FR Sr Unsecured Internet 750MM 100k+100k Ba2/BB/BB

BE6336312788 Manuchar Group Sarl MANUCH 7.250 Fixed 30/06/2024 30/06/2027 3.7    89.99 10.55 +703 -0.92 -3.14 27/06/2022 BE Sr Secured Distribution/Wholesale 350MM 100k+1k B3/B/ - 

XS2361344315 Picard Bondco PICSUR 5.375 Fixed 01/07/2024 01/07/2027 3.7    92.11 7.85 +433 +0.64 +1.84 07/07/2021 FR Company Guarnt Food 310MM 100k+1k Caa1/CCC+/CCC+
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XS2361850527 Republic Of Turkey TURKEY 4.375 Fixed - 08/07/2027 3.8    93.62 6.33 +279 -0.70 -0.98 08/07/2021 TR Sr Unsecured Sovereign 1500MM 100k+1k B3/ - /B

FR0013422623 Eutelsat Sa ETLFP 2.250 Fixed 13/04/2027 13/07/2027 3.8    85.02 6.89 +336 -0.57 -0.80 13/06/2019 FR Sr Unsecured Telecommunications 600MM 100k+100k Ba2/BBB-/BBB-

XS2498543102 888 Acquisitions Ltd GAMHOL 7.558 Fixed 15/07/2024 15/07/2027 3.8    92.31 10.05 +652 -3.26 -3.94 19/07/2022 GB Sr Secured Entertainment 582MM 100k+1k B1/B/BB+

XS2199597456 Tk Elevator Midco Gmbh THYELE 4.375 Fixed 13/10/2023 15/07/2027 3.8    91.04 7.12 +361 -0.30 -0.66 15/07/2020 DE Sr Secured Machinery-Diversified 1100MM 100k+1k B1/B+/B+

XS2423013742 Edreams Odigeo Sa EDRSM 5.500 Fixed 15/01/2024 15/07/2027 3.8    94.59 7.16 +364 +0.15 +1.80 02/02/2022 ES Sr Secured Internet 375MM 100k+1k  - /B-/B-

XS2436585355 Fabbrica Ita Sintetici FISITA 5.625 Fixed 01/02/2024 01/08/2027 3.8    93.05 7.76 +425 -0.43 -1.33 10/02/2022 IT Sr Secured Chemicals 350MM 100k+1k B3/B/B+

XS2067265392 Summer Bc Holdco A Sarl KANGRP 9.250 Fixed 02/11/2023 31/10/2027 4.1    82.35 15.22 +1,171 -0.15 -0.28 30/10/2019 LU Company Guarnt Advertising 428MM 100k+1k Caa1/CCC/ - 

XS2470988523 Market Bidco Finco Plc MRWLN 4.750 Fixed 04/11/2024 04/11/2027 4.1    87.01 8.59 +510 +1.23 +6.42 08/06/2022 GB Sr Secured Food 545MM 100k+1k B2/B+/BB

XS2010029317 United Group Bv ADRBID 4.000 Fixed 15/11/2023 15/11/2027 4.1    87.59 7.57 +408 -0.53 +0.06 30/11/2020 SI Sr Secured Internet 550MM 100k+1k B2/B/ - 

XS2064643484 Motion Bondco Dac MERLLN 4.500 Fixed 02/11/2023 15/11/2027 4.1    88.04 7.97 +448 -0.13 +0.48 04/11/2019 GB Company Guarnt Entertainment 370MM 100k+1k Caa2/CCC+/ - 

XS2660425401 Iceland Bondco Plc ICELTD 9.254 Floating 15/08/2024 15/12/2027 4.2    100.23 9.31 +525 -0.12 +1.13 09/08/2023 GB Sr Secured Food 250MM 100k+1k B3/B/B+

XS2270576700 Republic Of Montenegro MONTEN 2.875 Fixed 16/09/2027 16/12/2027 4.2    86.33 6.72 +321 -0.68 -0.46 16/12/2020 ME Sr Unsecured Sovereign 750MM 100k+1k B1/B/ - 

XS2274816177 Contourglobal Power Hldg CONGLO 3.125 Fixed 01/01/2024 01/01/2028 4.2    82.99 7.93 +445 -0.42 -0.58 17/12/2020 GB Sr Secured Electric 300MM 100k+1k  - /BB/BB+

XS2102493389 Altice Financing Sa ALTICE 3.000 Fixed 02/11/2023 15/01/2028 4.3    83.79 7.50 +402 +2.11 +5.37 22/01/2020 LU Sr Secured Media 1100MM 100k+1k B3/B/ - 

XS1577952440 Altice Finco Sa ALTICE 4.750 Fixed 02/11/2023 15/01/2028 4.3    80.14 10.65 +717 +1.46 +18.99 11/10/2017 LU Secured Media 675MM 100k+1k Caa2/CCC+/ - 

XS2275090749 Ima Industria Macchine IMAIM 3.750 Fixed 13/10/2023 15/01/2028 4.3    89.35 6.65 +317 -0.63 -1.51 29/12/2020 IT Sr Secured Hand/Machine Tools 830MM 100k+1k B2/B/ - 

XS2243548273 Cheplapharm Arzneimittel CHEPDE 4.375 Fixed 15/01/2024 15/01/2028 4.3    91.77 6.61 +313 -0.30 -0.33 15/10/2020 DE Sr Secured Pharmaceuticals 575MM 100k+1k B2/B+/BB-

XS2581396079 Limacorporate Spa LIMACO 9.475 Floating 01/02/2024 01/02/2028 4.3    101.75 7.26 +320 +0.27 +0.93 03/02/2023 IT Sr Secured Healthcare-Products 310MM 100k+1k B3/B-/ - 

XS2111944133 Arena Lux Fin Sarl EMPARQ 1.875 Fixed 02/11/2023 01/02/2028 4.3    83.24 6.37 +290 -1.17 -2.00 30/01/2020 ES Sr Secured Commercial Services 475MM 100k+1k B1/BB-/ - 

XS2294186965 Cab BIOGRP 3.375 Fixed 01/02/2024 01/02/2028 4.3    83.81 7.86 +439 -0.76 -2.03 09/02/2021 FR Sr Secured Healthcare-Services 1150MM 100k+1k B2/B/B+

XS2581647091 Verisure Holding Ab VERISR 7.125 Fixed 01/02/2025 01/02/2028 4.3    101.34 6.66 +310 -0.22 -0.31 30/01/2023 SE Sr Secured Commercial Services 450MM 100k+1k B1/B+/ - 

XS2319950130 Ahlstrom Hldg 3 Oy AHLMUN 3.625 Fixed 04/02/2024 04/02/2028 4.3    84.89 7.80 +433 -0.27 +0.08 19/03/2021 FI Sr Secured Forest Products&Paper 350MM 100k+1k B2/B/B+

XS2107452620 Rcs & Rds Sa RCSRDS 3.250 Fixed 02/11/2023 05/02/2028 4.3    82.83 8.02 +454 -0.96 -4.81 05/02/2020 RO Sr Secured Media 400MM 100k+100k  - /BB-/ - 

XS2582788100 Italmatch Chemicals Spa FIREBC 10.000 Fixed 06/02/2025 06/02/2028 4.3    98.03 10.57 +707 -0.42 -1.40 06/02/2023 IT Sr Secured Chemicals 300MM 100k+1k B3/B/B

XS2582796541 Italmatch Chemicals Spa FIREBC 9.455 Floating 06/02/2024 06/02/2028 4.3    97.02 10.31 +623 -0.01 +0.69 06/02/2023 IT Sr Secured Chemicals 390MM 100k+1k B3/B/B

XS2581393134 Telecom Italia Spa TITIM 6.875 Fixed 15/11/2027 15/02/2028 4.4    100.72 6.67 +317 -0.28 -0.89 27/01/2023 IT Sr Unsecured Telecommunications 1250MM 100k+1k B1/B+/BB-

XS2295690742 Teamsystem Spa TITANL 3.500 Fixed 15/02/2024 15/02/2028 4.4    86.48 7.16 +369 -0.73 -0.67 10/02/2021 IT Sr Secured Software 300MM 100k+1k B3/B-/B+

XS2295691633 Teamsystem Spa TITANL 7.413 Floating 13/10/2023 15/02/2028 4.4    99.96 7.71 +364 -0.18 +0.24 10/02/2021 IT Sr Secured Software 850MM 100k+1k B3/B-/B+

XS2010025836 Stena International Sa STENA 7.250 Fixed 15/02/2025 15/02/2028 4.4    103.49 6.08 +252 -0.15 -0.76 09/02/2023 SE Sr Secured Holding Companies-Divers 325MM 100k+1k Ba2/BB+/ - 

XS2111947748 United Group Bv ADRBID 3.625 Fixed 02/11/2023 15/02/2028 4.4    83.51 8.20 +472 -0.94 -1.82 06/02/2020 SI Sr Secured Internet 625MM 100k+1k B2/B/ - 

XS1568888777 Petroleos Mexicanos PEMEX 4.875 Fixed - 21/02/2028 4.4    80.18 10.77 +726 -1.00 -0.73 21/02/2017 MX Company Guarnt Oil&Gas 1250MM 100k+1k B1/BBB/B+

XS2125168729 Catalent Pharma Solution CTLT 2.375 Fixed 02/11/2023 01/03/2028 4.4    84.36 6.51 +305 +0.27 -0.04 02/03/2020 US Company Guarnt Healthcare-Services 825MM 100k+1k B3/B/ - 

XS2587104444 Im Group Sas IMGRP 8.000 Fixed 01/01/2025 01/03/2028 4.4    80.37 14.13 +1,064 -3.00 -8.89 21/02/2023 FR Sr Secured Apparel 265MM 100k+1k B2/B/ - 

XS2310118893 North Macedonia MACEDO 1.625 Fixed 10/12/2027 10/03/2028 4.4    81.28 6.64 +315 -1.71 -2.16 10/03/2021 MK Sr Unsecured Sovereign 700MM 100k+1k  - /BB-/BB+

XS1790104530 Republic Of Senegal SENEGL 4.750 Fixed - 13/03/2028 4.4    84.95 10.18 +714 -1.78 -2.44 13/03/2018 SN Sr Unsecured Sovereign 1000MM 100k+1k Ba3/B+/ - 

XS2310951103 Sappi Papier Holdng Gmbh SAPSJ 3.625 Fixed 15/03/2024 15/03/2028 4.5    88.59 6.63 +316 -0.70 -0.93 24/03/2021 ZA Company Guarnt Forest Products&Paper 400MM 100k+1k Ba2/BB/BB+

XS2325699994 Cidron Aida Finco Sarl ADVZCN 5.000 Fixed 01/04/2024 01/04/2028 4.5    91.13 7.36 +389 -0.32 -1.20 01/04/2021 LU Sr Secured Biotechnology 650MM 100k+1k B3/ - /B+

XS1793255941 Softbank Group Corp SOFTBK 5.000 Fixed 16/01/2028 15/04/2028 4.5    92.34 7.00 +353 -0.63 -2.17 03/04/2018 JP Sr Unsecured Telecommunications 1058MM 100k+1k Ba3/BB/ - 

XS2532478430 Tereos Finance Groupe I TEREOS 7.250 Fixed 15/04/2025 15/04/2028 4.5    102.70 6.38 +284 -0.45 -1.76 24/01/2023 FR Company Guarnt Agriculture 350MM 100k+1k  - /BB-/BB

XS2615792947 Tvl Finance Plc TRAVEL 9.214 Floating 28/04/2024 28/04/2028 4.6    100.80 7.95 +383 -0.74 +0.03 28/04/2023 GB Sr Secured Lodging 250MM 100k+1k B3/B-/ - 

XS2332250708 Organon & Co/org OGN 2.875 Fixed 30/04/2024 30/04/2028 4.6    86.28 6.38 +293 -0.35 -3.74 22/04/2021 US Sr Secured Pharmaceuticals 1250MM 100k+1k Ba2/BB/ - 

XS2615006470 Monitchem Holdco 3 S.a. CABBCO 8.750 Fixed 01/05/2025 01/05/2028 4.6    98.19 9.24 +575 -0.27 -1.67 28/04/2023 LU Sr Secured Chemicals 420MM 100k+1k B3/B/ - 

XS2615006983 Monitchem Holdco 3 S.a. CABBCO 9.095 Floating 01/05/2024 01/05/2028 4.6    100.03 9.16 +511 +0.03 +1.50 28/04/2023 LU Sr Secured Chemicals 250MM 100k+1k B3/B/ - 

XS2606019383 Iho Verwaltungs Gmbh IHOVER 8.750 Pay-in-kind 15/05/2025 15/05/2028 4.6    103.29 7.68 -0.53 -1.22 03/04/2023 DE Sr Secured Auto Parts&Equipment 800MM 100k+0k Ba2/BB-/BB

XS2619047728 Benteler International A BENTLR 9.375 Fixed 15/05/2025 15/05/2028 4.6    101.57 8.85 +531 -0.98 -0.92 15/05/2023 AT Sr Secured Holding Companies-Divers 525MM 100k+1k Ba3/BB-/ - 

XS2587558474 Ineos Finance Plc INEGRP 6.625 Fixed 15/02/2025 15/05/2028 4.6    98.18 7.09 +362 -0.52 -2.07 16/02/2023 LU Sr Secured Chemicals 400MM 100k+1k Ba2/BB/BBB-

XS2622212707 Cedacri Mergeco Spa CEDCRI 9.281 Floating 15/05/2024 15/05/2028 4.6    99.55 9.57 +549 -0.42 +0.62 18/05/2023 IT Sr Secured Software 275MM 100k+1k B3/B/B

XS2618428077 Loxam Sas LOXAM 6.375 Fixed 15/05/2025 15/05/2028 4.6    98.35 6.80 +333 -0.52 -1.46 05/05/2023 FR Sr Secured Commercial Services 400MM 100k+1k  - /BB-/ - 

XS2616351867 Bormioli Pharma Spa BORMPH 9.281 Floating 15/05/2024 15/05/2028 4.6    100.75 8.16 +410 -0.30 +0.20 10/05/2023 IT Sr Secured Pharmaceuticals 350MM 100k+1k B3/B-/B

XS2620212386 Engineering Spa ENGIM 11.125 Fixed 15/05/2025 15/05/2028 4.6    100.40 10.99 +745 -0.73 -0.29 17/05/2023 IT Sr Secured Internet 385MM 100k+1k B2/B-/BB-

XS2447921466 Castle Uk Finco Plc MLRHOM 9.031 Floating 02/11/2023 15/05/2028 4.6    87.17 12.89 +882 -0.06 +0.02 09/05/2022 GB Sr Secured Home Builders 465MM 100k+1k B1/B+/BB-

XS2345190263 Cedacri Mergeco Spa CEDCRI 8.424 Floating 02/11/2023 15/05/2028 4.6    98.90 8.86 +479 -0.63 +0.58 28/05/2021 IT Sr Secured Software 755MM 100k+1k B3/B/B

FR001400HZE3 Eramet ERAFP 7.000 Fixed 22/02/2028 22/05/2028 4.6    98.47 7.39 +388 -0.06 +3.01 22/05/2023 FR Sr Unsecured Mining 500MM 100k+100k Ba2/ - /BB+
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XS2343000241 Cerba Healthcare Saca CERBA 3.500 Fixed 31/05/2024 31/05/2028 4.7    83.41 7.82 +436 -0.97 -4.22 24/05/2021 FR Sr Secured Healthcare-Services 720MM 100k+1k B1/B/ - 

XS2628390366 Lottomatica Spa/roma GAMENT 7.125 Fixed 01/06/2025 01/06/2028 4.7    102.45 6.36 +283 -0.88 -0.70 01/06/2023 IT Sr Secured Entertainment 565MM 100k+1k Ba3/BB-/ - 

XS2342057143 Atlas Luxco 4 / All Uni UNSEAM 3.625 Fixed 01/06/2024 01/06/2028 4.7    83.24 8.01 +455 +0.01 -0.83 14/05/2021 US Sr Secured Commercial Services 813MM 100k+1k B3/B/ - 

XS2348767836 Synthos Sa SNSPW 2.500 Fixed 07/06/2024 07/06/2028 4.7    79.38 7.86 +440 -2.25 -3.07 07/06/2021 PL Sr Secured Chemicals 600MM 100k+1k Ba2/BB/BB+

XS2636412210 Republic Of Albania ALBANI 5.900 Fixed - 09/06/2028 4.7    97.59 6.50 +301 -0.80 -1.21 09/06/2023 AL Sr Unsecured Sovereign 600MM 100k+1k B1/B+/ - 

XS2209344543 Forvia Se EOFP 3.750 Fixed 02/11/2023 15/06/2028 4.7    90.43 6.12 +267 +0.90 -1.77 31/07/2020 FR Sr Unsecured Auto Parts&Equipment 700MM 100k+1k Ba2/BB/BB+

XS2357812556 Guala Closures S GCLIM 3.250 Fixed 15/06/2024 15/06/2028 4.7    85.82 6.83 +337 -1.87 -2.45 07/07/2021 IT Sr Secured Packaging&Containers 500MM 100k+1k B1/B+/ - 

XS2631198863 Ipd 3 Bv IPDEBV 8.000 Fixed 15/06/2025 15/06/2028 4.7    101.35 7.57 +404 -0.01 -1.79 15/06/2023 FR Sr Secured Commercial Services 500MM 100k+1k B2/B/B+

XS2355515516 Versuni Group Bv PHIDOM 3.125 Fixed 15/06/2024 15/06/2028 4.7    79.80 8.42 +497 -1.08 -1.63 25/06/2021 NL Sr Secured Home Furnishings 650MM 100k+1k B2/B/ - 

XS2631199168 Ipd 3 Bv IPDEBV 8.595 Floating 15/06/2024 15/06/2028 4.7    100.75 7.57 +352 -0.19 -0.46 15/06/2023 FR Sr Secured Commercial Services 475MM 100k+1k B2/B/B+

XS2641928036 Playtech Plc PTECLN 5.875 Fixed 28/06/2025 28/06/2028 4.7    98.67 6.20 +274 -1.44 -1.63 28/06/2023 GB Sr Secured Entertainment 300MM 100k+1k Ba2/BB/ - 

XS2643284388 Peu Fin Ltd PEPGRP 7.250 Fixed 01/07/2025 01/07/2028 4.7    96.15 8.24 +477 -2.10 -4.47 28/06/2023 GB Sr Secured Retail 375MM 100k+1k Ba3/BB-/BB+

XS2357737910 Mobilux Finance MOBLUX 4.250 Fixed 15/07/2024 15/07/2028 4.8    86.44 7.69 +424 -1.23 -1.95 29/06/2021 FR Sr Secured Retail 500MM 100k+1k B2/B+/B+

XS2364593579 Jaguar Land Rover Automo TTMTIN 4.500 Fixed 15/07/2024 15/07/2028 4.8    88.01 7.53 +408 -0.84 -3.26 14/07/2021 GB Sr Unsecured Auto Manufacturers 500MM 100k+1k B1/BB-/ - 

XS2647351142 Green Bidco Sau AMARAZ 10.250 Fixed 15/07/2024 15/07/2028 4.8    96.99 11.07 +759 -1.05 -1.59 14/07/2023 ES Sr Secured Distribution/Wholesale 270MM 100k+1k  - /B/B+

XS2198191962 Tk Elevator Holdco Gmbh THYELE 6.625 Fixed 02/11/2023 15/07/2028 4.8    88.07 9.81 +634 -0.43 +0.78 15/07/2020 DE Sr Unsecured Machinery-Diversified 585MM 100k+1k Caa1/CCC+/CCC+

XS2644942737 Scil Iv Llc / Scil Usa H PLYIM 9.500 Fixed 15/07/2025 15/07/2028 4.8    102.53 8.69 +516 -0.17 +0.03 10/07/2023 US Sr Secured Chemicals 300MM 100k+1k B1/BB-/ - 

XS2498546204 888 Acquisitions Ltd GAMHOL 9.163 Floating 02/11/2023 15/07/2028 4.8    96.29 10.43 +640 -2.68 -2.18 19/07/2022 GB Sr Secured Entertainment 450MM 100k+1k B1/B/BB+

XS2649707846 Ht Troplast Ag PRFINE 9.375 Fixed 15/07/2025 15/07/2028 4.8    101.19 8.99 +546 -0.64 -0.16 17/07/2023 DE Sr Secured Building Materials 380MM 100k+1k B2/B/ - 

XS2362994068 Nemak Sab De Cv TNEMAK 2.250 Fixed 20/04/2028 20/07/2028 4.8    80.94 7.08 +360 -0.54 -1.64 20/07/2021 MX Sr Unsecured Auto Parts&Equipment 500MM 100k+1k Ba1/BB+/BBB-

XS2367164576 Bulgarian Energy Hld BULENR 2.450 Fixed 22/04/2028 22/07/2028 4.8    83.40 6.60 +312 -1.42 -1.85 22/07/2021 BG Sr Unsecured Electric 600MM 100k+1k Ba2/ - /BB+

XS2656464844 Energia Group Roi ENRGRP 6.875 Fixed 31/07/2025 31/07/2028 4.8    98.61 7.22 +376 -0.59 -1.85 31/07/2023 IE Sr Secured Electric 600MM 100k+1k Ba2/ - /BB+

XS2637954582 Telecom Italia Spa TITIM 7.875 Fixed 01/05/2028 31/07/2028 4.8    103.76 6.90 +342 +0.06 -0.73 20/07/2023 IT Sr Unsecured Telecommunications 1500MM 100k+1k B1/B+/BB-

XS2696040851 Telecom Italia Spa TITIM 7.875 Fixed 01/05/2028 31/07/2028 4.8    103.65 6.93 +345 +0.11 28/09/2023 IT Sr Unsecured Telecommunications 750MM 100k+1k  - / - /BB-

XS2649695736 Cirsa Finance Inter LHMCFI 7.875 Fixed 19/07/2025 31/07/2028 4.8    100.81 7.63 +411 -0.46 -0.22 19/07/2023 ES Sr Secured Entertainment 375MM 100k+1k B2/B/ - 

XS2649696890 Cirsa Finance Inter LHMCFI 8.185 Floating 19/07/2024 31/07/2028 4.8    100.46 8.15 +411 -0.38 -0.09 19/07/2023 ES Sr Secured Entertainment 325MM 100k+1k B2/B/ - 

XS2390510142 Goodyear Europe Bv GT 2.750 Fixed 15/08/2024 15/08/2028 4.9    83.47 6.80 +335 -0.41 -1.57 28/09/2021 US Company Guarnt Auto Parts&Equipment 400MM 100k+1k Ba3/BB-/BB-

XS2010027881 United Group Bv ADRBID 4.625 Fixed 15/08/2024 15/08/2028 4.9    85.47 8.32 +486 -0.54 -1.15 23/07/2021 SI Sr Secured Internet 300MM 100k+1k B2/B/ - 

XS2231331260 Zf Finance Gmbh ZFFNGR 3.750 Fixed 21/06/2028 21/09/2028 5.0    90.26 6.08 +260 +0.48 -1.37 21/09/2020 DE Company Guarnt Auto Parts&Equipment 750MM 100k+100k Ba1/BB+/ - 

XS2681940297 Webuild Spa IPGIM 7.000 Fixed 27/03/2028 27/09/2028 5.0    98.43 7.39 +390 -0.34 27/09/2023 IT Sr Unsecured Engineering&Construction 450MM 100k+1k  - /BB/BB

XS2391403354 Dometic Group Ab DOMSS 2.000 Fixed 29/06/2028 29/09/2028 5.0    80.03 6.87 +340 -2.41 -3.24 29/09/2021 SE Sr Unsecured Leisure Time 300MM 100k+1k Ba2/BB-/ - 

XS2389334124 Conceria Pasubio Spa PSUBIO 8.455 Floating 13/10/2023 30/09/2028 5.0    97.59 9.06 +498 -0.37 +1.05 30/09/2021 IT Sr Secured Textiles 340MM 100k+1k B1/B/ - 

XS2391351454 Olympus Wtr Us Hldg Corp SOLEIN 3.875 Fixed 01/10/2024 01/10/2028 5.0    84.26 7.74 +429 -0.59 +0.09 01/10/2021 US Sr Secured Chemicals 500MM 100k+1k B3/B-/ - 

XS2062490649 Ep Infrastructure As ENAPHO 2.045 Fixed 09/07/2028 09/10/2028 5.0    82.24 6.29 +282 +0.04 +4.02 09/10/2019 CZ Sr Unsecured Gas 500MM 100k+1k Ba2/BBB-/BBB-

XS2696090286 Pinnacle Bidco Plc PURGYM 8.250 Fixed 11/10/2025 11/10/2028 5.0    98.63 8.60 +514 11/10/2023 GB Sr Secured Leisure Time 380MM 100k+1k B3/ - / - 

XS2393001891 Grifols Sa GRFSM 3.875 Fixed 15/10/2024 15/10/2028 5.0    85.10 7.49 +404 -0.76 -2.97 05/10/2021 ES Sr Unsecured Pharmaceuticals 1400MM 100k+1k Caa1/B-/B+

XS2397781944 Iliad Holding Sas ILDFP 5.625 Fixed 15/10/2024 15/10/2028 5.0    93.19 7.26 +381 -0.31 -1.85 27/10/2021 FR Sr Secured Telecommunications 750MM 100k+1k B2/B+/BB-

XS2393687350 Consolidated Energy Fin CONSEN 5.000 Fixed 15/10/2024 15/10/2028 5.0    81.51 9.74 +628 +0.09 -1.74 07/10/2021 CH Company Guarnt Chemicals 250MM 100k+1k B2/BB-/ - 

XS2397065330 Shiba Bidco Spa ARCPLN 4.500 Fixed 31/10/2024 31/10/2028 5.1    91.58 6.47 +303 -0.68 +0.65 21/10/2021 IT Sr Secured Retail 550MM 100k+1k B2/B/ - 

XS2628988730 Olympus Wtr Us Hldg Corp SOLEIN 9.625 Fixed 01/06/2025 15/11/2028 5.1    100.37 9.51 +597 -0.35 -0.30 08/06/2023 US Sr Secured Chemicals 630MM 100k+1k B3/B-/ - 

XS2406727151 Lune Holdings Sarl KEMONE 5.625 Fixed 15/11/2024 15/11/2028 5.1    83.90 9.69 +624 +0.33 +0.38 18/11/2021 FR Sr Secured Chemicals 450MM 100k+1k B2/B/B

XS2397447025 Bcp Modular Services MODULA 4.750 Fixed 30/11/2024 30/11/2028 5.2    83.94 8.68 +523 -1.05 -1.61 21/10/2021 GB Sr Secured Commercial Services 750MM 100k+1k B2/B/B+

XS2417090789 Tmnl Hold Iv Bv TMOBNL 3.750 Fixed 15/01/2025 15/01/2029 5.3    86.08 6.94 +350 -1.15 -3.18 23/12/2021 NL Sr Secured Telecommunications 800MM 100k+1k B1/B/ - 

XS2434794363 United Group Bv ADRBID 8.600 Floating 13/10/2023 01/02/2029 5.3    99.34 8.98 +491 -0.36 +2.30 20/01/2022 SI Sr Secured Internet 480MM 100k+1k B2/B/ - 

XS2679767082 Boels Topholding Bv BOELST 6.250 Fixed 15/09/2025 15/02/2029 5.4    99.84 6.29 +284 -0.21 21/09/2023 NL Sr Secured Commercial Services 400MM 100k+1k Ba3/BB/ - 

XS2287912450 Verisure Midholding Ab VERISR 5.250 Fixed 15/02/2024 15/02/2029 5.4    88.04 8.04 +459 -0.05 +0.65 25/01/2021 SE Company Guarnt Commercial Services 1175MM 100k+1k B3/B-/ - 

XS2445840809 Castor Spa CERVIM 9.095 Floating 02/11/2023 15/02/2029 5.4    95.66 10.26 +618 -0.32 +0.50 24/02/2022 IT Sr Secured Commercial Services 1245MM 100k+1k B3/B-/B+

XS2445836286 Castor Spa CERVIM 6.000 Fixed 15/03/2025 15/02/2029 5.4    85.53 9.51 +606 -1.35 -1.91 24/02/2022 IT Sr Secured Commercial Services 350MM 100k+1k B3/B-/B+

XS2681541327 Zf Europe Finance Bv ZFFNGR 6.125 Fixed 13/12/2028 13/03/2029 5.4    100.17 6.09 +262 +0.25 13/09/2023 DE Company Guarnt Auto Parts&Equipment 650MM 100k+100k Ba1/BB+/ - 

XS2322423539 Intl Consolidated Airlin IAGLN 3.750 Fixed 25/12/2028 25/03/2029 5.5    86.90 6.68 +321 -0.49 -1.41 25/03/2021 GB Sr Unsecured Airlines 700MM 100k+100k B1/BB+/ - 

XS2331728126 Ti Automotive Finance TIFSLN 3.750 Fixed 15/04/2024 15/04/2029 5.5    82.03 7.82 +438 -1.30 -3.10 16/04/2021 CN Company Guarnt Auto Parts&Equipment 600MM 100k+1k B3/B+/ - 

XS2326493728 Novelis Sheet Ingot Gmbh HNDLIN 3.375 Fixed 15/04/2024 15/04/2029 5.5    87.04 6.18 +274 -0.29 -0.48 31/03/2021 US Company Guarnt Mining 500MM 100k+1k Ba3/BB/ - 

XS2690055996 Banijay Entertainment BANIJA 7.000 Fixed 01/11/2025 01/05/2029 5.6    99.26 7.16 +371 -0.49 19/09/2023 FR Sr Secured Entertainment 540MM 100k+1k B1/B+/BB-
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XS2483510470 Loarre Investments Sarl LOARRE 6.500 Fixed 15/05/2025 15/05/2029 5.6    93.85 7.87 +443 -0.81 -1.93 20/05/2022 LU Sr Secured Entertainment 500MM 100k+1k Ba3/ - /BB

XS2476959239 Kepler Spa BIOFSP 9.595 Floating 02/11/2023 15/05/2029 5.6    101.08 7.84 +373 -0.04 +0.44 20/05/2022 IT Sr Secured Healthcare-Services 345MM 100k+1k B3/B-/B+

XS1629969327 Upc Holding Bv UPCB 3.875 Fixed 13/10/2023 15/06/2029 5.7    83.59 7.46 +403 +0.11 -0.53 21/06/2017 NL Sr Secured Media 338MM 100k+1k B3/B/B

XS2312733871 Forvia Se EOFP 2.375 Fixed 15/06/2024 15/06/2029 5.7    82.35 6.09 +266 +0.66 -2.63 22/03/2021 FR Sr Unsecured Auto Parts&Equipment 400MM 100k+1k Ba2/BB/BB+

XS1634252628 Upcb Finance Vii Ltd UPCB 3.625 Fixed 13/10/2023 15/06/2029 5.7    86.42 6.52 +308 -1.02 -3.00 21/06/2017 NL Sr Secured Media 375MM 100k+1k B1/BB-/BB+

XS2353416386 Energizer Gamma Acq Bv ENR 3.500 Fixed 30/06/2024 30/06/2029 5.7    80.72 7.72 +429 -1.10 -1.65 23/06/2021 US Company Guarnt Electrical Compo&Equip 650MM 100k+1k B2/B/ - 

XS2637969341 Assemblin Group Ab ASSEMB 8.964 Floating 05/07/2024 05/07/2029 5.8    100.14 8.76 +471 -0.53 +0.55 03/07/2023 SE Sr Secured Engineering&Construction 480MM 100k+1k B2/B/B

XS2361255057 Softbank Group Corp SOFTBK 3.375 Fixed 06/04/2029 06/07/2029 5.8    82.23 7.20 +377 -0.73 -2.18 06/07/2021 JP Sr Unsecured Telecommunications 507MM 100k+1k  - /BB/ - 

XS2335148024 Constellium Se CSTM 3.125 Fixed 15/07/2024 15/07/2029 5.8    85.24 6.20 +277 -0.88 -1.12 02/06/2021 US Company Guarnt Mining 300MM 100k+1k B1/B+/ - 

XS2359953283 Titan Holdings Ii Bv TITNNL 5.125 Fixed 15/07/2024 15/07/2029 5.8    82.47 9.09 +565 -0.70 -0.83 15/07/2021 NL Sr Unsecured Packaging&Containers 375MM 100k+1k Caa2/CCC+/CCC+

XS2373430425 Altice Financing Sa ALTICE 4.250 Fixed 15/08/2024 15/08/2029 5.9    82.99 7.93 +450 +2.19 +6.33 12/08/2021 LU Sr Secured Media 805MM 100k+1k B3/B/ - 

XS2592804434 Teva Pharm Fnc Nl Ii TEVA 7.375 Fixed 15/06/2029 15/09/2029 6.0    102.17 6.91 +346 -0.03 -0.82 09/03/2023 IL Company Guarnt Pharmaceuticals 800MM 100k+1k Ba2/BB-/BB-

XS1684385591 Softbank Group Corp SOFTBK 4.000 Fixed 21/06/2029 19/09/2029 6.0    84.81 7.18 +375 -0.71 -1.45 19/09/2017 JP Sr Unsecured Telecommunications 584MM 100k+1k Ba3/BB/ - 

XS2397198487 Kaixo Bondco Telecom Sa LORCAT 5.125 Fixed 30/09/2024 30/09/2029 6.0    88.40 7.57 +413 -0.34 -0.71 13/10/2021 ES Sr Secured Telecommunications 500MM 100k+1k Caa1/CCC+/B-

XS2050982755 Republic Of Montenegro MONTEN 2.550 Fixed 03/07/2029 03/10/2029 6.0    79.33 6.87 +342 -1.29 -1.42 03/10/2019 ME Sr Unsecured Sovereign 500MM 100k+1k B1/B/ - 

XS2010039894 Zf Europe Finance Bv ZFFNGR 3.000 Fixed 23/07/2029 23/10/2029 6.1    84.36 6.18 +272 +0.49 -1.94 23/10/2019 DE Company Guarnt Auto Parts&Equipment 700MM 100k+100k Ba1/BB+/ - 

XS2541618299 Villa Dutch Bidco Bv HOUSEH 9.000 Fixed 20/12/2025 03/11/2029 6.1    98.26 9.37 +592 -0.22 -1.24 20/12/2022 NL Sr Secured Commercial Services 415MM 100k+1k B2/B/ - 

XS2069016165 Ziggo Bv ZIGGO 2.875 Fixed 15/10/2024 15/01/2030 6.3    80.95 6.63 +321 -1.43 -2.67 28/10/2019 NL Sr Secured Media 503MM 100k+1k B1/B+/BB

XS2417092132 Wp/ap Telecom Holdings TMOBNL 5.500 Fixed 15/01/2025 15/01/2030 6.3    81.52 9.47 +603 -1.71 -4.40 23/12/2021 NL Sr Unsecured Telecommunications 550MM 100k+1k Caa1/CCC+/ - 

XS2434783911 United Group Bv ADRBID 5.250 Fixed 01/02/2025 01/02/2030 6.3    82.75 8.87 +543 -0.73 -1.10 20/01/2022 SI Sr Secured Internet 500MM 100k+1k B2/B/ - 

XS2434776113 Ctec Ii Gmbh CERTEC 5.250 Fixed 15/02/2025 15/02/2030 6.4    83.33 8.72 +528 -1.02 -3.20 02/02/2022 DE Sr Unsecured Miscellaneous Manufactur 465MM 100k+1k Caa2/CCC+/ - 

FR001400FV85 Iliad Sa ILDFP 5.625 Fixed 15/11/2029 15/02/2030 6.4    95.22 6.56 +309 -0.90 -2.74 15/02/2023 FR Sr Unsecured Internet 500MM 100k+100k Ba2/BB/BB

FR0013459765 Rci Banque Sa RENAUL 2.625 Variable 18/02/2025 18/02/2030 6.4    94.76 6.74 +271 +0.01 +0.23 18/11/2019 FR Subordinated Auto Manufacturers 850MM 100k+100k Ba1/BB/ - 

XS1793329225 Ivory Coast IVYCST 5.250 Fixed - 22/03/2030 6.5    82.70 9.45 +622 -2.67 -3.01 22/03/2018 CI Sr Unsecured Sovereign 850MM 100k+1k Ba3/BB-/BB-

XS2615937187 Allwyn Entertainment Fin SAZKAG 7.250 Fixed 30/04/2026 30/04/2030 6.6    101.32 6.91 +343 -0.57 -1.08 28/04/2023 CZ Sr Secured Entertainment 665MM 100k+1k  - /BB/BB-

XS2406607171 Teva Pharm Fnc Nl Ii TEVA 4.375 Fixed 09/02/2030 09/05/2030 6.6    86.10 7.05 +361 +0.22 -1.29 09/11/2021 IL Company Guarnt Pharmaceuticals 1500MM 100k+1k Ba2/BB-/BB-

XS2615562274 Gruenenthal Gmbh GRUPHA 6.750 Fixed 15/05/2026 15/05/2030 6.6    101.76 6.30 +283 -0.46 -1.58 25/04/2023 DE Sr Secured Pharmaceuticals 300MM 100k+1k B1/BB-/BB+

XS2618840974 Cheplapharm Arzneimittel CHEPDE 8.531 Floating 15/05/2024 15/05/2030 6.6    101.62 7.57 +350 -0.13 -0.52 10/05/2023 DE Sr Secured Pharmaceuticals 325MM 100k+1k B2/B+/BB-

XS2618867159 Cheplapharm Arzneimittel CHEPDE 7.500 Fixed 15/05/2026 15/05/2030 6.6    100.49 7.37 +390 -0.25 -1.12 10/05/2023 DE Sr Secured Pharmaceuticals 725MM 100k+1k B2/B+/BB-

XS2695600960 Cheplapharm Arzneimittel CHEPDE 7.500 Fixed 15/05/2026 15/05/2030 6.6    100.56 7.35 +388 -0.13 29/09/2023 DE Sr Secured Pharmaceuticals 300MM 100k+1k  - / - /BB-

XS2623257503 Motion Finco Sarl MERLLN 7.375 Fixed 15/06/2026 15/06/2030 6.7    98.07 7.75 +430 -0.88 -1.73 07/06/2023 GB Sr Secured Entertainment 700MM 100k+1k B2/B+/ - 

XS2189766970 Virgin Media Finance Plc VMED 3.750 Fixed 15/07/2025 15/07/2030 6.8    79.99 7.58 +415 -1.38 -2.29 22/06/2020 GB Company Guarnt Media 500MM 100k+1k B2/B/B

XS2648489388 Avis Budget Finance Plc CAR 7.250 Fixed 31/07/2026 31/07/2030 6.8    99.76 7.29 +385 +0.03 -0.53 13/07/2023 US Company Guarnt Commercial Services 400MM 100k+1k B1/BB-/ - 

XS2696224315 Piaggio & C Spa PIAGIM 6.500 Fixed 05/10/2026 05/10/2030 7.0    100.39 6.41 +295 05/10/2023 IT Sr Unsecured Leisure Time 250MM 100k+1k Ba3/ - / - 

XS2621830681 Emerald Debt Merger EMECLI 6.375 Fixed 15/06/2026 15/12/2030 7.2    99.86 6.40 +296 -0.18 -0.32 19/05/2023 US Sr Secured Building Materials 455MM 100k+1k Ba3/BB-/BB+

XS2231188876 Vmed O2 Uk Finan VMED 3.250 Fixed 31/01/2026 31/01/2031 7.3    82.20 6.32 +289 -1.43 -2.15 24/09/2020 GB Sr Secured Telecommunications 950MM 100k+1k Ba3/BB-/BB+

XS2623489627 Dana Financing Lux Sarl DAN 8.500 Fixed 15/07/2026 15/07/2031 7.8    101.62 8.07 +460 -0.49 -1.79 24/05/2023 US Company Guarnt Auto Parts&Equipment 425MM 100k+1k B1/BB-/BB+

XS2592804194 Teva Pharm Fnc Nl Ii TEVA 7.875 Fixed 15/06/2031 15/09/2031 8.0    104.24 7.15 +370 +0.05 -1.09 09/03/2023 IL Company Guarnt Pharmaceuticals 500MM 100k+1k Ba2/BB-/BB-

XS2064786754 Ivory Coast IVYCST 5.875 Fixed - 17/10/2031 8.0    80.81 9.79 +648 -3.55 -4.11 17/10/2019 CI Sr Unsecured Sovereign 850MM 100k+1k Ba3/BB-/BB-

XS2406936075 Republic Of Albania ALBANI 3.500 Fixed - 23/11/2031 8.1    82.13 6.38 +291 -1.34 -2.13 23/11/2021 AL Sr Unsecured Sovereign 650MM 100k+1k B1/B+/ - 

XS0214965963 Telecom Italia Spa TITIM 5.250 Fixed - 17/03/2055 31.5  81.35 6.68 +340 -0.12 +1.54 17/03/2005 IT Sr Unsecured Telecommunications 670MM 100k+100k B1/B+/BB-
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FR0011765825 Casino Guichard Perracho COFP 4.498 Flat Trading 07/12/2023 07/03/2024 0.4    2.27 10222.83 +30.20 -1.55 07/03/2014 FR Sr Unsecured Food 509MM 100k+100k C/ - /C

FR0012369122 Casino Guichard Perracho COFP 3.580 Flat Trading 07/11/2024 07/02/2025 1.4    1.78 1961.93 +10.26 -9.66 08/12/2014 FR Sr Unsecured Food 357MM 100k+100k C/ - /C

XS1814546013 Tele Columbus Ag TCGR 3.875 Fixed 13/10/2023 02/05/2025 1.6    57.88 43.52 +3,960 -7.16 -12.53 04/05/2018 DE Sr Secured Media 650MM 100k+1k Caa1/ - /CCC+

XS2276596538 Casino Guichard Perracho COFP 6.625 Flat Trading 13/10/2023 15/01/2026 2.3    1.82 371.23 +76,060 +10.41 -15.72 22/12/2020 FR Sr Unsecured Food 400MM 100k+1k C/ - /C

XS2338545655 Compact Bidco Bv CMPCTB 5.750 Fixed 13/10/2023 01/05/2026 2.6    64.88 25.08 +2,141 +0.02 -1.14 07/05/2021 NL Sr Secured Building Materials 300MM 100k+1k Caa2/CCC+/ - 

XS2337349265 Oriflame Investment Hldg ORIFLM 8.031 Floating 02/11/2023 04/05/2026 2.6    39.52 52.03 +4,779 +0.35 +6.30 04/05/2021 CH Sr Secured Cosmetics/Personal Care 250MM 100k+1k  - /CCC+/B-

XS1990733898 Foodco Bondco Sau FOOBON 6.250 Pay-in-kind 13/10/2023 15/05/2026 2.6    51.38 34.92 +0.46 -0.90 03/05/2019 ES Sr Secured Retail 335MM 100k+1k Ca/D/ - 

XS2023698553 Tunisian Republic TUNIS 6.375 Fixed - 15/07/2026 2.8    59.99 29.28 +2,561 -0.57 -0.65 15/07/2019 TN Sr Unsecured Sovereign 700MM 100k+1k Caa2/ - /CCC-

XS2027394233 Kondor Finance Plc (nak) NAFTO 7.125 Flat Trading - 19/07/2026 2.8    50.51 35.07 +3,722 +30.06 +32.15 19/07/2019 UA Sr Unsecured Oil&Gas 600MM 100k+1k  - / - /C

FR0012074284 Casino Guichard Perracho COFP 4.048 Flat Trading 05/05/2026 05/08/2026 2.8    1.75 347.59 +48,823 +4.04 -20.06 05/08/2014 FR Sr Unsecured Food 450MM 100k+100k C/ - /C

XS2298382453 Kleopatra Holdings 2 KPERST 6.500 Fixed 02/11/2023 01/09/2026 2.9    62.74 25.37 +2,175 -1.76 -4.48 12/02/2021 LU Company Guarnt Packaging&Containers 300MM 100k+1k Caa2/CCC/ - 

XS2357132849 Fortune Star Bvi Ltd FOSUNI 3.950 Fixed - 02/10/2026 3.0    64.82 20.18 +1,658 -1.55 -2.44 02/07/2021 CN Company Guarnt Lodging 500MM 100k+1k  - /BB-/ - 

XS2337308238 Hse Finance Sarl HSEFIN 5.625 Fixed 02/11/2023 15/10/2026 3.0    53.34 30.19 +2,658 +1.93 -4.60 06/05/2021 LU Sr Secured Internet 380MM 100k+1k B3/B-/ - 

XS2337308741 Hse Finance Sarl HSEFIN 9.531 Floating 02/11/2023 15/10/2026 3.0    55.39 33.43 +2,930 +0.00 -6.21 06/05/2021 LU Sr Secured Internet 250MM 100k+1k B3/B-/ - 

XS2328426445 Casino Guichard Perracho COFP 5.250 Flat Trading 13/10/2023 15/04/2027 3.5    1.71 314.95 +5.45 -18.41 13/04/2021 FR Sr Unsecured Food 525MM 100k+1k C/ - /C

XS2138128314 Altice France Holding Sa SFRFP 8.000 Fixed 13/10/2023 15/05/2027 3.6    58.88 26.30 +2,276 +0.78 +16.33 27/03/2020 LU Sr Secured Telecommunications 1317MM 100k+1k Caa2/CCC/ - 

Codere New Holdco Sa CODNEH 7.500 Pay-in-kind 13/10/2023 30/11/2027 4.2    5.70 94.19 +0.42 +1.16 19/11/2021 LU Sr Secured Entertainment 255MM 1k+0k C/ - / - 

XS2138140798 Altice France Holding Sa SFRFP 4.000 Fixed 02/11/2023 15/02/2028 4.4    48.62 23.42 +1,994 +0.75 +16.72 06/02/2020 LU Company Guarnt Telecommunications 500MM 100k+1k Caa2/CCC/ - 

XS2355632584 Grupo-antolin Irausa Sa ATLNSA 3.500 Fixed 30/04/2024 30/04/2028 4.6    69.29 12.53 +906 -0.88 -7.83 29/06/2021 ES Sr Secured Auto Parts&Equipment 380MM 100k+1k B3/B-/ - 

XS2015264778 Ukraine Government UKRAIN 6.750 Flat Trading - 20/06/2028 4.7    26.19 49.54 -6.03 -2.18 20/06/2019 UA Sr Unsecured Sovereign 1000MM 100k+1k  - /CCC/CC

XS2394823418 Eolo Spa EOLOSP 4.875 Fixed 30/09/2024 21/10/2028 5.1    65.78 14.72 +1,127 -4.62 -10.23 21/10/2021 IT Sr Secured Telecommunications 375MM 100k+1k Caa1/B-/B

XS2340137343 Herens Midco Sarl LNZING 5.250 Fixed 15/05/2024 15/05/2029 5.6    58.19 17.14 +1,369 +1.26 14/05/2021 LU Company Guarnt Chemicals 460MM 100k+1k Caa2/CCC/ - 

XS2066744231 Carnival Plc CCL 1.000 Fixed 28/07/2029 28/10/2029 6.1    64.27 8.87 +542 -3.93 -6.17 28/10/2019 US Company Guarnt Leisure Time 600MM 100k+1k B3/B-/ - 

FR0014006G24 Atos Se ATOFP 1.000 Fixed 12/08/2029 12/11/2029 6.1    57.99 10.73 +728 -4.33 -6.96 12/11/2021 FR Sr Unsecured Computers 800MM 100k+100k  - /BB/ - 

XS1807305328 Arab Republic Of Egypt EGYPT 5.625 Fixed - 16/04/2030 6.5    54.75 17.88 +1,441 -2.87 -1.72 16/04/2018 EG Sr Unsecured Sovereign 1000MM 100k+1k B3/B/B

XS2177363665 Republic Of Argentina ARGENT 0.125 Fixed 02/11/2023 09/07/2030 6.8    25.26 48.05 +6,882 -8.76 -17.73 04/09/2020 AR Sr Unsecured Sovereign 1166MM 0k+0k  - /CCC-/ - 

XS1980255936 Arab Republic Of Egypt EGYPT 6.375 Fixed - 11/04/2031 7.5    54.75 17.68 +1,419 -2.92 -2.15 11/04/2019 EG Sr Unsecured Sovereign 1250MM 100k+1k  - /B/B

XS2010033343 Ukraine Government UKRAIN 4.375 Flat Trading - 27/01/2032 8.3    23.97 30.88 -5.35 -2.68 27/01/2020 UA Sr Unsecured Sovereign 1250MM 100k+1k  - /CCC/CC

XS2360598630 Republic Of Cameroon REPCAM 5.950 Fixed - 07/07/2032 8.8    66.37 13.13 +992 -0.80 -3.56 07/07/2021 CM Sr Unsecured Sovereign 685MM 100k+1k Caa1/CCC+/B

XS2308620793 Republic Of Serbia SERBIA 1.650 Fixed - 03/03/2033 9.4    64.69 6.87 +338 -2.17 -4.87 03/03/2021 RS Sr Unsecured Sovereign 1000MM 100k+1k Ba2/BB+/BB+

XS2366832496 Benin Intl Gov Bond BENIN 4.950 Fixed - 22/01/2035 11.3  68.15 10.06 +669 -2.47 -3.31 22/07/2021 BJ Sr Unsecured Sovereign 500MM 100k+1k B1/B+/ - 

XS2177364390 Republic Of Argentina ARGENT 2.500 Step Cpn 02/11/2023 09/07/2035 11.8  22.32 26.54 +2,309 -9.04 -19.66 04/09/2020 AR Sr Unsecured Sovereign 299MM 0k+0k  - /CCC-/ - 

XS2388562139 Republic Of Serbia SERBIA 2.050 Fixed - 23/09/2036 13.0  58.44 7.04 +350 -3.03 -6.96 23/09/2021 RS Sr Unsecured Sovereign 750MM 100k+1k Ba2/BB+/BB+

XS2333676133 Republic Of Senegal SENEGL 5.375 Fixed - 08/06/2037 13.7  63.37 10.82 +738 -3.33 -6.24 08/06/2021 SN Sr Unsecured Sovereign 775MM 100k+1k Ba3/B+/ - 

XS2177365017 Republic Of Argentina ARGENT 3.750 Step Cpn 02/11/2023 09/01/2038 14.3  25.44 28.41 +2,494 -4.64 -17.56 04/09/2020 AR Sr Unsecured Sovereign 809MM 0k+0k  - /CCC-/ - 

XS0205537581 Republic Of Argentina ARGENT 3.380 Flat Trading - 31/12/2038 15.3  30.74 15.71 +1,653 +0.11 +0.52 29/11/2005 AR Sr Unsecured Sovereign 1137MM 0k+0k Ca/ - / - 

XS2177365363 Republic Of Argentina ARGENT 3.000 Step Cpn 02/11/2023 09/07/2041 17.8  22.50 25.31804 +2,777 -7.58 -22.05 04/09/2020 AR Sr Unsecured Sovereign 1573MM 0k+0k  - /CCC-/ - 

XS2177365520 Republic Of Argentina ARGENT 2.500 Step Cpn 02/11/2023 09/07/2046 22.8  23.21 29.66 +2,613 -6.78 -16.82 04/09/2020 AR Sr Unsecured Sovereign 248MM 0k+0k  - /CCC-/ - 

XS1796266754 Ivory Coast IVYCST 6.625 Fixed - 22/03/2048 24.5  66.97 10.44 +702 -4.98 -5.61 22/03/2018 CI Sr Unsecured Sovereign 1100MM 100k+1k Ba3/BB-/BB-

XS2286298711 Benin Intl Gov Bond BENIN 6.875 Fixed - 19/01/2052 28.3  66.28 10.72 +733 -2.73 -4.32 19/01/2021 BJ Sr Unsecured Sovereign 300MM 100k+1k  - /B+/B+

XS0292467775 Hellenic Republic GREECE 2.085 Fixed - 25/07/2057 33.8  29.02 8.57 +831 -2.78 -8.08 30/03/2007 GR Sr Unsecured Sovereign 1000MM 1000k+1000k Ba1/BB+/ - 
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US058498AS54 Ball Corp BALL 4.000 Fixed - 15/11/2023 0.1    99.89 4.92 -58 +0.10 +0.15 16/05/2013 US Company Guarnt Packaging&Containers 1000MM 2k+1k Ba1/BB+/ - 

US345397YG20 Ford Motor Credit Co Llc F 3.810 Fixed 09/11/2023 09/01/2024 0.3    99.55 5.52 -2 +0.10 +0.13 09/01/2017 US Sr Unsecured Auto Manufacturers 750MM 200k+1k Ba1/BB+/BBB-

US345397ZQ92 Ford Motor Credit Co Llc F 5.584 Fixed 18/02/2024 18/03/2024 0.5    99.57 6.54 +99 -0.08 -0.16 18/03/2019 US Sr Unsecured Auto Manufacturers 1500MM 200k+1k Ba1/BB+/BBB-

USC67111AH49 Nova Chemicals Corp NCX 4.875 Fixed 03/03/2024 01/06/2024 0.7    98.41 7.38 +180 -0.03 +0.05 09/06/2017 CA Sr Unsecured Chemicals 1050MM 2k+1k Ba3/BB/ - 

USU6500TAF22 Nextera Energy Operating NEP 4.250 Fixed 15/04/2024 15/07/2024 0.8    98.03 6.89 +134 +0.13 -0.34 27/06/2019 US Company Guarnt Electric 700MM 2k+1k Ba1/BB/BB+

US517834AG23 Las Vegas Sands Corp LVS 3.200 Fixed 08/07/2024 08/08/2024 0.8    96.67 7.34 +180 -0.25 -0.42 31/07/2019 US Sr Unsecured Lodging 1750MM 2k+1k Baa3/BB+/BB+

US345397WW97 Ford Motor Credit Co Llc F 3.664 Fixed - 08/09/2024 0.9    96.95 7.13 +160 -0.10 -0.42 08/09/2014 US Sr Unsecured Auto Manufacturers 750MM 200k+1k Ba1/BB+/BBB-

US38528UAC09 Grand Canyon University GCUNIV 4.125 Fixed - 01/10/2024 1.0    95.75 8.70 +319 -0.19 +0.22 09/12/2021 US Secured Commercial Services 500MM 1k+1k Ba1/ - / - 

US345397ZX44 Ford Motor Credit Co Llc F 4.063 Fixed 01/10/2024 01/11/2024 1.1    97.09 6.92 +145 +0.12 -0.18 01/11/2019 US Sr Unsecured Auto Manufacturers 1500MM 200k+1k Ba1/BB+/BBB-

USG6436QAH95 Ncl Corporation Ltd NCLH 3.625 Fixed 13/10/2023 15/12/2024 1.2    96.51 6.71 +130 -0.23 -0.13 16/12/2019 US Sr Unsecured Leisure Time 565MM 2k+1k Caa1/B-/ - 

US714295AC63 Perrigo Finance Unlimitd PRGO 3.900 Fixed 15/09/2024 15/12/2024 1.2    96.67 6.84 +144 -0.59 -0.55 02/12/2014 US Company Guarnt Pharmaceuticals 700MM 200k+1k Ba3/BB-/BB+

US62957HAF29 Nabors Industries Inc NBR 5.750 Fixed 01/11/2024 01/02/2025 1.3    97.96 7.39 +202 -0.13 -0.56 27/09/2018 US Company Guarnt Oil&Gas 502MM 2k+1k Caa1/CCC/CCC

US345397B850 Ford Motor Credit Co Llc F 2.300 Fixed 10/01/2025 10/02/2025 1.4    93.81 7.20 +185 -0.36 -0.30 10/01/2022 US Sr Unsecured Auto Manufacturers 1250MM 200k+1k Ba1/BB+/BBB-

US747262AU78 Qvc Inc QVCN 4.450 Fixed 15/11/2024 15/02/2025 1.4    87.07 15.32 +997 -0.60 -3.44 04/12/2014 US Sr Secured Retail 586MM 2k+1k B2/B-/B+

USU98347AK05 Wynn Las Vegas Llc/corp WYNNLV 5.500 Fixed 01/12/2024 01/03/2025 1.4    98.40 6.71 +139 -0.49 -1.06 18/02/2015 US Company Guarnt Lodging 1400MM 2k+1k B2/B+/ - 

USU84591AD56 Spirit Aerosystems Inc SPR 7.500 Fixed 13/10/2023 15/04/2025 1.5    98.14 8.82 +354 +0.55 -0.90 17/04/2020 US Secured Aerospace/Defense 1200MM 2k+1k B3/B-/ - 

USG04586AS53 Ardagh Pkg Fin/hldgs Usa ARGID 5.250 Fixed 02/11/2023 30/04/2025 1.6    97.41 7.02 +177 08/04/2020 US Sr Secured Packaging&Containers 500MM 200k+1k B1/BB-/BB-

USC67111AG65 Nova Chemicals Corp NCX 5.000 Fixed 31/01/2025 01/05/2025 1.6    94.12 9.09 +384 -0.18 28/10/2014 CA Sr Unsecured Chemicals 500MM 2k+1k Ba3/BB/ - 

US552953CG49 Mgm Resorts Intl MGM 6.750 Fixed 03/11/2023 01/05/2025 1.6    99.28 7.24 +199 -0.46 -1.32 04/05/2020 US Company Guarnt Lodging 750MM 2k+1k B1/BB-/ - 

USU87300AC03 Tutor Perini Corp TPC 6.875 Fixed 18/10/2023 01/05/2025 1.6    91.92 12.70 +745 20/04/2017 US Company Guarnt Engineering&Construction 500MM 2k+1k Caa1/CCC/ - 

USU12589AC86 Cedar Fair/can/magnum/mi FUN 5.500 Fixed 02/11/2023 01/05/2025 1.6    99.16 6.07 +82 -0.29 -1.59 27/04/2020 US Sr Secured Entertainment 1000MM 2k+1k Ba2/BB+/ - 

US75281AAS87 Range Resources Corp RRC 4.875 Fixed 15/02/2025 15/05/2025 1.6    97.14 6.77 +155 -0.22 -0.75 08/04/2016 US Company Guarnt Oil&Gas 688MM 2k+1k Ba3/BB/ - 

US382550BH30 Goodyear Tire & Rubber GT 9.500 Fixed 19/10/2023 31/05/2025 1.7    102.07 6.19 +60 -0.24 -0.39 18/05/2020 US Company Guarnt Auto Parts&Equipment 800MM 2k+1k B2/BB-/BB-

US651229BB19 Newell Brands Inc NWL 4.875 Fixed 01/05/2025 01/06/2025 1.7    96.06 7.44 +223 -0.53 -1.75 26/05/2020 US Sr Unsecured Housewares 500MM 2k+1k Ba2/BB/BB

US345397ZJ59 Ford Motor Credit Co Llc F 4.687 Fixed 09/04/2025 09/06/2025 1.7    96.06 7.22 +202 -0.48 -0.46 09/08/2018 US Sr Unsecured Auto Manufacturers 600MM 200k+1k Ba1/BB+/BBB-

US552953CE90 Mgm Resorts Intl MGM 5.750 Fixed 15/03/2025 15/06/2025 1.7    97.52 7.33 +214 -0.62 -1.55 18/06/2018 US Company Guarnt Lodging 675MM 2k+1k B1/BB-/ - 

USU2019PAA40 Commscope Tech Llc COMM 6.000 Fixed 13/10/2023 15/06/2025 1.7    94.46 9.61 +442 +2.91 +2.19 11/06/2015 US Company Guarnt Telecommunications 1293MM 2k+1k Caa1/CCC+/ - 

US345397A605 Ford Motor Credit Co Llc F 5.125 Fixed 16/05/2025 16/06/2025 1.7    96.78 7.17 +198 -0.29 -0.99 19/06/2020 US Sr Unsecured Auto Manufacturers 1750MM 200k+1k Ba1/BB+/BBB-

US517834AH06 Las Vegas Sands Corp LVS 2.900 Fixed 25/05/2025 25/06/2025 1.7    93.25 7.13 +196 -0.51 -1.76 25/11/2019 US Sr Unsecured Lodging 500MM 2k+1k Baa3/BB+/BB+

USU2829LAC91 Caesars Entertain Inc CZR 6.250 Fixed 13/10/2023 01/07/2025 1.7    98.71 7.04 +187 -0.05 -0.63 06/07/2020 US Sr Secured Entertainment 3400MM 2k+1k Ba3/B+/ - 

US00164VAE39 Amc Networks Inc AMCX 4.750 Fixed 03/11/2023 01/08/2025 1.8    92.13 9.55 +442 -0.51 -1.93 28/07/2017 US Company Guarnt Media 800MM 2k+1k Ba3/BB-/ - 

US345397XL24 Ford Motor Credit Co Llc F 4.134 Fixed - 04/08/2025 1.8    94.90 7.15 +202 -0.40 -0.64 04/08/2015 US Sr Unsecured Auto Manufacturers 1400MM 200k+1k Ba1/BB+/BBB-

USU98401AA75 Xerox Holdings Corp XRX 5.000 Fixed 15/07/2025 15/08/2025 1.9    95.65 7.54 +243 -0.40 -0.65 06/08/2020 US Company Guarnt Office/Business Equip 750MM 2k+1k Ba2/BB/ - 

USU6422PAA67 New Fortress Energy Inc NFE 6.750 Fixed 23/10/2023 15/09/2025 2.0    96.08 8.99 +390 +0.18 02/09/2020 US Sr Secured Pipelines 1000MM 2k+1k B1/BB/BB-

USU92222AD72 Viasat Inc VSAT 5.625 Fixed 13/10/2023 15/09/2025 2.0    92.76 9.80 +471 21/09/2017 US Sr Unsecured Telecommunications 700MM 2k+1k Caa1/B/BB-

US67059TAG04 Nustar Logistics Lp NSUS 5.750 Fixed 01/07/2025 01/10/2025 2.0    97.44 7.15 +208 -0.30 -1.47 14/09/2020 US Company Guarnt Pipelines 600MM 2k+1k Ba3/BB-/BB

US345397B280 Ford Motor Credit Co Llc F 3.375 Fixed 13/10/2025 13/11/2025 2.1    92.94 7.04 +202 -0.29 -0.48 13/11/2020 US Sr Unsecured Auto Manufacturers 2100MM 200k+1k Ba1/BB+/BBB-

US79546VAL09 Sally Holdings/sally Cap SBH 5.625 Fixed 03/11/2023 01/12/2025 2.2    97.40 6.94 +194 -0.80 -2.05 03/12/2015 US Company Guarnt Retail 680MM 2k+1k Ba2/BB-/ - 

USC94143AM30 Bausch Health Cos Inc BHCCN 9.000 Fixed 02/11/2023 15/12/2025 2.2    91.00 13.88 +888 -1.24 -2.58 18/12/2017 US Company Guarnt Pharmaceuticals 959MM 2k+1k Ca/CCC-/CC

US88033GCZ19 Tenet Healthcare Corp THC 4.875 Fixed 19/10/2023 01/01/2026 2.2    95.54 7.06 +208 -0.28 -1.68 26/08/2019 US Sr Secured Healthcare-Services 2100MM 2k+1k B1/BB-/BB-

US345397XU23 Ford Motor Credit Co Llc F 4.389 Fixed - 08/01/2026 2.3    94.14 7.24 +228 -0.57 -0.61 08/01/2016 US Sr Unsecured Auto Manufacturers 1200MM 200k+1k Ba1/BB+/BBB-

USG90073AB69 Transocean Inc RIG 7.500 Fixed 13/10/2023 15/01/2026 2.3    98.13 8.41 +344 17/10/2017 US Company Guarnt Oil&Gas 569MM 2k+1k Caa2/B-/ - 

USU2937RAB79 Enviva Partners Lp/fin C EVA 6.500 Fixed 02/11/2023 15/01/2026 2.3    81.84 16.35 +1,138 +4.84 -5.01 09/12/2019 US Company Guarnt Energy-Alternate Sources 700MM 2k+1k B3/B-/B+

USU6536LAA80 Ngl Enrgy Op/fin Corp NGL 7.500 Fixed 18/10/2023 01/02/2026 2.3    98.66 8.14 +318 04/02/2021 US Sr Secured Pipelines 2050MM 2k+1k B2/B+/ - 

US958102AM75 Western Digital Corp WDC 4.750 Fixed 15/11/2025 15/02/2026 2.4    95.07 7.05 +212 -0.53 -0.63 13/02/2018 US Company Guarnt Computers 2300MM 2k+1k Baa3/BB-/BBB-

USU4281PAB95 Hess Midstream Operation HESM 5.625 Fixed 02/11/2023 15/02/2026 2.4    96.55 7.24 +230 -0.21 -1.50 16/12/2019 US Company Guarnt Pipelines 795MM 2k+1k Ba2/BB+/BB+

USU20193AC95 Commscope Inc COMM 6.000 Fixed 13/10/2023 01/03/2026 2.4    94.10 8.77 +385 +2.59 +1.16 19/02/2019 US Sr Secured Telecommunications 1500MM 2k+1k B1/B/ - 

US345397C437 Ford Motor Credit Co Llc F 6.950 Fixed 06/02/2026 06/03/2026 2.4    99.82 7.03 +212 -0.52 -0.76 06/01/2023 US Sr Unsecured Auto Manufacturers 1300MM 200k+1k Ba1/BB+/BBB-

US058498AV83 Ball Corp BALL 4.875 Fixed 15/12/2025 15/03/2026 2.4    95.86 6.74 +184 -0.53 -1.75 09/03/2018 US Company Guarnt Packaging&Containers 750MM 2k+1k Ba1/BB+/ - 

USU8729JAC28 Tegna Inc TGNA 4.750 Fixed 02/11/2023 15/03/2026 2.4    95.39 6.83 +193 -0.51 10/09/2020 US Company Guarnt Media 550MM 2k+1k Ba3/BB+/ - 

USU17127AL26 Chs/community Health Sys CYH 8.000 Fixed 02/11/2023 15/03/2026 2.4    95.11 10.31 +540 -0.03 -2.93 06/03/2019 US Sr Secured Healthcare-Services 1601MM 2k+1k B3/B-/BB-

US71429MAB19 Perrigo Finance Unlimite PRGO 4.375 Fixed 15/12/2025 15/03/2026 2.4    93.11 7.51 +261 -1.04 -2.44 10/03/2016 US Company Guarnt Pharmaceuticals 700MM 200k+1k Ba3/BB-/BB+

US91740PAC23 Usa Com Part/usa Com Fin USAC 6.875 Fixed 03/11/2023 01/04/2026 2.5    97.50 8.00 +311 -0.64 -1.77 11/01/2019 US Company Guarnt Oil&Gas Services 725MM 2k+1k B3/B+/BB-
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US651229AW64 Newell Brands Inc NWL 5.200 Fixed 01/01/2026 01/04/2026 2.5    93.67 8.06 +317 -0.92 -2.84 30/03/2016 US Sr Unsecured Housewares 2000MM 2k+1k Ba2/BB/BB

USU9098VAN20 Bausch Health Americas BHCCN 9.250 Fixed 02/11/2023 01/04/2026 2.5    91.47 13.39 +848 -1.46 -0.92 26/03/2018 US Company Guarnt Pharmaceuticals 741MM 2k+1k Ca/CCC-/CC

USC4R803AH92 Hudbay Minerals Inc HBMCN 4.500 Fixed 13/10/2023 01/04/2026 2.5    93.87 7.24 +235 -1.33 -1.82 08/03/2021 CA Company Guarnt Mining 600MM 2k+1k B2/B/BB-

US21871NAB73 Corecivic Inc CXW 8.250 Fixed 15/04/2024 15/04/2026 2.5    101.70 7.06 +178 +0.74 +0.21 14/04/2021 US Company Guarnt Commercial Services 642MM 2k+1k Ba2/BB-/ - 

USU2203CAE13 Coty Inc COTY 5.000 Fixed 02/11/2023 15/04/2026 2.5    96.83 6.38 +150 -0.08 -0.52 21/04/2021 US Sr Secured Cosmetics/Personal Care 900MM 2k+1k Ba2/BB+/BB+

USU9094LAC29 United Airlines Inc UAL 4.375 Fixed 15/10/2025 15/04/2026 2.5    92.17 7.85 +298 -0.84 -2.91 21/04/2021 US Sr Secured Airlines 2000MM 2k+1k Ba1/BB/BB

USG4863AAN84 International Game Tech IGT 4.125 Fixed 02/11/2023 15/04/2026 2.5    94.77 6.40 +152 -0.97 -1.85 25/03/2021 US Sr Secured Entertainment 750MM 200k+1k Ba1/BB+/BBB-

USG0R209AA85 American Airlines/aadvan AAL 5.500 Fixed - 20/04/2026 2.5    97.80 7.33 +260 -0.15 -1.30 24/03/2021 US Sr Secured Airlines 3208MM 2k+0k Ba1/ - /BB+

US45174HBC07 Iheartcommunications Inc IHRT 6.375 Fixed 19/10/2023 01/05/2026 2.6    85.70 13.10 +823 -1.36 -2.45 01/05/2019 US Sr Secured Media 800MM 0k+0k B1/B+/ - 

USU12501AQ28 Cco Hldgs Llc/cap Corp CHTR 5.500 Fixed 02/11/2023 01/05/2026 2.6    97.31 6.65 +179 -0.53 -0.97 21/04/2016 US Sr Unsecured Media 750MM 2k+1k B1/BB-/BB+

USU24437AE26 Hanesbrands Inc HBI 4.875 Fixed 15/02/2026 15/05/2026 2.6    92.34 8.19 +334 -0.55 -2.19 06/05/2016 US Company Guarnt Apparel 900MM 2k+1k B1/B+/ - 

US382550BF73 Goodyear Tire & Rubber GT 5.000 Fixed 03/11/2023 31/05/2026 2.7    95.15 7.03 +219 -0.16 -1.93 13/05/2016 US Company Guarnt Auto Parts&Equipment 900MM 1k+1k B2/BB-/BB-

US345397D260 Ford Motor Credit Co Llc F 6.950 Fixed 10/05/2026 10/06/2026 2.7    99.78 7.04 +219 -0.44 -0.76 08/06/2023 US Sr Unsecured Auto Manufacturers 900MM 200k+1k Ba1/BB+/BBB-

US904311AA54 Under Armour Inc UA 3.250 Fixed 15/03/2026 15/06/2026 2.7    89.89 7.46 +263 -0.50 -2.71 13/06/2016 US Sr Unsecured Apparel 600MM 2k+1k Ba3/BB/ - 

USC10602BJ59 Bombardier Inc BBDBCN 7.125 Fixed 02/11/2023 15/06/2026 2.7    97.66 8.10 +326 +0.12 -1.73 08/06/2021 CA Sr Unsecured Aerospace/Defense 1200MM 2k+1k B2/B/ - 

USV7780TAF04 Royal Caribbean Cruises RCL 4.250 Fixed 01/01/2026 01/07/2026 2.7    91.70 7.66 +284 -1.00 -2.42 24/06/2021 US Sr Unsecured Leisure Time 650MM 2k+1k B1/BB-/ - 

USU42511AE27 Gray Television Inc GTN 5.875 Fixed 02/11/2023 15/07/2026 2.8    89.68 10.23 +541 +0.47 -0.91 14/06/2016 US Company Guarnt Media 500MM 2k+1k B3/B/BB-

US444454AF95 Hughes Satellite Systems SATS 6.625 Fixed - 01/08/2026 2.8    85.09 13.10 +829 -1.88 -2.99 11/05/2017 US Company Guarnt Telecommunications 749MM 2k+1k B2/BB/ - 

US345397ZW60 Ford Motor Credit Co Llc F 4.542 Fixed 01/06/2026 01/08/2026 2.8    93.71 7.04 +223 -0.54 -0.68 01/08/2019 US Sr Unsecured Auto Manufacturers 750MM 200k+1k Ba1/BB+/BBB-

US345397B777 Ford Motor Credit Co Llc F 2.700 Fixed 10/07/2026 10/08/2026 2.9    89.24 6.93 +214 -0.17 -0.72 10/08/2021 US Sr Unsecured Auto Manufacturers 1500MM 200k+1k Ba1/BB+/BBB-

US517834AE74 Las Vegas Sands Corp LVS 3.500 Fixed 18/06/2026 18/08/2026 2.9    90.75 7.12 +233 -0.46 -2.38 31/07/2019 US Sr Unsecured Lodging 1000MM 2k+1k Baa3/BB+/BB+

US030981AJ33 Amerigas Part/fin Corp APU 5.875 Fixed 20/05/2026 20/08/2026 2.9    96.04 7.43 +263 -0.62 +0.69 27/06/2016 US Sr Unsecured Gas 675MM 2k+1k B1/ - /BB-

USU9226VAA53 Vistra Corp VST 5.500 Fixed 13/10/2023 01/09/2026 2.9    95.19 7.37 +257 -1.77 22/08/2018 US Company Guarnt Electric 1000MM 2k+1k Ba2/BB/BB

US576485AE64 Matador Resources Co MTDR 5.875 Fixed 19/10/2023 15/09/2026 3.0    96.39 7.26 +247 -0.16 -1.67 19/12/2018 US Company Guarnt Oil&Gas 699MM 2k+1k B1/BB-/BB-

USU6422PAC24 New Fortress Energy Inc NFE 6.500 Fixed 23/10/2023 30/09/2026 3.0    91.49 9.86 +508 -2.41 12/04/2021 US Sr Secured Pipelines 1500MM 2k+1k B1/BB/BB-

USU8604TAB27 Summit Mid Hlds Llc / Fi SUMMPL 9.000 Step Cpn 02/11/2023 15/10/2026 3.0    97.81 9.85 +507 +1.47 +0.78 02/11/2021 US Secured Pipelines 785MM 2k+1k B3/BB-/B+

USU9029YAB66 Uber Technologies Inc UBER 8.000 Fixed 02/11/2023 01/11/2026 3.1    101.33 6.68 +121 -0.22 -0.90 07/11/2018 US Company Guarnt Internet 1500MM 2k+1k B1/B+/ - 

US118230AQ44 Buckeye Partners Lp BPL 3.950 Fixed 01/09/2026 01/12/2026 3.2    88.76 8.05 +332 -1.16 -3.76 07/11/2016 US Sr Unsecured Pipelines 600MM 2k+1k B1/BB-/BB

USU42804AW13 Hertz Corp/the HTZ 4.625 Fixed 01/12/2023 01/12/2026 3.2    89.44 8.51 +377 -0.36 -2.69 23/11/2021 US Company Guarnt Commercial Services 500MM 2k+1k Caa1/B+/B

US345397A456 Ford Motor Credit Co Llc F 4.271 Fixed 09/11/2026 09/01/2027 3.3    92.20 6.98 +226 -0.24 -0.39 09/01/2020 US Sr Unsecured Auto Manufacturers 900MM 200k+1k Ba1/BB+/BBB-

USG4863AAK46 International Game Tech IGT 6.250 Fixed 15/07/2026 15/01/2027 3.3    98.27 6.84 +212 -0.50 -1.94 26/09/2018 US Sr Secured Entertainment 750MM 200k+1k Ba1/BB+/BBB-

US37185LAM46 Genesis Energy Lp/fin GEL 8.000 Fixed 15/01/2024 15/01/2027 3.3    96.52 9.25 +451 -0.41 -2.76 17/12/2020 US Company Guarnt Pipelines 981MM 2k+1k B3/B/ - 

USG90073AE09 Transocean Inc RIG 8.000 Fixed 13/10/2023 01/02/2027 3.3    97.21 8.98 +425 17/01/2020 US Company Guarnt Oil&Gas 612MM 2k+1k Caa2/B-/ - 

US88033GDS66 Tenet Healthcare Corp THC 6.250 Fixed 19/10/2023 01/02/2027 3.3    96.18 7.57 +285 -1.01 -2.72 05/02/2019 US Secured Healthcare-Services 1500MM 2k+1k B1/B-/B+

USG6436QAN63 Ncl Corporation Ltd NCLH 5.875 Fixed 15/02/2024 15/02/2027 3.4    94.28 7.84 +313 -1.23 -3.45 18/02/2022 US Sr Secured Leisure Time 1000MM 2k+1k B1/B+/ - 

USU0018YAB84 Antero Midstream Part/fi AM 5.750 Fixed 18/10/2023 01/03/2027 3.4    95.13 7.39 +269 -0.02 -2.63 25/02/2019 US Company Guarnt Pipelines 650MM 2k+1k Ba3/BB/ - 

USP2121VAL82 Carnival Corp CCL 5.750 Fixed 01/12/2026 01/03/2027 3.4    90.83 8.93 +423 -0.65 -4.27 16/02/2021 US Company Guarnt Leisure Time 3500MM 2k+1k B3/B/ - 

US382550BG56 Goodyear Tire & Rubber GT 4.875 Fixed 15/12/2026 15/03/2027 3.4    91.76 7.64 +296 -0.83 -2.97 07/03/2017 US Company Guarnt Auto Parts&Equipment 700MM 1k+1k B2/BB-/BB-

USU17127AR95 Chs/community Health Sys CYH 5.625 Fixed 15/12/2023 15/03/2027 3.4    84.80 11.05 +636 -2.03 28/12/2020 US Sr Secured Healthcare-Services 1900MM 2k+1k B3/B-/BB-

US00774CAB37 Aecom ACM 5.125 Fixed 15/12/2026 15/03/2027 3.4    94.13 7.07 +239 -0.76 -2.34 26/06/2017 US Company Guarnt Engineering&Construction 996MM 2k+1k Ba3/BB-/ - 

US150190AB26 Cedar Fair/can/magnum/mi FUN 5.375 Fixed 03/11/2023 15/04/2027 3.5    93.28 7.58 +290 -0.94 -1.84 22/06/2018 US Company Guarnt Entertainment 500MM 2k+1k B3/B/ - 

US86765LAQ05 Sunoco Lp/finance Corp SUN 6.000 Fixed 03/11/2023 15/04/2027 3.5    97.07 6.95 +227 -0.41 -2.28 16/07/2019 US Company Guarnt Oil&Gas 600MM 2k+1k Ba3/BB/BB+

USC96225AB05 Videotron Ltd / Ltee QBRCN 5.125 Fixed 02/11/2023 15/04/2027 3.5    94.97 6.75 +208 -0.44 -1.65 13/04/2017 CA Company Guarnt Media 600MM 2k+1k Ba2/BB+/ - 

USU92222AE55 Viasat Inc VSAT 5.625 Fixed 13/10/2023 15/04/2027 3.5    87.38 9.95 +527 +0.23 27/03/2019 US Sr Secured Telecommunications 600MM 2k+1k Ba3/BB/BB+

USU23536AA06 Darling Ingredients Inc DAR 5.250 Fixed 13/10/2023 15/04/2027 3.5    95.71 6.63 +196 -0.31 -2.06 03/04/2019 US Company Guarnt Agriculture 500MM 2k+1k Ba2/BB+/BB+

USU2285XAF34 Csc Holdings Llc CSCHLD 5.500 Fixed 13/10/2023 15/04/2027 3.5    85.59 10.49 +581 -0.63 -0.88 23/09/2016 US Company Guarnt Media 1310MM 200k+1k B2/B/ - 

US552953CF65 Mgm Resorts Intl MGM 5.500 Fixed 15/01/2027 15/04/2027 3.5    92.78 7.88 +321 -1.19 -3.32 10/04/2019 US Company Guarnt Lodging 675MM 2k+1k B1/BB-/ - 

US67059TAE55 Nustar Logistics Lp NSUS 5.625 Fixed 28/01/2027 28/04/2027 3.6    94.71 7.34 +267 -0.87 -2.64 28/04/2017 US Company Guarnt Pipelines 550MM 2k+1k Ba3/BB-/BB

USU12501AR01 Cco Hldgs Llc/cap Corp CHTR 5.125 Fixed 02/11/2023 01/05/2027 3.6    93.14 7.34 +267 -0.64 -1.43 06/02/2017 US Sr Unsecured Media 3250MM 2k+1k B1/BB-/BB+

USU98347AL87 Wynn Las Vegas Llc/corp WYNNLV 5.250 Fixed 15/02/2027 15/05/2027 3.6    92.67 7.61 +295 -0.76 -2.36 11/05/2017 US Company Guarnt Lodging 900MM 2k+1k B2/B+/ - 

USU46093AA51 Iqvia Inc IQV 5.000 Fixed 13/10/2023 15/05/2027 3.6    94.65 6.69 +203 -1.91 10/05/2019 US Company Guarnt Healthcare-Services 1100MM 200k+1k Ba2/BB/ - 

USC7S90BAB49 Clarios Global Lp/us Fin POWSOL 8.500 Fixed 13/10/2023 15/05/2027 3.6    98.86 8.87 +419 -1.22 -2.60 01/04/2019 US Company Guarnt Auto Parts&Equipment 1950MM 2k+1k Caa1/B-/CCC+

US030981AL88 Amerigas Part/fin Corp APU 5.750 Fixed 20/02/2027 20/05/2027 3.6    93.20 7.94 +328 -1.51 +0.24 13/02/2017 US Sr Unsecured Gas 525MM 2k+1k B1/ - /BB-
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US345397C270 Ford Motor Credit Co Llc F 4.950 Fixed 28/04/2027 28/05/2027 3.7    93.34 7.05 +240 -0.78 -0.83 28/03/2022 US Sr Unsecured Auto Manufacturers 1500MM 200k+1k Ba1/BB+/BBB-

USU91505AP94 Univision Communications UVN 6.625 Fixed 13/10/2023 01/06/2027 3.7    92.51 9.07 +441 -1.27 -4.62 18/06/2020 US Sr Secured Media 1500MM 2k+1k B1/B+/ - 

USU26886AE84 Eqm Midstream Partners L EQM 7.500 Fixed 01/06/2024 01/06/2027 3.7    100.01 7.49 +264 +0.48 -1.06 07/06/2022 US Sr Unsecured Pipelines 500MM 2k+1k Ba3/BB-/BB

US156504AL63 Century Communities CCS 6.750 Fixed 03/11/2023 01/06/2027 3.7    97.96 7.39 +273 -0.30 -2.40 14/02/2020 US Company Guarnt Home Builders 500MM 2k+1k Ba2/BB/ - 

USC67111AJ05 Nova Chemicals Corp NCX 5.250 Fixed 03/03/2027 01/06/2027 3.7    87.71 9.29 +463 +0.92 -2.38 09/06/2017 CA Sr Unsecured Chemicals 1050MM 2k+1k Ba3/BB/ - 

US81180WAR25 Seagate Hdd Cayman STX 4.875 Fixed 01/03/2027 01/06/2027 3.7    94.12 6.71 +206 -0.33 -2.25 14/05/2015 US Company Guarnt Computers 505MM 2k+1k Ba3/BB/BB+

USU26886AB46 Eqm Midstream Partners L EQM 6.500 Fixed 01/01/2027 01/07/2027 3.7    97.32 7.33 +267 -1.02 -2.85 18/06/2020 US Sr Unsecured Pipelines 900MM 2k+1k Ba3/BB-/BB

USV7780TAH69 Royal Caribbean Cruises RCL 5.375 Fixed 15/10/2026 15/07/2027 3.8    92.11 7.82 +318 -1.36 -3.69 07/01/2022 US Sr Unsecured Leisure Time 1000MM 2k+1k B1/BB-/ - 

USU0740VAB90 Berry Global Inc BERY 5.625 Fixed 02/11/2023 15/07/2027 3.8    96.96 6.54 +190 -0.12 -1.85 05/06/2019 US Secured Packaging&Containers 500MM 2k+1k Ba2/BB/BB+

USU9226VAE75 Vistra Operations Co Llc VST 5.000 Fixed 13/10/2023 31/07/2027 3.8    91.35 7.65 +301 -0.92 -3.20 21/06/2019 US Company Guarnt Electric 1300MM 2k+1k Ba2/BB/BB

USU82764AM01 Sirius Xm Radio Inc SIRI 5.000 Fixed 02/11/2023 01/08/2027 3.8    92.52 7.27 +264 -0.97 05/07/2017 US Company Guarnt Media 1500MM 2k+1k Ba3/BB/ - 

USU2541MAA81 Directv Fin Llc/coinc DTV 5.875 Fixed 02/11/2023 15/08/2027 3.9    87.82 9.73 +509 +0.43 -1.27 02/08/2021 US Sr Secured Media 2300MM 2k+1k Ba3/BB/BBB-

USG04586AU00 Ardagh Pkg Fin/hldgs Usa ARGID 5.250 Fixed 02/11/2023 15/08/2027 3.9    82.14 11.04 +641 -1.19 -4.47 02/06/2020 US Sr Unsecured Packaging&Containers 1000MM 200k+1k Caa1/B-/CCC+

USU1828LAA62 Clear Channel Outdoor Ho CCO 5.125 Fixed 02/11/2023 15/08/2027 3.9    88.97 8.53 +390 -0.74 23/08/2019 US Sr Secured Advertising 1250MM 2k+1k B1/B/ - 

US345397A860 Ford Motor Credit Co Llc F 4.125 Fixed 17/06/2027 17/08/2027 3.9    90.37 7.01 +238 -0.65 -0.46 17/08/2020 US Sr Unsecured Auto Manufacturers 1250MM 200k+1k Ba1/BB+/BBB-

USU03169AM81 Amkor Technology Inc AMKR 6.625 Fixed 02/11/2023 15/09/2027 4.0    97.93 7.24 +261 -1.83 -3.08 15/03/2019 US Sr Unsecured Semiconductors 525MM 2k+1k B1/BB/BB+

USU6500TAB18 Nextera Energy Operating NEP 4.500 Fixed 15/06/2027 15/09/2027 4.0    89.38 7.67 +305 -2.22 -3.95 25/09/2017 US Company Guarnt Electric 550MM 2k+1k Ba1/BB/BB+

USU9029YAC40 Uber Technologies Inc UBER 7.500 Fixed 23/10/2023 15/09/2027 4.0    101.24 6.80 +171 +0.07 -0.94 17/09/2019 US Company Guarnt Internet 1200MM 2k+1k B1/B+/ - 

US05508WAB19 B&g Foods Inc BGS 5.250 Fixed 03/11/2023 15/09/2027 4.0    84.21 10.21 +559 +0.25 -5.30 26/09/2019 US Company Guarnt Food 550MM 2k+1k Caa2/CCC/ - 

US651229BC91 Newell Brands Inc NWL 6.375 Fixed 15/06/2027 15/09/2027 4.0    94.81 7.93 +330 -1.42 -3.56 14/09/2022 US Sr Unsecured Housewares 500MM 2k+1k Ba2/BB/BB

US680665AJ53 Olin Corp OLN 5.125 Fixed 03/11/2023 15/09/2027 4.0    93.25 7.12 +249 -0.93 -2.80 09/03/2017 US Sr Unsecured Chemicals 500MM 2k+1k Ba1/BB+/BBB-

USU8526DAB20 Ss&c Technologies Inc SSNC 5.500 Fixed 18/10/2023 30/09/2027 4.0    93.70 7.35 +273 -0.86 -2.91 28/03/2019 US Company Guarnt Software 2000MM 2k+1k B2/B+/ - 

USU3144QAK68 Frontier Communications FYBR 5.875 Fixed 02/11/2023 15/10/2027 4.0    90.06 8.86 +425 08/10/2020 US Sr Secured Telecommunications 1150MM 2k+1k B3/B/BB+

US59151KAM09 Methanex Corp MXCN 5.125 Fixed 15/04/2027 15/10/2027 4.0    91.80 7.52 +291 -1.49 -2.68 22/09/2020 CA Sr Unsecured Chemicals 700MM 2k+1k Ba1/BB/BB+

USU71760AA77 Performance Food Group I PFGC 5.500 Fixed 13/10/2023 15/10/2027 4.0    94.29 7.16 +254 -0.11 -2.27 27/09/2019 US Company Guarnt Food 1060MM 2k+1k B2/BB/ - 

USG53431AA32 Lcpr Sr Secured Fin Dac LILAPR 6.750 Fixed 13/10/2023 15/10/2027 4.0    92.20 9.10 +448 25/10/2019 US Sr Secured Media 1161MM 200k+1k B1/B+/BB+

USU11016AA75 Brink's Co/the BCO 4.625 Fixed 02/11/2023 15/10/2027 4.0    93.02 6.63 +202 -0.16 -1.87 20/10/2017 US Company Guarnt Commercial Services 600MM 2k+1k Ba3/BB-/BB+

US88033GDB32 Tenet Healthcare Corp THC 5.125 Fixed 19/10/2023 01/11/2027 4.1    92.28 7.35 +274 -1.42 -3.58 26/08/2019 US Sr Secured Healthcare-Services 1500MM 2k+1k B1/BB-/BB-

US345397YT41 Ford Motor Credit Co Llc F 3.815 Fixed 02/08/2027 02/11/2027 4.1    88.81 7.02 +242 -0.84 -0.64 02/11/2017 US Sr Unsecured Auto Manufacturers 750MM 200k+1k Ba1/BB+/BBB-

US345397C353 Ford Motor Credit Co Llc F 7.350 Fixed 04/10/2027 04/11/2027 4.1    101.39 6.95 +232 -0.37 -0.61 04/11/2022 US Sr Unsecured Auto Manufacturers 1500MM 200k+1k Ba1/BB+/BBB-

US893647BL01 Transdigm Inc TDG 5.500 Fixed 03/11/2023 15/11/2027 4.1    93.22 7.44 +283 -0.95 -2.24 12/06/2020 US Company Guarnt Aerospace/Defense 2649MM 2k+1k B3/B-/ - 

US103304BU40 Boyd Gaming Corp BYD 4.750 Fixed 16/10/2023 01/12/2027 4.2    91.47 7.16 +256 -0.81 -2.97 14/08/2020 US Company Guarnt Lodging 1000MM 2k+1k B1/BB/ - 

US817565CD49 Service Corp Intl SCI 4.625 Fixed 03/11/2023 15/12/2027 4.2    92.01 6.85 +225 -1.06 -2.70 12/12/2017 US Sr Unsecured Commercial Services 550MM 2k+1k Ba3/BB/ - 

USC5400RAF94 Mattamy Group Corp MATHOM 5.250 Fixed 02/11/2023 15/12/2027 4.2    90.99 7.81 +321 -0.96 -3.69 05/12/2019 CA Sr Unsecured Home Builders 500MM 2k+1k Ba3/BB/ - 

USC6900PAF65 1011778 Bc / New Red Fin BCULC 3.875 Fixed 13/10/2023 15/01/2028 4.3    89.51 6.74 +215 -0.43 -2.48 24/09/2019 CA Sr Secured Retail 1550MM 2k+1k Ba2/BB+/ - 

US629377CE03 Nrg Energy Inc NRG 5.750 Fixed 19/10/2023 15/01/2028 4.3    93.19 7.64 +305 -0.58 -2.37 30/10/2018 US Company Guarnt Electric 821MM 2k+1k Ba2/BB/BB+

US516806AG11 Vital Energy Inc VTLE 10.125 Fixed 03/11/2023 15/01/2028 4.3    101.40 9.41 +444 +0.08 -0.75 24/01/2020 US Company Guarnt Oil&Gas 700MM 2k+1k B3/B/ - 

USU7415PAF28 Prime Secsrvc Brw/financ PRSESE 6.250 Fixed 02/11/2023 15/01/2028 4.3    93.12 8.19 +358 +0.02 -3.47 28/01/2020 US Secured Commercial Services 1300MM 2k+1k B3/B/ - 

USU7318UAN29 Post Holdings Inc POST 5.625 Fixed 18/10/2023 15/01/2028 4.3    94.49 7.14 +254 -0.70 -3.52 01/12/2017 US Company Guarnt Food 941MM 2k+1k B2/B+/ - 

US911365BG81 United Rentals North Am URI 4.875 Fixed 16/10/2023 15/01/2028 4.3    92.73 6.86 +227 -1.11 -2.99 11/08/2017 US Company Guarnt Commercial Services 1669MM 2k+1k Ba2/BB+/ - 

USU8302LAD02 Tallgrass Nrg Prtnr/fin TEP 5.500 Fixed 02/11/2023 15/01/2028 4.3    90.50 8.17 +358 -1.46 -2.81 15/09/2017 US Company Guarnt Pipelines 500MM 2k+1k B1/BB-/BB-

US827048AW93 Silgan Holdings Inc SLGN 4.125 Fixed 19/10/2023 01/02/2028 4.3    89.60 6.95 +237 -0.68 -2.51 22/07/2020 US Company Guarnt Packaging&Containers 570MM 2k+1k Ba3/BB-/BB+

US29261AAA88 Encompass Health Corp EHC 4.500 Fixed 03/11/2023 01/02/2028 4.3    90.47 7.10 +251 -0.94 -3.13 18/09/2019 US Company Guarnt Healthcare-Services 800MM 2k+1k B1/B+/ - 

USU8119QAA86 Sealed Air/sealed Air Us SEE 6.125 Fixed 01/02/2025 01/02/2028 4.3    96.42 7.10 +250 -0.37 -2.31 31/01/2023 US Company Guarnt Packaging&Containers 775MM 1k+1k Ba2/BB+/ - 

USU2285XAG17 Csc Holdings Llc CSCHLD 5.375 Fixed 13/10/2023 01/02/2028 4.3    81.72 10.77 +617 +0.89 -0.56 29/01/2018 US Company Guarnt Media 1000MM 200k+1k B2/B/ - 

US513075BR18 Lamar Media Corp LAMR 3.750 Fixed 19/10/2023 15/02/2028 4.4    88.50 6.84 +226 -1.19 -3.37 15/10/2020 US Company Guarnt Advertising 595MM 2k+1k Ba3/BB/ - 

USU13055AT23 Calpine Corp CPN 4.500 Fixed 02/11/2023 15/02/2028 4.4    90.57 7.05 +246 -2.85 20/12/2019 US Sr Secured Electric 1250MM 2k+1k Ba2/BB+/BB+

USC10602BK23 Bombardier Inc BBDBCN 6.000 Fixed 15/02/2024 15/02/2028 4.4    91.17 8.46 +387 -0.79 -3.50 12/08/2021 CA Sr Unsecured Aerospace/Defense 750MM 2k+1k B2/B/ - 

USU0125LAB63 Albertsons Cos/safeway ACI 5.875 Fixed 02/11/2023 15/02/2028 4.4    96.09 6.93 +233 -0.97 15/08/2019 US Company Guarnt Food 750MM 2k+1k Ba3/BB+/ - 

USU02413AH27 American Airlines Inc AAL 7.250 Fixed 15/02/2025 15/02/2028 4.4    95.14 8.61 +400 -1.19 -3.80 15/02/2023 US Sr Secured Airlines 750MM 2k+1k Ba2/BB-/BB-

USU24442AC62 Kaiser Aluminum Corp KALU 4.625 Fixed 13/10/2023 01/03/2028 4.4    87.28 8.11 +353 26/11/2019 US Company Guarnt Mining 500MM 2k+1k B2/BB-/BB-

US058498AY23 Ball Corp BALL 6.875 Fixed 15/11/2024 15/03/2028 4.5    100.02 6.87 +211 -0.57 -1.54 25/11/2022 US Company Guarnt Packaging&Containers 750MM 2k+1k Ba1/BB+/ - 

US780153AW20 Royal Caribbean Cruises RCL 3.700 Fixed 15/12/2027 15/03/2028 4.5    83.30 8.27 +369 -2.70 -4.96 28/11/2017 US Sr Unsecured Leisure Time 500MM 2k+1k B1/BB-/ - 
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USG0086CAD59 Adient Global Holdings ADNT 7.000 Fixed 15/04/2025 15/04/2028 4.5    99.20 7.21 +263 -1.07 -3.11 14/03/2023 US Sr Secured Auto Parts&Equipment 500MM 2k+1k Ba3/BB+/ - 

USU6835WAA28 Organon & Co/org OGN 4.125 Fixed 30/04/2024 30/04/2028 4.6    87.31 7.45 +289 22/04/2021 US Sr Secured Pharmaceuticals 2100MM 200k+1k Ba2/BB/ - 

USU3144QAL42 Frontier Communications FYBR 5.000 Fixed 01/05/2024 01/05/2028 4.6    84.66 9.18 +461 -1.71 25/11/2020 US Sr Secured Telecommunications 1550MM 2k+1k B3/B/BB+

US345397C924 Ford Motor Credit Co Llc F 6.800 Fixed 12/04/2028 12/05/2028 4.6    99.49 6.93 +235 -0.71 -0.69 06/04/2023 US Sr Unsecured Auto Manufacturers 1500MM 200k+1k Ba1/BB+/BBB-

USU5763PAE70 Match Group Hld Ii Llc MTCHII 4.625 Fixed 13/10/2023 01/06/2028 4.7    88.91 7.49 +292 -1.96 -4.10 19/05/2020 US Sr Unsecured Internet 500MM 2k+1k Ba3/BB/ - 

USU2947RAB51 Fair Isaac Corp FAIRIC 4.000 Fixed 18/10/2023 15/06/2028 4.7    89.01 6.77 +221 -1.06 -3.09 06/12/2019 US Sr Unsecured Software 900MM 2k+1k Ba2/BB+/ - 

US69331CAH16 Pg&e Corp PCG 5.000 Fixed 16/10/2023 01/07/2028 4.7    89.82 7.60 +304 -1.06 -2.86 23/06/2020 US Sr Secured Electric 1000MM 2k+1k B1/BB-/BB+

US26885BAC46 Eqm Midstream Partners L EQM 5.500 Fixed 15/04/2028 15/07/2028 4.8    92.62 7.36 +280 -1.23 -3.57 25/06/2018 US Sr Unsecured Pipelines 850MM 2k+1k Ba3/BB-/BB

USU05247AA60 Avantor Funding Inc AVTR 4.625 Fixed 13/10/2023 15/07/2028 4.8    90.89 6.89 +234 -0.82 -3.04 17/07/2020 US Company Guarnt Healthcare-Products 1550MM 2k+1k B2/BB/BB

USU17176AL91 Cinemark Usa Inc CNK 5.250 Fixed 15/07/2024 15/07/2028 4.8    89.19 8.01 +346 -0.79 -0.81 15/06/2021 US Company Guarnt Entertainment 765MM 2k+1k B3/B+/B

USP2121VAM65 Carnival Corp CCL 4.000 Fixed 01/05/2028 01/08/2028 4.8    87.17 7.19 +264 -1.40 -2.92 26/07/2021 US Sr Secured Leisure Time 2406MM 2k+1k Ba2/BB-/ - 

USU98401AB58 Xerox Holdings Corp XRX 5.500 Fixed 15/07/2028 15/08/2028 4.9    83.42 9.87 +532 -3.00 -4.70 06/08/2020 US Company Guarnt Office/Business Equip 550MM 2k+1k Ba2/BB/ - 

US89469AAD63 Treehouse Foods Inc THS 4.000 Fixed 19/10/2023 01/09/2028 4.9    82.68 8.38 +383 -0.99 -5.08 09/09/2020 US Company Guarnt Food 500MM 2k+1k B3/CCC+/ - 

USC39217AL52 Gfl Environmental Inc GFLCN 3.500 Fixed 01/03/2028 01/09/2028 4.9    85.99 6.92 +237 -1.53 -3.42 21/12/2020 CA Sr Secured Environmental Control 750MM 2k+1k Ba3/BB-/ - 

USU62886AL72 Ncr Corp NCR 5.000 Fixed 13/10/2023 01/10/2028 5.0    88.67 7.78 +324 -1.27 -3.59 20/08/2020 US Company Guarnt Computers 650MM 2k+1k B2/B+/BB-

US88033GDK31 Tenet Healthcare Corp THC 6.125 Fixed 03/11/2023 01/10/2028 5.0    93.09 7.82 +327 -0.82 -3.66 16/09/2020 US Company Guarnt Healthcare-Services 2500MM 1k+1k B3/B-/B+

USU68195AA11 Olympus Wtr Us Hldg Corp SOLEIN 4.250 Fixed 01/10/2024 01/10/2028 5.0    81.55 8.91 +437 -0.55 -1.11 01/10/2021 US Sr Secured Chemicals 815MM 200k+1k B3/B-/ - 

US552953CH22 Mgm Resorts Intl MGM 4.750 Fixed 15/07/2028 15/10/2028 5.0    87.36 7.84 +330 -1.00 -4.29 13/10/2020 US Company Guarnt Lodging 750MM 2k+1k B1/BB-/ - 

USU16309AH65 Chemours Co CC 5.750 Fixed 15/11/2023 15/11/2028 5.1    86.73 9.05 +450 -2.63 -5.23 27/11/2020 US Company Guarnt Chemicals 783MM 2k+1k B1/BB/ - 

USU2443LAF86 H&e Equipment Services HEES 3.875 Fixed 15/12/2023 15/12/2028 5.2    85.23 7.35 +282 -3.08 14/12/2020 US Company Guarnt Distribution/Wholesale 1250MM 2k+1k B1/BB-/ - 

USG4863AAM02 International Game Tech IGT 5.250 Fixed 15/01/2024 15/01/2029 5.3    92.70 6.92 +239 -0.57 -3.73 19/06/2020 US Sr Secured Entertainment 750MM 200k+1k Ba1/BB+/BBB-

US893647BP15 Transdigm Inc TDG 4.625 Fixed 15/01/2024 15/01/2029 5.3    86.55 7.78 +325 -1.12 -3.52 20/09/2021 US Company Guarnt Aerospace/Defense 1200MM 2k+1k B3/B-/ - 

USU92279AN56 Vector Group Ltd VGR 5.750 Fixed 01/02/2024 01/02/2029 5.3    86.07 9.11 +457 -1.01 -3.17 28/01/2021 US Sr Secured Agriculture 875MM 1k+1k Ba3/BB/ - 

US345397B934 Ford Motor Credit Co Llc F 2.900 Fixed 10/12/2028 10/02/2029 5.4    81.92 7.01 +249 -0.96 -0.97 10/01/2022 US Sr Unsecured Auto Manufacturers 750MM 200k+1k Ba1/BB+/BBB-

USU38284AF94 Hologic Inc HOLX 3.250 Fixed 18/10/2023 15/02/2029 5.4    84.31 6.79 +227 -1.53 -4.76 28/09/2020 US Company Guarnt Healthcare-Products 950MM 2k+1k Ba2/BB+/ - 

USC6900PAL34 1011778 Bc / New Red Fin BCULC 3.500 Fixed 15/02/2024 15/02/2029 5.4    85.23 6.84 +231 -2.12 -3.76 09/11/2020 CA Sr Secured Retail 750MM 2k+1k Ba2/BB+/ - 

US90138FAC68 Twilio Inc TWLO 3.625 Fixed 15/03/2024 15/03/2029 5.5    83.27 7.41 +290 -1.15 -4.48 09/03/2021 US Company Guarnt Software 500MM 2k+1k Ba3/BB/ - 

USU7265LAA36 Playtika Holding Corp PLTK 4.250 Fixed 15/03/2024 15/03/2029 5.5    82.87 8.22 +370 -0.42 -4.66 11/03/2021 US Company Guarnt Software 600MM 2k+1k B2/B+/ - 

USU0125LAH34 Albertsons Cos/safeway ACI 3.500 Fixed 02/11/2023 15/03/2029 5.5    84.65 6.93 +242 -1.74 -3.39 31/08/2020 US Company Guarnt Food 750MM 2k+1k Ba3/BB+/ - 

USC4R803AG10 Hudbay Minerals Inc HBMCN 6.125 Fixed 01/04/2024 01/04/2029 5.5    91.73 8.02 +349 -1.60 -4.01 23/09/2020 CA Company Guarnt Mining 600MM 2k+1k B2/B/BB-

USU5562LAG42 Macy's Retail Hldgs Llc M 5.875 Fixed 01/04/2024 01/04/2029 5.5    88.02 8.66 +413 -0.26 -3.98 17/03/2021 US Company Guarnt Retail 500MM 2k+1k Ba2/BB+/BBB-

USU6203WAA63 Medline Borrower Lp MEDIND 3.875 Fixed 01/10/2024 01/04/2029 5.5    83.80 7.53 +302 -0.75 -4.17 15/10/2021 US Sr Secured Healthcare-Products 4500MM 2k+1k B1/B+/BB-

USF21107AB74 Constellium Se CSTM 3.750 Fixed 15/04/2024 15/04/2029 5.5    83.64 7.41 +290 -0.96 -3.07 24/02/2021 US Company Guarnt Mining 500MM 250k+1k B1/B+/ - 

USU62886AN39 Ncr Corp NCR 5.125 Fixed 15/04/2024 15/04/2029 5.5    87.27 8.02 +350 -1.65 -5.00 06/04/2021 US Company Guarnt Computers 1200MM 2k+1k B2/B+/BB-

USU9226VAH07 Vistra Operations Co Llc VST 4.375 Fixed 01/05/2024 01/05/2029 5.6    85.39 7.64 +313 -0.89 -3.68 10/05/2021 US Company Guarnt Electric 1250MM 2k+1k Ba2/BB/BB

US893647BQ97 Transdigm Inc TDG 4.875 Fixed 01/05/2024 01/05/2029 5.6    86.74 7.86 +334 -1.37 -3.95 20/09/2021 US Company Guarnt Aerospace/Defense 750MM 2k+1k B3/B-/ - 

USU91505AQ77 Univision Communications UVN 4.500 Fixed 01/05/2024 01/05/2029 5.6    80.18 9.11 +459 -2.04 -6.87 21/05/2021 US Sr Secured Media 1050MM 2k+1k B1/B+/ - 

USP2121VAN49 Carnival Corp CCL 6.000 Fixed 01/11/2024 01/05/2029 5.6    85.14 9.49 +496 -1.78 -6.85 02/11/2021 US Company Guarnt Leisure Time 2000MM 2k+1k B3/B/ - 

US817565CE22 Service Corp Intl SCI 5.125 Fixed 01/06/2024 01/06/2029 5.7    91.63 6.94 +242 -1.53 -3.26 21/05/2019 US Sr Unsecured Commercial Services 750MM 2k+1k Ba3/BB/ - 

USU53737AD15 Lithia Motors Inc LAD 3.875 Fixed 01/06/2024 01/06/2029 5.7    83.55 7.50 +299 -1.24 -3.47 27/05/2021 US Sr Unsecured Retail 800MM 2k+1k Ba2/BB+/ - 

USU4329KAA61 Hilton Grand Vac Bor Esc HGVLLC 5.000 Fixed 01/06/2024 01/06/2029 5.7    86.54 8.00 +348 -0.39 -4.05 04/06/2021 US Sr Unsecured Lodging 850MM 2k+1k B2/B+/BB

USU12501AY51 Cco Hldgs Llc/cap Corp CHTR 5.375 Fixed 01/06/2024 01/06/2029 5.7    89.66 7.66 +314 -1.38 -2.24 23/05/2019 US Sr Unsecured Media 750MM 2k+1k B1/BB-/BB+

US058498AZ97 Ball Corp BALL 6.000 Fixed 15/05/2026 15/06/2029 5.7    96.30 6.79 +227 -1.01 -2.74 11/05/2023 US Company Guarnt Packaging&Containers 1000MM 2k+1k Ba1/BB+/ - 

US70959WAK99 Penske Automotive Group PAG 3.750 Fixed 15/06/2024 15/06/2029 5.7    83.40 7.37 +286 -1.16 -3.07 15/06/2021 US Company Guarnt Retail 500MM 2k+1k Ba3/BB-/ - 

USU57149AE33 Marriott Ownership Resor VAC 4.500 Fixed 15/06/2024 15/06/2029 5.7    83.02 8.30 +379 -0.28 -2.78 21/06/2021 US Company Guarnt Lodging 500MM 2k+1k B1/B+/ - 

US382550BN08 Goodyear Tire & Rubber GT 5.000 Fixed 15/04/2029 15/07/2029 5.8    85.54 8.19 +368 -1.16 -4.37 27/04/2022 US Company Guarnt Auto Parts&Equipment 845MM 2k+1k  - /BB-/BB-

US680665AL00 Olin Corp OLN 5.625 Fixed 01/08/2024 01/08/2029 5.8    93.00 7.11 +260 -0.70 -3.59 16/07/2019 US Sr Unsecured Chemicals 669MM 2k+1k Ba1/BB+/BBB-

US517834AF40 Las Vegas Sands Corp LVS 3.900 Fixed 08/05/2029 08/08/2029 5.9    84.68 7.15 +265 -1.45 -4.18 31/07/2019 US Sr Unsecured Lodging 750MM 2k+1k Baa3/BB+/BB+

USU12501BQ19 Cco Hldgs Llc/cap Corp CHTR 6.375 Fixed 01/09/2025 01/09/2029 5.9    93.08 7.86 +334 -0.94 09/08/2022 US Sr Unsecured Media 1500MM 2k+1k B1/BB-/BB+

US626738AE88 Murphy Oil Usa Inc MUSA 4.750 Fixed 15/09/2024 15/09/2029 6.0    89.21 7.00 +249 -0.47 -3.24 13/09/2019 US Company Guarnt Retail 500MM 2k+1k Ba2/BB+/ - 

US87901JAH86 Tegna Inc TGNA 5.000 Fixed 15/09/2024 15/09/2029 6.0    82.85 8.76 +425 -1.96 -6.54 13/09/2019 US Company Guarnt Media 1100MM 2k+1k Ba3/BB+/ - 

US651229BD74 Newell Brands Inc NWL 6.625 Fixed 15/06/2029 15/09/2029 6.0    93.86 7.94 +342 -2.68 -5.65 14/09/2022 US Sr Unsecured Housewares 500MM 2k+1k Ba2/BB/BB

US02406PBB58 American Axle & Mfg Inc AXL 5.000 Fixed 01/10/2024 01/10/2029 6.0    80.35 9.36 +485 -0.26 -2.91 19/08/2021 US Company Guarnt Auto Parts&Equipment 600MM 1k+1k B2/B+/ - 
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USU6203WAB47 Medline Borrower Lp MEDIND 5.250 Fixed 01/10/2024 01/10/2029 6.0    85.69 8.33 +382 -0.39 -3.90 15/10/2021 US Sr Unsecured Healthcare-Products 2500MM 2k+1k Caa1/B-/B-

USU16309AJ22 Chemours Co CC 4.625 Fixed 15/11/2024 15/11/2029 6.1    79.89 8.97 +447 -2.23 -5.08 18/08/2021 US Company Guarnt Chemicals 620MM 2k+1k B1/BB/ - 

USU8067TAR78 Light & Wonder Intl Inc LNW 7.250 Fixed 15/11/2024 15/11/2029 6.1    99.72 7.30 +279 -0.57 -2.28 26/11/2019 US Company Guarnt Entertainment 500MM 2k+1k B3/B+/BB

US59151KAL26 Methanex Corp MXCN 5.250 Fixed 15/09/2029 15/12/2029 6.2    88.65 7.58 +307 -1.12 -3.08 12/09/2019 CA Sr Unsecured Chemicals 700MM 2k+1k Ba1/BB/BB+

USG79456AR38 Seagate Hdd Cayman STX 8.250 Fixed 15/07/2026 15/12/2029 6.2    102.07 7.72 +314 -0.52 -3.52 30/05/2023 US Company Guarnt Computers 500MM 2k+1k Ba3/BB/BB+

USU9T71RAB76 Yum! Brands Inc YUM 4.750 Fixed 15/10/2029 15/01/2030 6.3    89.74 6.78 +228 -4.40 11/09/2019 US Sr Unsecured Retail 800MM 2k+1k Ba3/BB/ - 

US432833AF84 Hilton Domestic Operatin HLT 4.875 Fixed 15/01/2025 15/01/2030 6.3    89.93 6.87 +238 -1.64 -4.12 08/11/2019 US Company Guarnt Lodging 1000MM 2k+1k Ba2/BB+/ - 

US88033GDR83 Tenet Healthcare Corp THC 4.375 Fixed 01/12/2024 15/01/2030 6.3    84.67 7.48 +298 -1.58 -5.16 01/12/2021 US Sr Secured Healthcare-Services 1450MM 2k+1k B1/BB-/BB-

USU6700TAC72 Novelis Corp HNDLIN 4.750 Fixed 30/01/2025 30/01/2030 6.3    87.04 7.35 +285 -1.44 -4.52 16/01/2020 US Company Guarnt Mining 1600MM 2k+1k Ba3/BB/ - 

US29261AAB61 Encompass Health Corp EHC 4.750 Fixed 01/02/2025 01/02/2030 6.3    87.82 7.18 +268 -1.16 -4.13 18/09/2019 US Company Guarnt Healthcare-Services 800MM 2k+1k B1/B+/ - 

US680665AK27 Olin Corp OLN 5.000 Fixed 01/02/2024 01/02/2030 6.3    88.37 7.33 +283 -0.58 -3.94 19/01/2018 US Sr Unsecured Chemicals 515MM 2k+1k Ba1/BB+/BBB-

USG90073AK68 Transocean Inc RIG 8.750 Fixed 15/02/2026 15/02/2030 6.4    102.01 8.16 +332 -1.23 -2.00 31/01/2023 US Sr Secured Oil&Gas 1116MM 2k+1k B2/B/ - 

US513075BT73 Lamar Media Corp LAMR 4.000 Fixed 15/02/2025 15/02/2030 6.4    84.68 7.03 +253 -1.10 -4.40 15/10/2020 US Company Guarnt Advertising 550MM 2k+1k Ba3/BB/ - 

USU55288AB72 Mcafee Corp MCFE 7.375 Fixed 15/02/2025 15/02/2030 6.4    84.07 10.91 +639 -0.45 17/02/2022 US Sr Unsecured Computers 2020MM 2k+1k Caa2/CCC+/ - 

USU6840PAA04 Open Text Holdings Inc OTEXCN 4.125 Fixed 15/02/2025 15/02/2030 6.4    83.28 7.47 +298 -1.18 -3.89 18/02/2020 CA Company Guarnt Software 900MM 2k+1k Ba3/BB-/BB+

USU0125LAE03 Albertsons Cos/safeway ACI 4.875 Fixed 15/02/2025 15/02/2030 6.4    89.92 6.86 +236 -1.13 -3.46 05/02/2020 US Company Guarnt Food 1000MM 2k+1k Ba3/BB+/ - 

USU12501BA66 Cco Hldgs Llc/cap Corp CHTR 4.750 Fixed 01/09/2024 01/03/2030 6.4    83.81 8.03 +354 -1.79 -3.48 01/10/2019 US Sr Unsecured Media 1350MM 2k+1k B1/BB-/BB+

US345397C684 Ford Motor Credit Co Llc F 7.350 Fixed 06/01/2030 06/03/2030 6.4    100.81 7.19 +267 -1.17 -1.40 06/01/2023 US Sr Unsecured Auto Manufacturers 1150MM 200k+1k Ba1/BB+/BBB-

US845467AS85 Southwestern Energy Co SWN 5.375 Fixed 15/03/2025 15/03/2030 6.5    90.24 7.30 +280 -1.01 -3.97 30/08/2021 US Company Guarnt Oil&Gas 1200MM 2k+1k Ba2/BB+/BB+

US228180AB14 Crown Americas Llc CCK 5.250 Fixed 01/01/2030 01/04/2030 6.5    91.12 6.97 +248 -1.33 -4.10 11/01/2023 US Company Guarnt Packaging&Containers 500MM 2k+1k Ba2/BB+/ - 

USU7502FAA94 Roblox Corp RBLX 3.875 Fixed 01/11/2024 01/05/2030 6.6    80.41 7.73 +325 -0.65 -4.23 29/10/2021 US Sr Unsecured Software 1000MM 2k+1k Ba2/BB/ - 

USU52783AZ71 Level 3 Financing Inc LVLT 10.500 Fixed 15/05/2026 15/05/2030 6.6    100.78 10.27 +567 31/03/2023 US Sr Secured Telecommunications 925MM 2k+1k B1/B/BB-

USU23888AE71 Davita Inc DVA 4.625 Fixed 01/06/2025 01/06/2030 6.7    81.94 8.20 +371 -1.57 -5.42 09/06/2020 US Company Guarnt Healthcare-Services 2750MM 2k+1k B1/B+/ - 

USP2121VAP96 Carnival Corp CCL 10.500 Fixed 01/06/2025 01/06/2030 6.7    103.71 9.27 +459 -1.35 -3.66 25/05/2022 US Company Guarnt Leisure Time 1000MM 2k+1k B3/B/ - 

US345397D427 Ford Motor Credit Co Llc F 7.200 Fixed 10/04/2030 10/06/2030 6.7    100.37 7.13 +263 -0.82 -1.17 08/06/2023 US Sr Unsecured Auto Manufacturers 850MM 200k+1k Ba1/BB+/BBB-

USU23536AB88 Darling Ingredients Inc DAR 6.000 Fixed 15/06/2025 15/06/2030 6.7    94.45 7.05 +256 -1.90 -4.25 09/06/2022 US Company Guarnt Agriculture 1000MM 2k+1k Ba2/BB+/BB+

US911365BN33 United Rentals North Am URI 4.000 Fixed 15/07/2025 15/07/2030 6.8    84.44 6.91 +243 -1.09 -4.45 25/02/2020 US Company Guarnt Commercial Services 750MM 2k+1k Ba2/BB+/ - 

US817565CF96 Service Corp Intl SCI 3.375 Fixed 15/08/2025 15/08/2030 6.9    79.76 7.16 +268 -1.78 -4.27 10/08/2020 US Sr Unsecured Commercial Services 850MM 2k+1k Ba3/BB/ - 

US67059TAH86 Nustar Logistics Lp NSUS 6.375 Fixed 01/04/2030 01/10/2030 7.0    93.85 7.52 +303 -0.78 -3.75 14/09/2020 US Company Guarnt Pipelines 600MM 2k+1k Ba3/BB-/BB

US516806AJ59 Vital Energy Inc VTLE 9.750 Fixed 15/10/2026 15/10/2030 7.0    101.36 9.41 +484 +0.15 25/09/2023 US Company Guarnt Oil&Gas 500MM 2k+1k B3/B/ - 

USC6900PAJ87 1011778 Bc / New Red Fin BCULC 4.000 Fixed 15/10/2025 15/10/2030 7.0    82.64 7.19 +271 -1.69 -4.32 05/10/2020 CA Secured Retail 2900MM 2k+1k B2/B+/ - 

US345397B363 Ford Motor Credit Co Llc F 4.000 Fixed 13/08/2030 13/11/2030 7.1    83.16 7.05 +258 -1.37 -2.17 13/11/2020 US Sr Unsecured Auto Manufacturers 1650MM 200k+1k Ba1/BB+/BBB-

US513075BZ34 Lamar Media Corp LAMR 3.625 Fixed 15/01/2026 15/01/2031 7.3    80.73 7.06 +258 -1.89 -4.74 01/09/2021 US Company Guarnt Advertising 550MM 2k+1k Ba3/BB/ - 

US911363AM11 United Rentals North Am URI 3.875 Fixed 15/08/2025 15/02/2031 7.4    82.14 7.02 +255 -1.62 -4.98 10/08/2020 US Company Guarnt Commercial Services 1100MM 2k+1k Ba2/BB+/ - 

USU13055AX35 Calpine Corp CPN 3.750 Fixed 01/03/2026 01/03/2031 7.4    81.68 6.96 +249 -3.13 16/12/2020 US Sr Secured Electric 900MM 2k+1k Ba2/BB+/BB+

USU12501BR91 Cco Hldgs Llc/cap Corp CHTR 7.375 Fixed 01/03/2026 01/03/2031 7.4    96.44 8.02 +353 -1.82 -3.33 13/02/2023 US Sr Unsecured Media 1100MM 2k+1k B1/BB-/BB+

US90138FAD42 Twilio Inc TWLO 3.875 Fixed 15/03/2026 15/03/2031 7.5    80.76 7.27 +280 -1.20 -4.23 09/03/2021 US Company Guarnt Software 500MM 2k+1k Ba3/BB/ - 

US72147KAJ79 Pilgrim's Pride Corp PPC 4.250 Fixed 15/04/2026 15/04/2031 7.5    82.75 7.26 +279 -1.86 -4.51 15/02/2023 US Company Guarnt Food 998MM 2k+1k Ba2/BBB-/BBB-

US382550BJ95 Goodyear Tire & Rubber GT 5.250 Fixed 30/01/2031 30/04/2031 7.6    83.52 8.22 +374 -0.85 -5.10 06/04/2021 US Company Guarnt Auto Parts&Equipment 550MM 2k+1k B2/BB-/BB-

USU6835WAB01 Organon & Co/org OGN 5.125 Fixed 30/04/2026 30/04/2031 7.6    79.79 8.84 +437 -1.17 -7.22 22/04/2021 US Sr Unsecured Pharmaceuticals 2000MM 200k+1k B1/BB-/ - 

US817565CG79 Service Corp Intl SCI 4.000 Fixed 15/05/2026 15/05/2031 7.6    81.24 7.25 +278 -1.63 -4.51 24/05/2021 US Sr Unsecured Commercial Services 800MM 2k+1k Ba3/BB/ - 

US345397B694 Ford Motor Credi F 3.625 Fixed 17/03/2031 17/06/2031 7.7    79.63 7.10 +264 -1.87 -2.15 25/06/2021 US Sr Unsecured Auto Manufacturers 1000MM 200k+1k Ba1/BB+/BBB-

USG79456AS11 Seagate Hdd Cayman STX 8.500 Fixed 15/07/2026 15/07/2031 7.8    102.07 7.96 +338 -1.36 -3.87 30/05/2023 US Company Guarnt Computers 500MM 2k+1k Ba3/BB/BB+

US382550BR12 Goodyear Tire & Rubber GT 5.250 Fixed 15/04/2031 15/07/2031 7.8    81.73 8.51 +403 -1.26 -5.67 27/04/2022 US Company Guarnt Auto Parts&Equipment 600MM 2k+1k B2/BB-/BB-

US345370CA64 Ford Motor Company F 7.450 Fixed - 16/07/2031 7.8    103.21 6.91 +242 -1.19 -2.62 16/07/1999 US Sr Unsecured Auto Manufacturers 1070MM 1k+1k Ba1/BB+/BBB-

US911365BP80 United Rentals North Am URI 3.750 Fixed 15/07/2026 15/01/2032 8.3    80.02 6.97 +250 -1.86 -5.14 13/08/2021 US Company Guarnt Commercial Services 750MM 2k+1k Ba2/BB+/ - 

US988498AP63 Yum! Brands Inc YUM 4.625 Fixed 01/10/2026 31/01/2032 8.3    85.63 6.93 +246 -1.27 -4.47 01/04/2021 US Sr Unsecured Retail 1100MM 2k+1k Ba3/BB/ - 

USU12501BP36 Cco Hldgs Llc/cap Corp CHTR 4.750 Fixed 01/02/2027 01/02/2032 8.3    78.62 8.37 +390 -3.19 -4.54 19/01/2022 US Sr Unsecured Media 1200MM 2k+1k B1/BB-/BB+

US845467AT68 Southwestern Energy Co SWN 4.750 Fixed 01/02/2027 01/02/2032 8.3    84.87 7.20 +273 -1.12 -4.83 22/12/2021 US Company Guarnt Oil&Gas 1150MM 2k+1k Ba2/BB+/BB+

US988498AR20 Yum! Brands Inc YUM 5.375 Fixed 01/04/2027 01/04/2032 8.5    89.73 7.00 +253 -1.10 -4.99 01/04/2022 US Sr Unsecured Retail 1000MM 2k+1k Ba3/BB/ - 

USU7415QAA14 Adt Sec Corp ADT 4.875 Fixed - 15/07/2032 8.8    84.53 7.29 +283 -0.17 -4.27 02/05/2016 US Sr Secured Commercial Services 728MM 2k+1k Ba3/BB/ - 

US345370DB39 Ford Motor Company F 6.100 Fixed 19/05/2032 19/08/2032 8.9    93.13 7.16 +269 -1.37 -2.51 19/08/2022 US Sr Unsecured Auto Manufacturers 1750MM 2k+1k Ba1/BB+/BBB-

US72147KAK43 Pilgrim's Pride Corp PPC 6.250 Fixed 01/04/2033 01/07/2033 9.8    93.21 7.23 +276 -2.12 -5.51 19/04/2023 US Company Guarnt Food 1000MM 2k+1k Ba2/BBB-/BBB-
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US501797AL82 Bath & Body Works Inc BBWI 6.875 Fixed - 01/11/2035 12.1  88.25 8.44 +397 -2.05 -6.21 08/03/2016 US Company Guarnt Retail 973MM 2k+1k Ba2/BB/ - 

US501797AM65 Bath & Body Works Inc BBWI 6.750 Fixed - 01/07/2036 12.8  86.81 8.46 +398 -1.56 -6.82 16/06/2016 US Company Guarnt Retail 633MM 2k+1k Ba2/BB/ - 

US26885BAE02 Eqm Midstream Partners L EQM 6.500 Fixed 15/01/2048 15/07/2048 24.8  87.03 7.68 +332 -1.16 -5.07 25/06/2018 US Sr Unsecured Pipelines 550MM 2k+1k Ba3/BB-/BB
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XS2079842485 Arab Republic Of Egypt EGYPT 4.550 Fixed - 20/11/2023 0.1    98.87 13.50 +830 -0.36 +0.18 20/11/2019 EG Sr Unsecured Sovereign 500MM 200k+1k B3/B/B

US836205AQ75 Republic Of South Africa SOAF 4.665 Fixed - 17/01/2024 0.3    99.35 6.94 +142 +0.07 +0.12 17/01/2012 ZA Sr Unsecured Sovereign 1500MM 100k+1k Ba2/BB-/BB-

US71654QBH48 Petroleos Mexicanos PEMEX 4.875 Fixed - 18/01/2024 0.3    99.74 5.73 +19 -0.01 +0.38 29/08/2013 MX Company Guarnt Oil&Gas 844MM 10k+1k B1/BBB/B+

USW8758PAK22 Stena Ab STENA 7.000 Fixed - 01/02/2024 0.3    100.34 5.86 +27 -0.04 -0.02 23/01/2014 SE Sr Unsecured Holding Companies-Divers 396MM 200k+1k B1/BB/ - 

XS1953055875 Arab Republic Of Egypt EGYPT 6.200 Fixed - 01/03/2024 0.4    95.84 17.06 +1,163 -0.49 +0.86 26/02/2019 EG Sr Unsecured Sovereign 750MM 200k+1k B3/B/B

XS1044540547 Republic Of Azerbaijan AZERBJ 4.750 Fixed - 18/03/2024 0.5    99.00 7.01 +146 -0.30 -0.41 18/03/2014 AZ Sr Unsecured Sovereign 900MM 200k+1k Ba1/ - /BB+

US80386WAA36 Sasol Financing Usa Llc SASOL 5.875 Fixed 27/02/2024 27/03/2024 0.5    99.10 7.81 +226 -0.17 -0.19 27/09/2018 ZA Company Guarnt Chemicals 1500MM 200k+1k Ba2/BB+/ - 

USP989MJAY76 Ypf Sociedad Anonima YPFDAR 8.750 Fixed - 04/04/2024 0.5    95.89 17.75 +1,216 -1.07 -1.14 04/04/2014 AR Sr Unsecured Oil&Gas 346MM 1k+1k Caa3/ - /CCC-

US88167AAL52 Teva Pharmaceuticals Ne TEVA 6.000 Fixed 15/01/2024 15/04/2024 0.5    99.84 6.30 +72 -0.26 -0.04 17/05/2018 IL Company Guarnt Pharmaceuticals 956MM 200k+1k Ba2/BB-/BB-

XS1814962582 Turk Ihracat Kr Bk EXCRTU 6.125 Fixed - 03/05/2024 0.6    99.40 7.19 +162 -0.12 -0.60 03/05/2018 TR Sr Unsecured Sovereign 500MM 200k+1k B3/ - /B-

USG60744AA05 Mgm China Holdings Ltd MGMCHI 5.375 Fixed 13/10/2023 15/05/2024 0.6    98.95 7.15 +158 -0.04 -0.24 16/05/2019 MO Sr Unsecured Lodging 750MM 200k+1k B1/B+/ - 

XS2176895469 Arab Republic Of Egypt EGYPT 5.750 Fixed - 29/05/2024 0.7    92.14 19.13 +1,357 -1.25 +0.34 29/05/2020 EG Sr Unsecured Sovereign 1250MM 200k+1k B3/B/B

XS2265528120 Tml Holdings Pte Ltd TTMTIN 5.500 Fixed 02/11/2023 03/06/2024 0.7    99.12 6.87 +129 -0.04 +0.13 03/12/2020 IN Sr Unsecured Auto Manufacturers 300MM 200k+1k  - /BB/ - 

XS2348238259 China Hongqiao Group Ltd HONGQI 6.250 Fixed - 08/06/2024 0.7    98.25 8.95 +337 -0.02 +0.27 08/06/2021 CN Company Guarnt Mining 500MM 200k+1k Ba3/B+/BB+

XS1028951264 Turk Telekomunikasyon As TURKTI 4.875 Fixed - 19/06/2024 0.7    97.92 7.95 +238 -0.24 -0.25 19/06/2014 TR Sr Unsecured Telecommunications 500MM 200k+1k  - /B/B

XS1028952403 Republic Of Kenya KENINT 6.875 Fixed - 24/06/2024 0.7    92.40 18.58 +1,302 -0.53 -3.33 24/06/2014 KE Sr Unsecured Sovereign 2000MM 200k+1k  - /B/B

XS2132420758 Fortune Star Bvi Ltd FOSUNI 6.850 Fixed 02/11/2023 02/07/2024 0.7    91.79 19.18 +1,363 -1.26 -1.30 02/07/2020 CN Company Guarnt Lodging 600MM 200k+1k  - /BB-/ - 

XS2383328932 Adani Green Energy Ltd ADANIG 4.375 Fixed - 08/09/2024 0.9    94.00 11.39 +585 -0.46 +0.05 08/09/2021 IN Sr Secured Electric 750MM 200k+1k Ba3/ - / - 

XS1684384511 Softbank Group Corp SOFTBK 4.750 Fixed 21/06/2024 19/09/2024 1.0    97.96 7.00 +148 -0.10 -0.05 19/09/2017 JP Sr Unsecured Telecommunications 783MM 200k+1k Ba3/BB/ - 

USG98149AC46 Wynn Macau Ltd WYNMAC 4.875 Fixed 13/10/2023 01/10/2024 1.0    97.48 7.57 +206 -0.38 -0.62 20/09/2017 MO Sr Unsecured Lodging 600MM 200k+1k B2/B+/ - 

XS1686704948 Turkiye Petrol Rafineri TUPRST 4.500 Fixed 20/07/2024 18/10/2024 1.0    97.22 7.33 +185 -0.18 -0.49 18/10/2017 TR Sr Unsecured Oil&Gas 700MM 200k+1k B3/ - /B

XS1128996425 Mtn Mauritius Invstments MTNSJ 4.755 Fixed - 11/11/2024 1.1    97.70 6.96 +151 -0.02 -0.05 10/11/2014 ZA Company Guarnt Telecommunications 450MM 200k+1k Ba2/BB-/ - 

US900123CW86 Republic Of Turkey TURKEY 5.600 Fixed - 14/11/2024 1.1    98.50 7.03 +158 -0.31 -0.53 14/11/2019 TR Sr Unsecured Sovereign 2500MM 200k+1k B3/ - /B

XS2071397850 Mersin Uluslararasi Lima MERSIN 5.375 Fixed 02/11/2023 15/11/2024 1.1    98.33 6.95 +151 -0.19 -0.31 15/11/2019 TR Sr Unsecured Commercial Services 600MM 200k+1k  - /B/B

XS1141043296 Hazine Mustesarligi Varl TURKSK 4.489 Fixed - 25/11/2024 1.1    97.51 6.79 +135 -0.21 -0.57 25/11/2014 TR Sr Unsecured Sovereign 1000MM 200k+1k B3/ - /B

XS2080765154 Rakuten Group Inc RAKUTN 3.546 Fixed - 27/11/2024 1.2    93.80 9.37 +395 +0.13 +0.14 27/11/2019 JP Sr Unsecured Internet 800MM 200k+1k  - /BB/ - 

USJ64264AC82 Rakuten Group Inc RAKUTN 10.250 Fixed - 30/11/2024 1.2    101.35 8.97 +354 -0.01 -0.01 30/11/2022 JP Sr Unsecured Internet 950MM 200k+1k  - /BB/ - 

XS1854172043 Adani Green Energy Up ADGREG 6.250 Fixed - 10/12/2024 1.2    96.37 9.56 +415 +0.08 +0.95 10/06/2019 IN Sr Secured Energy-Alternate Sources 500MM 200k+1k Ba2/BB-/BB+

XS2362416294 Softbank Group Corp SOFTBK 3.125 Fixed 06/10/2024 06/01/2025 1.3    95.35 7.06 +168 -0.07 -0.27 06/07/2021 JP Sr Unsecured Telecommunications 450MM 200k+1k  - /BB/ - 

US71654QBV32 Petroleos Mexicanos PEMEX 4.250 Fixed - 15/01/2025 1.3    95.89 7.68 +230 +0.25 +1.05 22/03/2016 MX Company Guarnt Oil&Gas 635MM 10k+1k B1/BBB/B+

US279158AK55 Ecopetrol Sa ECOPET 4.125 Fixed - 16/01/2025 1.3    96.85 6.73 +136 -0.21 -0.45 16/09/2014 CO Sr Unsecured Oil&Gas 1200MM 1k+1k Baa3/BB+/BB+

USV3855GAA86 Greenko Solar Mauritius GRNKEN 5.550 Fixed 03/11/2023 29/01/2025 1.3    97.08 7.92 +256 -0.20 -0.39 29/07/2019 IN Sr Secured Energy-Alternate Sources 500MM 200k+1k Ba2/ - /BB

USP01012AS54 Republic Of El Salvador ELSALV 5.875 Fixed - 30/01/2025 1.3    91.00 13.54 +818 -1.56 -1.84 05/12/2012 SV Sr Unsecured Sovereign 348MM 5k+1k Caa3/CCC+/CCC+

US88167AAN19 Teva Pharmaceuticals Ne TEVA 7.125 Fixed 31/10/2024 31/01/2025 1.3    100.51 6.63 +115 -0.36 -0.22 14/09/2020 IL Company Guarnt Pharmaceuticals 425MM 200k+1k Ba2/BB-/BB-

USP22835AA30 Centrais Eletricas Brasi ELEBRA 3.625 Fixed - 04/02/2025 1.3    95.85 6.94 +157 -0.21 -0.51 04/02/2020 BR Sr Unsecured Electric 500MM 200k+1k  - /BB-/BB-

US900123AW05 Republic Of Turkey TURKEY 7.375 Fixed - 05/02/2025 1.3    100.26 7.16 +179 -0.30 -0.64 24/01/2005 TR Sr Unsecured Sovereign 3250MM 2k+1k B3/ - /B

XS1187065443 Eskom Holdings Soc Ltd ESKOM 7.125 Fixed - 11/02/2025 1.4    97.68 8.97 +362 -0.61 -1.45 11/02/2015 ZA Sr Unsecured Electric 1250MM 200k+1k B2/CCC+/ - 

XS1955059420 Turk Telekomunikasyon As TURKTI 6.875 Fixed - 28/02/2025 1.4    98.03 8.39 +305 -0.24 -0.46 28/02/2019 TR Sr Unsecured Telecommunications 500MM 200k+1k  - /B/B

XS1961766596 Koc Holding As KCHOL 6.500 Fixed 11/12/2024 11/03/2025 1.4    99.51 6.86 +155 -0.13 -0.41 11/03/2019 TR Sr Unsecured Holding Companies-Divers 750MM 200k+1k B3/B+/ - 

US900123CX69 Republic Of Turkey TURKEY 4.250 Fixed - 13/03/2025 1.4    95.64 7.50 +220 -0.55 -0.76 13/02/2020 TR Sr Unsecured Sovereign 2000MM 200k+1k B3/ - /B

XS2049728004 Jsw Steel Ltd JSTLIN 5.375 Fixed - 04/04/2025 1.5    97.88 6.89 +160 +0.16 +0.43 04/10/2019 IN Sr Unsecured Iron/Steel 400MM 200k+1k Ba1/ - /BB

XS1811213435 Softbank Group Corp SOFTBK 6.125 Fixed 20/01/2025 20/04/2025 1.5    98.65 7.06 +179 -0.25 -0.60 20/04/2018 JP Sr Unsecured Telecommunications 340MM 200k+1k Ba3/BB/ - 

USP8704LAB47 Sixsigma Networks Mexico KIONET 7.500 Fixed 03/11/2023 02/05/2025 1.6    88.92 15.69 +1,044 -0.73 -1.84 02/05/2018 MX Company Guarnt Telecommunications 300MM 200k+1k B2/B+/ - 

USP9308RAZ66 Transport De Gas Del Sur TRAGAS 6.750 Fixed 17/10/2023 02/05/2025 1.6    94.27 10.80 +554 -0.50 -0.94 02/05/2018 AR Sr Unsecured Pipelines 500MM 150k+1k Caa3/CCC-/ - 

XS1117297355 Lamar Funding Ltd OMGRID 3.958 Fixed - 07/05/2025 1.6    95.84 6.76 +152 -0.20 -0.20 07/05/2015 OM Company Guarnt Electric 1000MM 200k+1k Ba2/ - /BB+

XS2079668609 Tata Motors Ltd TTMTIN 5.875 Fixed - 20/05/2025 1.6    98.54 6.83 +161 -0.17 -0.32 20/11/2019 IN Sr Unsecured Auto Manufacturers 300MM 200k+1k B1/ - / - 

USG5975LAA47 Melco Resorts Finance MPEL 4.875 Fixed 02/11/2023 06/06/2025 1.7    94.90 8.20 +300 -0.46 -0.65 06/06/2017 HK Sr Unsecured Lodging 1000MM 200k+1k Ba3/BB-/ - 

XS1245432742 Arab Republic Of Egypt EGYPT 5.875 Fixed - 11/06/2025 1.7    80.68 19.92 +1,472 -2.39 -1.92 11/06/2015 EG Sr Unsecured Sovereign 1500MM 200k+1k B3/B/B

USG60744AE27 Mgm China Holdings Ltd MGMCHI 5.250 Fixed 13/10/2023 18/06/2025 1.7    96.18 7.68 +249 -0.39 -0.69 18/06/2020 MO Sr Unsecured Lodging 500MM 200k+1k B1/B+/ - 

USG85381AE48 Studio City Finance Ltd STCITY 6.000 Fixed 02/11/2023 15/07/2025 1.8    94.84 9.20 +405 -0.18 -0.20 15/07/2020 MO Company Guarnt Lodging 500MM 200k+1k B1/B+/ - 

USP989MJBE04 Ypf Sociedad Anonima YPFDAR 8.500 Fixed - 28/07/2025 1.8    89.89 15.05 +991 -2.81 -5.41 28/04/2015 AR Sr Unsecured Oil&Gas 1132MM 1k+1k Caa3/ - /CCC-

XS1266660122 Softbank Group Corp SOFTBK 6.000 Fixed 30/04/2025 30/07/2025 1.8    98.25 7.04 +191 -0.35 -0.66 28/07/2015 JP Sr Unsecured Telecommunications 575MM 200k+1k Ba3/BB/ - 

XS2214755345 Li & Fung Ltd LIFUNG 5.000 Fixed 18/07/2025 18/08/2025 1.9    93.84 8.63 +352 -0.09 +6.90 18/08/2020 HK Sr Unsecured Distribution/Wholesale 522MM 200k+1k Ba1/BB+/ - 
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US900123CZ18 Republic Of Turkey TURKEY 6.375 Fixed - 14/10/2025 2.0    97.28 7.85 +279 -0.74 -1.13 14/10/2020 TR Sr Unsecured Sovereign 2500MM 200k+1k B3/ - /B

USG5002FAT33 Jaguar Land Rover Automo TTMTIN 7.750 Fixed 13/10/2023 15/10/2025 2.0    100.44 7.29 +180 -0.17 -0.67 13/10/2020 GB Company Guarnt Auto Manufacturers 700MM 200k+1k B1/BB-/ - 

XS1298711729 Turkcell Iletisim Hizmet TCELLT 5.750 Fixed - 15/10/2025 2.0    96.95 7.39 +234 -0.51 -0.50 15/10/2015 TR Sr Unsecured Telecommunications 500MM 200k+1k B3/B/B

US71654QDH20 Petroleos Mexicanos PEMEX 6.875 Fixed 16/09/2025 16/10/2025 2.0    95.99 9.08 +402 +0.07 +0.79 25/03/2022 MX Company Guarnt Oil&Gas 902MM 10k+1k B1/BBB/B+

USY39690AA30 Indika Energy Capital Iv INDYIJ 8.250 Fixed 02/11/2023 22/10/2025 2.1    99.69 8.42 +336 -0.03 +0.38 22/10/2020 ID Sr Secured Coal 568MM 250k+1k Ba3/ - /BB-

XS1311099540 Republic Of Namibia REPNAM 5.250 Fixed - 29/10/2025 2.1    94.85 8.00 +296 -0.31 -1.03 29/10/2015 NA Sr Unsecured Sovereign 750MM 200k+1k B1/ - /BB-

XS2241387500 Ulker Biskuvi Sanayi As ULKER 6.950 Fixed - 30/10/2025 2.1    94.42 10.00 +495 -0.61 -0.94 30/10/2020 TR Sr Unsecured Food 600MM 200k+1k  - /B/B

XS1318576086 Republic Of Angola ANGOL 9.500 Fixed - 12/11/2025 2.1    96.56 11.37 +633 -2.41 -2.91 12/11/2015 AO Sr Unsecured Sovereign 864MM 200k+1k B3/ - /B-

XS2523929474 Hazine Mustesarligi Varl TURKSK 9.758 Fixed - 13/11/2025 2.1    103.99 7.66 +262 -0.51 -1.31 13/10/2022 TR Sr Unsecured Sovereign 2500MM 200k+1k B3/ - /B

USP0592VAA63 Auna Sa AUNASA 6.500 Fixed 20/11/2023 20/11/2025 2.1    92.13 10.73 +571 -0.05 -0.06 20/11/2020 PE Sr Unsecured Healthcare-Services 300MM 200k+1k  - /B/B

XS1910826996 Republic Of Nigeria NGERIA 7.625 Fixed - 21/11/2025 2.1    95.87 9.82 +479 -0.70 -0.38 21/11/2018 NG Sr Unsecured Sovereign 1118MM 200k+1k Caa1/B-/B-

USG05891AH20 Aston Martin Capital Hol ASTONM 10.500 Fixed 01/11/2024 30/11/2025 2.2    101.55 8.93 +346 -0.32 -0.29 16/11/2020 JE Sr Secured Auto Manufacturers 1144MM 200k+1k Caa1/CCC+/ - 

XS2010029234 Istanbul Metropolitan Mu ISTNBL 6.375 Fixed - 09/12/2025 2.2    94.54 9.19 +419 -0.16 +0.22 09/12/2020 TR Sr Unsecured Municipal 580MM 200k+1k B3/ - /B

US588056AW17 Mercer Intl Inc MERC 5.500 Fixed 03/11/2023 15/01/2026 2.3    94.42 8.23 +327 -0.01 -1.85 10/09/2018 DE Sr Unsecured Forest Products&Paper 300MM 2k+1k B2/B/ - 

USG98149AG59 Wynn Macau Ltd WYNMAC 5.500 Fixed 02/11/2023 15/01/2026 2.3    93.20 8.86 +389 -0.67 -1.50 19/06/2020 MO Sr Unsecured Lodging 1000MM 200k+1k B2/B+/ - 

US71654QBW15 Petroleos Mexicanos PEMEX 4.500 Fixed - 23/01/2026 2.3    89.38 9.76 +481 -0.06 +1.05 22/03/2016 MX Company Guarnt Oil&Gas 1124MM 10k+1k B1/BBB/B+

XS1751117604 Puma International Finan PUMAFN 5.000 Fixed 13/10/2023 24/01/2026 2.3    91.82 9.01 +406 -0.41 -0.76 24/01/2018 SG Company Guarnt Oil&Gas 750MM 200k+1k B1/ - /BB-

US900123DB31 Republic Of Turkey TURKEY 4.750 Fixed - 26/01/2026 2.3    93.16 8.05 +310 -0.92 -1.20 26/01/2021 TR Sr Unsecured Sovereign 1750MM 200k+1k B3/ - /B

XS2289202587 Champion Path Holdings SJMHOL 4.500 Fixed 27/01/2024 27/01/2026 2.3    88.22 10.35 +541 -0.69 -1.43 27/01/2021 MO Company Guarnt Lodging 500MM 200k+1k B1/ - /BB-

XS1117279882 Kingdom Of Jordan JORDAN 6.125 Fixed - 29/01/2026 2.3    98.06 7.04 +209 -0.89 -2.24 10/11/2015 JO Sr Unsecured Sovereign 1000MM 200k+1k B1/B+/BB-

USP3579EBK21 Dominican Republic DOMREP 6.875 Fixed - 29/01/2026 2.3    99.86 6.93 +198 -0.68 -1.15 29/01/2016 DO Sr Unsecured Sovereign 1787MM 100k+1k Ba3/BB/BB-

XS2395576437 Turk Ihracat Kr Bk EXCRTU 9.375 Fixed - 31/01/2026 2.3    101.89 8.45 +348 -0.38 -0.83 31/01/2023 TR Sr Unsecured Sovereign 500MM 200k+1k B3/ - /B-

USY71300AB67 Bukit Makmur Mandiri Uta BUMAIJ 7.750 Fixed 02/11/2023 10/02/2026 2.4    87.90 13.96 +900 +0.22 +3.73 10/02/2021 ID Sr Secured Mining 400MM 200k+1k Ba3/ - /BB-

USP989MJBR17 Ypf Sociedad Anonima YPFDAR 9.000 Step Cpn 12/11/2025 12/02/2026 2.4    96.93 11.78 +730 -1.83 -2.35 12/02/2021 AR Sr Secured Oil&Gas 597MM 0k+0k Caa3/ - / - 

XS2530049837 Egypt Taskeek Company EGYSK 10.875 Fixed - 28/02/2026 2.4    93.25 14.29 +934 -3.73 -2.76 28/02/2023 EG Sr Unsecured Sovereign 1500MM 200k+1k B3/B/ - 

XS1961010987 Turk Sise Ve Cam Fabrika SISETI 6.950 Fixed 14/12/2025 14/03/2026 2.4    97.64 8.03 +312 -0.56 -1.03 14/03/2019 TR Sr Unsecured Housewares 700MM 200k+1k B3/ - /B

XS1319820897 Southern Gas Corridor SGCAZE 6.875 Fixed - 24/03/2026 2.5    99.64 7.03 +214 -0.62 -1.91 24/03/2016 AZ Govt Guaranteed Pipelines 2000MM 200k+1k Ba1/ - /BB+

USN3700LAD75 Greenko Dutch Bv GRNKEN 3.850 Fixed 02/11/2023 29/03/2026 2.5    90.41 8.35 +357 -0.23 -0.60 29/03/2021 IN Sr Secured Energy-Alternate Sources 870MM 200k+1k Ba2/ - /BB

XS2325735897 Seplat Energy Pl SEPLLN 7.750 Fixed 02/11/2023 01/04/2026 2.5    86.19 14.56 +966 -1.17 -1.56 01/04/2021 NG Company Guarnt Oil&Gas 650MM 200k+1k Caa1/B/B-

USY6142NAC21 Mongolia Intl Bond MONGOL 5.125 Fixed - 07/04/2026 2.5    93.86 7.87 +299 -0.82 +0.45 07/10/2020 MN Sr Unsecured Sovereign 600MM 200k+1k B3/B/B

US900123CJ75 Republic Of Turkey TURKEY 4.250 Fixed - 14/04/2026 2.5    91.41 8.08 +320 -1.05 -1.65 14/04/2015 TR Sr Unsecured Sovereign 1500MM 200k+1k B3/ - /B

US836205AT15 Republic Of South Africa SOAF 4.875 Fixed - 14/04/2026 2.5    95.28 6.94 +207 -0.78 -1.62 14/04/2016 ZA Sr Unsecured Sovereign 1250MM 200k+1k Ba2/BB-/BB-

USL21779AD28 Csn Resources Sa CSNABZ 7.625 Fixed 02/11/2023 17/04/2026 2.5    100.22 7.47 +219 -0.41 +0.54 17/04/2019 BR Company Guarnt Iron/Steel 300MM 200k+1k Ba2/ - /BB

XS2224065289 Periama Holdings Llc/de JSTLIN 5.950 Fixed - 19/04/2026 2.5    95.14 8.10 +323 -0.29 -0.54 19/10/2020 IN Company Guarnt Iron/Steel 750MM 200k+1k Ba1/ - /BB

USG5975LAC03 Melco Resorts Finance MPEL 5.250 Fixed 02/11/2023 26/04/2026 2.6    92.70 8.48 +362 -0.20 -0.87 26/04/2019 HK Sr Unsecured Lodging 500MM 200k+1k Ba3/BB-/ - 

XS2337336445 Pegasus Hava Tasimacilig PGSUST 9.250 Fixed 30/04/2024 30/04/2026 2.6    101.58 8.15 +289 -0.40 -0.42 30/04/2021 TR Sr Unsecured Airlines 375MM 200k+1k  - /B+/BB-

USY59501AA78 Medco Oak Tree Pte Ltd MEDCIJ 7.375 Fixed 02/11/2023 14/05/2026 2.6    99.75 7.48 +262 -0.16 +1.16 14/05/2019 ID Sr Secured Oil&Gas 534MM 200k+1k B1/B+/B+

USU63768AA01 Nbm Us Holdings Inc MRFGBZ 7.000 Fixed 02/11/2023 14/05/2026 2.6    99.33 7.28 +242 +0.02 +0.18 14/05/2019 BR Company Guarnt Food 742MM 200k+1k  - /BB+/BB+

USG60744AB87 Mgm China Holdings Ltd MGMCHI 5.875 Fixed 13/10/2023 15/05/2026 2.6    95.31 7.89 +304 -0.66 -1.27 16/05/2019 MO Sr Unsecured Lodging 750MM 200k+1k B1/B+/ - 

USG91237AB60 Tullow Oil Plc TLWLN 10.250 Fixed 13/10/2023 15/05/2026 2.6    87.18 16.96 +1,251 -0.68 +4.14 17/05/2021 GH Sr Secured Oil&Gas 1600MM 200k+1k Caa1/CCC+/ - 

XS2320779213 China Water Affairs Grp CWAHK 4.850 Fixed 18/05/2024 18/05/2026 2.6    87.99 10.18 +533 +0.89 -0.28 18/05/2021 CN Company Guarnt Environmental Control 350MM 200k+1k Ba1/BB+/ - 

XS2346915890 Zorlu Yenilenebilir ZOREN 9.000 Fixed 02/11/2023 01/06/2026 2.7    93.42 12.43 +787 -0.29 -0.63 01/06/2021 TR Sr Secured Electric 300MM 200k+1k  - /CCC+/B-

USP4955MAA91 Grupo Axo Sa De Cv GAXO 5.750 Fixed 03/11/2023 08/06/2026 2.7    89.04 10.55 +571 -0.15 +0.01 08/06/2021 MX Company Guarnt Retail 325MM 200k+1k Ba2/ - /BB

XS2350621517 Tml Holdings Pte Ltd TTMTIN 4.350 Fixed 09/12/2023 09/06/2026 2.7    91.89 7.76 +292 -0.52 -0.90 09/06/2021 IN Sr Unsecured Auto Manufacturers 425MM 200k+1k  - /BB/ - 

USL75833AA88 Petrorio Lux Trad Sarl PRIOBZ 6.125 Fixed 09/06/2024 09/06/2026 2.7    96.73 7.49 +265 -0.06 -0.02 09/06/2021 BR Sr Secured Oil&Gas 600MM 200k+1k Ba3/BB/BB

XS2351109116 Hazine Mustesarl TURKSK 5.125 Fixed - 22/06/2026 2.7    93.44 7.85 +302 -0.69 -1.45 22/06/2021 TR Sr Unsecured Sovereign 2500MM 200k+1k B3/ - /B

US279158AL39 Ecopetrol Sa ECOPET 5.375 Fixed 26/03/2026 26/06/2026 2.7    96.24 6.91 +208 -0.30 -1.02 26/06/2015 CO Sr Unsecured Oil&Gas 1500MM 1k+1k Baa3/BB+/BB+

XS2328392951 China Oil &  Gas Group CHIOIL 4.700 Fixed 30/06/2024 30/06/2026 2.7    81.05 13.16 +834 -2.42 -4.01 30/06/2021 CN Sr Secured Gas 400MM 200k+1k Ba2/BB/ - 

XS2361252971 Softbank Group Corp SOFTBK 4.000 Fixed 06/04/2026 06/07/2026 2.8    91.59 7.43 +262 -0.40 -0.65 06/07/2021 JP Sr Unsecured Telecommunications 676MM 200k+1k  - /BB/ - 

XS2332876106 Turk Ihracat Kr EXCRTU 5.750 Fixed - 06/07/2026 2.8    93.76 8.33 +351 -0.51 -0.74 30/06/2021 TR Sr Unsecured Sovereign 750MM 200k+1k B3/ - /B-

USL95806AA06 Usiminas International USIM 5.875 Fixed 02/11/2023 18/07/2026 2.8    96.45 7.30 +249 -0.49 -1.40 18/07/2019 BR Company Guarnt Iron/Steel 750MM 200k+1k Ba2/ - /BB

USP9028NAV30 Telecom Argentina Sa TECOAR 8.000 Fixed 02/11/2023 18/07/2026 2.8    93.99 10.54 +571 -0.44 -0.75 18/07/2019 AR Sr Unsecured Telecommunications 400MM 1k+1k  - /CCC-/B

USP6680PAA95 Cia De Minas Buenaventur BUENAV 5.500 Fixed 02/11/2023 23/07/2026 2.8    87.95 10.58 +577 -0.39 -0.82 23/07/2021 PE Company Guarnt Mining 550MM 200k+1k B2/ - /BB-
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USP9897PAB06 Ypf Energia Electrica Sa YPFLUZ 10.000 Fixed 17/10/2023 25/07/2026 2.8    94.21 12.50 +767 -1.24 -1.42 25/07/2019 AR Sr Unsecured Energy-Alternate Sources 400MM 1k+1k Caa3/CCC-/ - 

USV3855GAB69 Greenko Solar Mauritius GRNKEN 5.950 Fixed 03/11/2023 29/07/2026 2.8    93.41 8.63 +382 -0.38 -1.41 29/07/2019 IN Sr Secured Energy-Alternate Sources 535MM 200k+1k Ba2/ - /BB

US71654QCB68 Petroleos Mexicanos PEMEX 6.875 Fixed - 04/08/2026 2.8    92.05 10.17 +536 -0.16 +0.42 27/01/2017 MX Company Guarnt Oil&Gas 2503MM 10k+1k B1/BBB/B+

US80386WAC91 Sasol Financing Usa Llc SASOL 4.375 Fixed 18/08/2026 18/09/2026 3.0    88.62 8.84 +406 -0.79 -1.45 18/03/2021 ZA Company Guarnt Chemicals 650MM 200k+1k Ba2/BB+/ - 

US88167AAE10 Teva Pharmaceuticals Ne TEVA 3.150 Fixed - 01/10/2026 3.0    88.59 7.48 +272 -1.10 -2.53 21/07/2016 IL Company Guarnt Pharmaceuticals 3378MM 2k+1k Ba2/BB-/BB-

USL9412AAA53 Ultrapar Internationl Sa UGPABZ 5.250 Fixed - 06/10/2026 3.0    96.03 6.73 +196 -0.17 -0.90 06/10/2016 BR Company Guarnt Oil&Gas 436MM 200k+1k Ba1/BB+/ - 

US900123CK49 Republic Of Turkey TURKEY 4.875 Fixed - 09/10/2026 3.0    91.43 8.14 +337 -1.10 -1.54 09/03/2016 TR Sr Unsecured Sovereign 3000MM 200k+1k B3/ - /B

XS2052949968 Hpcl-mittal Energy Ltd HMELIN 5.450 Fixed 02/11/2023 22/10/2026 3.1    96.28 6.82 +206 -0.49 -0.78 22/10/2019 IN Sr Unsecured Oil&Gas 300MM 200k+1k Ba3/ - /BB-

USV1541CAA19 Ca Magnum Holdings HEXWIN 5.375 Fixed 31/10/2023 31/10/2026 3.1    89.20 9.51 +475 -0.42 -1.33 03/11/2021 IN Sr Secured Computers 1010MM 200k+1k B1/ - /BB-

USY2R27RAB56 Delhi Intl Airport DIALIN 6.125 Fixed - 31/10/2026 3.1    96.85 7.29 +253 -0.52 -1.42 31/10/2016 IN Sr Secured Engineering&Construction 523MM 200k+1k B1/B+/BB-

USU85969AE07 Stillwater Mining Co SGLSJ 4.000 Fixed 16/11/2023 16/11/2026 3.1    86.71 8.99 +424 -1.07 -2.05 16/11/2021 ZA Company Guarnt Mining 675MM 200k+1k  - /BB/BB

USP0R38AAA53 Alsea S.a. ALSEA 7.750 Fixed 14/12/2023 14/12/2026 3.2    100.22 7.63 +263 -0.41 -1.09 13/12/2021 MX Company Guarnt Retail 500MM 200k+1k Ba3/ - /BB

USG38327AB13 Geopark Ltd GEOPAR 5.500 Fixed 17/01/2024 17/01/2027 3.3    85.90 10.70 +598 -0.35 -0.65 17/01/2020 CO Company Guarnt Oil&Gas 500MM 200k+1k  - /B+/B+

USP01012AT38 Republic Of El Salvador ELSALV 6.375 Fixed - 18/01/2027 3.3    81.50 13.52 +880 -3.15 +2.59 18/09/2014 SV Sr Unsecured Sovereign 800MM 5k+1k Caa3/CCC+/CCC+

USL20041AD89 Cosan Luxembourg Sa CSANBZ 7.000 Fixed 02/11/2023 20/01/2027 3.3    99.86 7.04 +232 -0.29 -0.54 20/06/2016 BR Company Guarnt Oil&Gas 392MM 200k+1k Ba2/BB-/BB

US71654QDB59 Petroleos Mexicanos PEMEX 6.490 Fixed 23/11/2026 23/01/2027 3.3    88.29 10.80 +607 -0.31 +0.21 21/10/2020 MX Company Guarnt Oil&Gas 1538MM 10k+1k B1/BBB/B+

USP7464EAA49 Pampa Energia Sa PAMPAR 7.500 Fixed 02/11/2023 24/01/2027 3.3    94.04 9.64 +492 -0.33 -0.50 24/01/2017 AR Sr Unsecured Electric 636MM 150k+1k Caa3/CCC-/B

USP3579EBV85 Dominican Republic DOMREP 5.950 Fixed - 25/01/2027 3.3    96.63 7.11 +239 -0.75 -1.57 25/01/2017 DO Sr Unsecured Sovereign 1700MM 100k+1k Ba3/BB/BB-

USY56607AA51 Medco Bell Pte Ltd MEDCIJ 6.375 Fixed 30/01/2024 30/01/2027 3.3    94.74 8.21 +350 -0.26 +0.95 30/01/2020 ID Sr Secured Oil&Gas 590MM 200k+1k B1/B+/B+

XS1405770220 Kingdom Of Jordan JORDAN 5.750 Fixed - 31/01/2027 3.3    95.43 7.32 +260 -1.16 -2.76 01/11/2016 JO Sr Unsecured Sovereign 1000MM 200k+1k B1/B+/BB-

USG60744AG74 Mgm China Holdings Ltd MGMCHI 4.750 Fixed 01/02/2024 01/02/2027 3.3    90.11 8.21 +350 -0.74 -1.26 31/03/2021 MO Sr Unsecured Lodging 750MM 200k+1k B1/B+/ - 

XS2368781477 Aydem Yenilenebilir Ener AYDEMT 7.750 Fixed 02/02/2024 02/02/2027 3.3    88.88 12.58 +825 -0.68 -0.76 02/08/2021 TR Sr Secured Energy-Alternate Sources 694MM 200k+1k  - /B/B

USY1753QAB87 Continuum Energy Levante CONTLE 4.500 Fixed 09/02/2024 09/02/2027 3.4    94.17 6.81 +229 -0.12 +0.53 09/02/2021 IN Sr Secured Energy-Alternate Sources 500MM 200k+1k Ba2/ - /BB+

USG8539EAC96 Studio City Co Ltd STDCTY 7.000 Fixed 15/02/2024 15/02/2027 3.4    94.77 8.83 +411 -0.50 -0.99 16/02/2022 MO Sr Secured Lodging 350MM 200k+1k Ba3/B+/ - 

XS2441287773 Hazine Mustesarligi Varl TURKSK 7.250 Fixed - 24/02/2027 3.4    97.72 8.03 +332 -0.77 -1.74 24/02/2022 TR Sr Unsecured Sovereign 3000MM 200k+1k B3/ - /B

US71654QCG55 Petroleos Mexicanos PEMEX 6.500 Fixed - 13/03/2027 3.4    88.21 10.68 +599 -0.22 +0.14 23/03/2018 MX Company Guarnt Oil&Gas 4006MM 10k+1k B1/BBB/B+

US900123CL22 Republic Of Turkey TURKEY 6.000 Fixed - 25/03/2027 3.5    93.07 8.34 +365 -1.31 -1.97 23/01/2017 TR Sr Unsecured Sovereign 3250MM 200k+1k B3/ - /B

USG0457FAC17 Arcos Dorados Holdings I ARCO 5.875 Fixed 02/11/2023 04/04/2027 3.5    96.99 6.86 +218 -0.62 -1.51 04/04/2017 BR Company Guarnt Retail 386MM 100k+1k Ba2/ - /BB+

USY44680RV38 Jsw Steel Ltd JSTLIN 3.950 Fixed 05/10/2026 05/04/2027 3.5    88.09 7.91 +324 -0.15 -0.66 23/09/2021 IN Sr Unsecured Iron/Steel 500MM 200k+1k Ba1/ - /BB

USP90475AB31 Telfon Celuar Del Paragu TCDPSA 5.875 Fixed 13/10/2023 15/04/2027 3.5    91.90 8.58 +391 -2.04 -3.15 05/04/2019 PY Sr Unsecured Telecommunications 503MM 200k+1k Ba1/ - /BB+

XS1599758940 Hpcl-mittal Energy Ltd HMELIN 5.250 Fixed - 28/04/2027 3.6    95.53 6.68 +201 -0.45 -0.74 28/04/2017 IN Sr Unsecured Oil&Gas 375MM 200k+1k Ba3/ - /BB-

USP7372BAA19 Orazul Energy Peru Sa ORSAPE 5.625 Fixed 02/11/2023 28/04/2027 3.6    91.76 8.34 +367 -0.15 +0.29 28/04/2017 PE Company Guarnt Electric 363MM 200k+1k  - /BB-/BB

USP98118AA38 Nexa Resources Sa NEXA 5.375 Fixed 04/02/2027 04/05/2027 3.6    92.82 7.71 +304 -0.74 -1.83 04/05/2017 BR Company Guarnt Mining 700MM 200k+1k Ba2/BB+/BBB-

US88167AAP66 Teva Pharmaceutical Indu TEVA 4.750 Fixed 09/02/2027 09/05/2027 3.6    91.52 7.48 +282 -1.14 -2.49 09/11/2021 IL Company Guarnt Pharmaceuticals 1000MM 200k+1k Ba2/BB-/BB-

XS1577964536 Omgrid Funding Ltd OMGRID 5.196 Fixed - 16/05/2027 3.6    95.44 6.64 +198 -0.63 -0.76 16/05/2017 OM Company Guarnt Electric 500MM 200k+1k Ba2/ - /BB+

XS1843435840 Republic Of Kenya KENINT 7.000 Fixed - 22/05/2027 3.6    83.75 14.78 +1,095 -1.52 -6.50 22/05/2019 KE Sr Unsecured Sovereign 900MM 200k+1k B3/B/B

USU37016AA70 Gran Tierra Energy Inc GTE 7.750 Fixed 18/10/2023 23/05/2027 3.6    87.06 12.26 +759 -0.95 +7.74 23/05/2019 CO Company Guarnt Oil&Gas 300MM 200k+1k  - /B/B

XS1422866456 City Of Buenos Aires BUEAIR 7.500 Fixed - 01/06/2027 3.7    92.59 10.81 +631 +0.03 -3.04 01/06/2016 AR Sr Unsecured Municipal 890MM 200k+1k Caa3/CCC-/B-

USP4954BAF33 Grupo Kuo Sab De Cv KUOBMM 5.750 Fixed 03/11/2023 07/07/2027 3.8    90.14 8.89 +424 -0.32 +0.36 07/07/2017 MX Company Guarnt Food 450MM 200k+1k  - /BB/BB

USG5975LAD85 Melco Resorts Finance MPEL 5.625 Fixed 02/11/2023 17/07/2027 3.8    89.60 8.92 +428 -0.58 -1.57 17/07/2019 HK Sr Unsecured Lodging 600MM 200k+1k Ba3/BB-/ - 

USP989MJBL47 Ypf Sociedad Anonima YPFDAR 6.950 Fixed - 21/07/2027 3.8    79.63 14.05 +940 -3.82 -6.83 21/07/2017 AR Sr Unsecured Oil&Gas 809MM 10k+1k  - /CCC-/CCC-

USQ3919KAM38 Fmg Resources Aug 2006 FMGAU 4.500 Fixed 15/06/2027 15/09/2027 4.0    90.99 7.16 +255 -0.70 -1.54 16/09/2019 AU Company Guarnt Mining 600MM 2k+1k Ba1/BB+/ - 

XS1684384867 Softbank Group Corp SOFTBK 5.125 Fixed 21/06/2027 19/09/2027 4.0    92.56 7.33 +271 -0.67 -0.70 19/09/2017 JP Sr Unsecured Telecommunications 1668MM 200k+1k Ba3/BB/ - 

USL00849AA47 Adecoagro Sa AGRO 6.000 Fixed 02/11/2023 21/09/2027 4.0    94.77 7.55 +293 -0.14 -0.78 21/09/2017 BR Company Guarnt Agriculture 500MM 150k+1k Ba2/BB/ - 

USM88269US88 Republic Of Turkey TURKEY 8.600 Fixed - 24/09/2027 4.0    100.88 8.34 +370 -1.24 -1.81 24/03/2022 TR Sr Unsecured Sovereign 2000MM 200k+1k B3/ - /B

US836205AW44 Republic Of South Africa SOAF 4.850 Fixed - 27/09/2027 4.0    91.63 7.31 +270 -1.12 -2.41 27/09/2017 ZA Sr Unsecured Sovereign 1000MM 200k+1k Ba2/ - /BB-

USG5002FAM89 Jaguar Land Rover Automo TTMTIN 4.500 Fixed 01/07/2027 01/10/2027 4.0    87.31 8.30 +369 -0.50 -1.61 10/10/2017 GB Company Guarnt Auto Manufacturers 500MM 200k+1k B1/BB-/ - 

USG98149AD29 Wynn Macau Ltd WYNMAC 5.500 Fixed 13/10/2023 01/10/2027 4.0    88.89 8.87 +425 -1.02 -2.31 20/09/2017 MO Sr Unsecured Lodging 750MM 200k+1k B2/B+/ - 

USP3R26HAA81 Cydsa Sab De Cv CYDSA 6.250 Fixed 03/11/2023 04/10/2027 4.0    94.58 7.86 +324 +0.47 +0.22 04/10/2017 MX Company Guarnt Food 332MM 200k+1k  - /BB/BB+

USG76237AC37 Rolls-royce Plc ROLLS 5.750 Fixed 15/07/2027 15/10/2027 4.0    95.97 6.91 +230 -0.27 -2.01 21/10/2020 GB Company Guarnt Aerospace/Defense 1000MM 200k+1k Ba2/BB/BB-

US67778NAA63 Oil & Gas Holding OILGAS 7.500 Fixed - 25/10/2027 4.1    102.05 6.91 +229 -0.44 -0.56 25/10/2017 BH Sr Unsecured Oil&Gas 1000MM 200k+1k  - / - /B+

USY3004WAA00 Gmr Hyderabad Internatio GMRLIN 4.250 Fixed - 27/10/2027 4.1    89.59 7.25 +265 -0.26 -0.26 27/10/2017 IN Sr Secured Engineering&Construction 350MM 200k+1k  - /BB-/BB+

USP9400VAA90 Trinidad Gen Unltd TRNGEN 5.250 Fixed - 04/11/2027 4.1    96.74 6.54 +182 -0.12 -0.69 04/11/2016 TT Sr Unsecured Electric 600MM 200k+1k  - /BB+/BB

Source: Ashenden Finance

Ashenden Finance SA
Geneva - Lugano - London

+41 91 220 20 70 - research@ashendenfinance.ch 32



 Global Bonds List

ISIN Issuer Ticker Cpn Cpn type
Next Call 

Date
Maturity Yrs Price YTW  Sprd 

1w Px 

chg %

1m Px 

chg %
Issue Date Cntry Rank Industry Amnt. Min. Size Ratings

03 Oct 2023

INDICATIVE PRICES ONLY: please call the desk for real time updates & check with your Depositary Bank for witholding 

taxesUSD High Yields (EMs & others)

XS1717011982 Republic Of Nigeria NGERIA 6.500 Fixed - 28/11/2027 4.2    82.89 11.83 +722 -2.66 -4.73 28/11/2017 NG Sr Unsecured Sovereign 1500MM 200k+1k Caa1/B-/B-

USP8388TAB00 Province Of Salta SALTA 8.500 Step Cpn - 01/12/2027 4.2    80.58 19.27 +1,715 -0.54 -1.39 07/07/2016 AR Sr Unsecured Municipal 340MM 0k+0k  - /CCC-/CC

USL79090AC78 Rumo Luxembourg Sarl RAILBZ 5.250 Fixed 10/01/2024 10/01/2028 4.3    92.34 7.37 +278 -0.78 -2.16 10/07/2020 BR Company Guarnt Transportation 500MM 200k+1k  - /BB-/BB+

USG5002FAU06 Jaguar Land Rover Automo TTMTIN 5.875 Fixed 15/01/2024 15/01/2028 4.3    90.40 8.60 +400 -0.88 -2.32 11/12/2020 GB Sr Unsecured Auto Manufacturers 650MM 200k+1k B1/BB-/ - 

USL6388GAB60 Millicom Intl Cellular TIGO 5.125 Fixed 02/11/2023 15/01/2028 4.3    86.03 9.14 +455 -1.70 -5.90 20/09/2017 GT Sr Unsecured Telecommunications 450MM 200k+1k Ba2/ - /BB+

USG85381AF13 Studio City Finance Ltd STCITY 6.500 Fixed 02/11/2023 15/01/2028 4.3    84.09 11.28 +668 -1.01 -0.84 15/07/2020 MO Company Guarnt Lodging 500MM 200k+1k B1/B+/ - 

USL7915RAA43 Rede D'or Finance Sarl RDEDOR 4.950 Fixed 17/10/2027 17/01/2028 4.3    91.80 7.21 +262 -0.51 -1.22 17/01/2018 BR Company Guarnt Healthcare-Services 500MM 200k+1k  - /BB/BB+

USN29505AA70 Embraer Netherlands Fina EMBRBZ 6.950 Fixed 17/10/2027 17/01/2028 4.3    100.39 6.84 +222 -0.85 -1.97 17/09/2020 BR Company Guarnt Aerospace/Defense 479MM 200k+1k  - /BB+/BB+

USL67359AA48 Nexa Resources Sa NEXA 6.500 Fixed 18/10/2027 18/01/2028 4.3    95.27 7.82 +322 -0.77 -1.81 18/06/2020 BR Company Guarnt Mining 500MM 200k+1k Ba2/ - /BBB-

XS2289203551 Champion Path Holdings SJMHOL 4.850 Fixed 27/01/2025 27/01/2028 4.3    80.83 10.49 +590 -0.83 -1.18 27/01/2021 MO Company Guarnt Lodging 500MM 200k+1k B1/ - /BB-

USG2583XAB76 Csn Islands Xi Corp CSNABZ 6.750 Fixed 28/01/2024 28/01/2028 4.3    92.68 8.82 +422 -2.33 -2.18 28/01/2020 BR Company Guarnt Iron/Steel 1300MM 200k+1k Ba2/ - /BB

USL0183BAA90 Amaggi Lux Intl Sarl AMAGGI 5.250 Fixed 28/01/2025 28/01/2028 4.3    91.94 7.47 +288 -0.30 +0.01 28/01/2021 BR Company Guarnt Agriculture 750MM 200k+1k Ba3/ - /BB

US71654QCK67 Petroleos Mexicanos PEMEX 5.350 Fixed - 12/02/2028 4.4    81.02 10.94 +635 -0.57 +0.34 18/12/2018 MX Company Guarnt Oil&Gas 1977MM 10k+1k B1/BBB/B+

USP5015VAE67 Republic Of Guatemala GUATEM 4.875 Fixed - 13/02/2028 4.4    92.64 6.85 +227 -0.90 -3.13 13/02/2013 GT Sr Unsecured Sovereign 700MM 200k+1k Ba1/BB/BB

US900123CP36 Republic Of Turkey TURKEY 5.125 Fixed - 17/02/2028 4.4    88.28 8.38 +380 -1.90 -2.17 17/01/2018 TR Sr Unsecured Sovereign 2000MM 200k+1k B3/ - /B

XS1781710543 Republic Of Kenya KENINT 7.250 Fixed - 28/02/2028 4.4    79.11 13.73 +913 -2.07 -7.61 28/02/2018 KE Sr Unsecured Sovereign 1000MM 200k+1k B3/B/B

US88167AAK79 Teva Pharmaceuticals Ne TEVA 6.750 Fixed 01/12/2027 01/03/2028 4.4    97.73 7.36 +277 -1.35 -2.51 17/05/2018 IL Company Guarnt Pharmaceuticals 1250MM 200k+1k Ba2/BB-/BB-

XS1196517434 Ivory Coast IVYCST 6.375 Fixed - 03/03/2028 4.4    93.04 8.80 +427 -1.66 -2.39 03/03/2015 CI Sr Unsecured Sovereign 794MM 200k+1k Ba3/BB-/BB-

XS1803215869 Turkcell Iletisim Hizmet TCELLT 5.800 Fixed 11/01/2028 11/04/2028 4.5    92.48 7.81 +323 -0.72 -0.91 11/04/2018 TR Sr Unsecured Telecommunications 500MM 200k+1k  - /B/B

XS1793255198 Softbank Group Corp SOFTBK 6.250 Fixed 16/01/2028 15/04/2028 4.5    95.30 7.49 +292 -0.80 -1.52 03/04/2018 JP Sr Unsecured Telecommunications 467MM 200k+1k Ba3/BB/ - 

USP7088CAC03 Natura Cosmeticos Sa NATURA 4.125 Fixed 03/03/2028 03/05/2028 4.6    85.95 7.84 +327 -2.95 -2.10 03/05/2021 BR Company Guarnt Cosmetics/Personal Care 450MM 200k+1k Ba2/BB/BB

XS1819680288 Republic Of Angola ANGOL 8.250 Fixed - 09/05/2028 4.6    84.96 12.66 +807 -3.63 -4.34 09/05/2018 AO Sr Unsecured Sovereign 1750MM 200k+1k B3/ - /B-

USU8215LAA27 Sierracol Enrgy Andina SIERRA 6.000 Fixed 15/06/2024 15/06/2028 4.7    79.92 11.67 +710 -1.26 +4.21 22/06/2021 CO Company Guarnt Oil&Gas 600MM 200k+1k B1/ - /B+

XS2355105292 Anadolu Efes Bir AEFES 3.375 Fixed 29/03/2028 29/06/2028 4.7    82.30 7.93 +339 -0.68 -1.01 29/06/2021 TR Sr Unsecured Beverages 500MM 200k+1k  - /BB+/BB+

XS2361253433 Softbank Group Corp SOFTBK 4.625 Fixed 06/04/2028 06/07/2028 4.8    88.04 7.67 +312 -0.79 -2.12 06/07/2021 JP Sr Unsecured Telecommunications 806MM 200k+1k  - /BB/ - 

USY7280PAA13 10 Renew Power Subsidiar RPVIN 4.500 Fixed 14/10/2023 14/07/2028 4.8    83.93 8.68 +413 -0.16 -1.40 14/04/2021 IN Sr Secured Electric 585MM 200k+1k Ba3/ - /BB-

USP3579ECB13 Dominican Republic DOMREP 6.000 Fixed - 19/07/2028 4.8    94.69 7.33 +277 -1.16 -2.32 19/07/2018 DO Sr Unsecured Sovereign 1300MM 150k+1k Ba3/BB/BB-

USG5975LAF34 Melco Resorts Finance MPEL 5.750 Fixed 02/11/2023 21/07/2028 4.8    86.75 9.23 +467 -1.57 -3.08 21/07/2020 HK Sr Unsecured Lodging 850MM 200k+1k Ba3/BB-/ - 

XS1864523300 Eskom Holdings Soc Ltd ESKOM 6.350 Fixed - 10/08/2028 4.9    90.84 8.70 +414 -1.77 -3.66 10/08/2018 ZA Govt Guaranteed Electric 1000MM 200k+1k Ba2/BB-/ - 

USG98149AH33 Wynn Macau Ltd WYNMAC 5.625 Fixed 13/10/2023 26/08/2028 4.9    86.35 9.15 +459 -1.70 -3.04 26/08/2020 MO Sr Unsecured Lodging 1350MM 200k+1k B2/B+/ - 

US80386WAB19 Sasol Financing Usa Llc SASOL 6.500 Fixed 27/06/2028 27/09/2028 5.0    89.03 9.30 +475 -1.10 -2.23 27/09/2018 ZA Company Guarnt Chemicals 750MM 200k+1k Ba2/BB+/ - 

XS2384698994 Republic Of Nigeria NGERIA 6.125 Fixed - 28/09/2028 5.0    78.99 11.83 +727 -3.12 -5.76 28/09/2021 NG Sr Unsecured Sovereign 1250MM 200k+1k Caa1/B-/B-

XS1405766541 Kingdom Of Bahrain BHRAIN 7.000 Fixed - 12/10/2028 5.0    101.33 6.68 +213 -1.26 -2.06 12/10/2016 BH Sr Unsecured Sovereign 1600MM 200k+1k  - /B+/B+

US836205AU87 Republic Of South Africa SOAF 4.300 Fixed - 12/10/2028 5.0    85.83 7.76 +323 -1.32 -3.00 12/10/2016 ZA Sr Unsecured Sovereign 2000MM 200k+1k Ba2/BB-/BB-

US900123CQ19 Republic Of Turkey TURKEY 6.125 Fixed - 24/10/2028 5.1    90.23 8.55 +400 -1.94 -2.53 24/04/2018 TR Sr Unsecured Sovereign 2750MM 200k+1k B3/ - /B

USY59500AA95 Medco Laurel Tree MEDCIJ 6.950 Fixed 12/11/2024 12/11/2028 5.1    93.43 8.56 +401 -0.38 +2.00 12/11/2021 ID Company Guarnt Oil&Gas 400MM 200k+1k B1/B+/B+

USP06518AG23 Commonwealth Of Bahamas BAHAMA 6.000 Fixed 21/08/2028 21/11/2028 5.1    82.69 11.41 +720 -0.88 -0.32 21/11/2017 BS Sr Unsecured Sovereign 750MM 200k+1k B1/B+/ - 

USU13518AC64 Canacol Energy Ltd CNECN 5.750 Fixed 24/11/2024 24/11/2028 5.1    79.24 11.17 +662 -5.37 -9.20 24/11/2021 CO Company Guarnt Oil&Gas 500MM 200k+1k Ba3/BB-/BB

USV3855MAA54 Greenko Power Ii Ltd GRNKEN 4.300 Fixed 14/12/2024 13/12/2028 5.2    85.75 8.56 +473 -0.24 -2.19 13/12/2021 IN Sr Secured Energy-Alternate Sources 928MM 200k+1k Ba2/ - /BB

USE0R75QAA61 Ai Candelaria Spain Slu AICNRA 7.500 Fixed 15/09/2028 15/12/2028 5.2    92.08 9.83 +554 -0.80 -1.20 25/10/2018 CO Sr Secured Pipelines 331MM 250k+1k  - /B+/BB

US279158AT64 Ecopetrol Sa ECOPET 8.625 Fixed 19/12/2028 19/01/2029 5.3    99.66 8.70 +415 -1.22 -2.51 06/07/2023 CO Sr Unsecured Oil&Gas 1200MM 1k+1k Baa3/BB+/BB+

USY4470XAA10 Jsw Infrastructure JSWINI 4.950 Fixed 21/10/2028 21/01/2029 5.3    87.90 7.78 +325 -0.37 -0.44 21/01/2022 IN Sr Secured Commercial Services 400MM 200k+1k Ba1/ - /BB+

US71654QCP54 Petroleos Mexicanos PEMEX 6.500 Fixed - 23/01/2029 5.3    80.96 11.38 +683 -0.86 -1.01 18/12/2018 MX Company Guarnt Oil&Gas 1205MM 10k+1k B1/BBB/B+

USG8762FAB60 Termocandelaria Power TERMOC 7.875 Fixed 02/11/2023 30/01/2029 5.3    94.36 9.71 +543 +0.13 +0.09 30/01/2019 CO Company Guarnt Electric 462MM 200k+1k  - /BB/BB

USP3579ECP09 Dominican Republic DOMREP 5.500 Fixed 22/12/2028 22/02/2029 5.4    91.05 7.55 +302 -1.35 -3.06 22/02/2022 DO Sr Unsecured Sovereign 1782MM 150k+1k Ba3/BB/BB-

USP01012BX31 Republic Of El Salvador ELSALV 8.625 Fixed - 28/02/2029 5.4    81.32 13.62 +906 -3.79 +3.47 28/02/2017 SV Sr Unsecured Sovereign 601MM 5k+1k Caa3/CCC+/CCC+

US900123DH01 Republic Of Turkey TURKEY 9.375 Fixed - 14/03/2029 5.4    101.73 8.96 +442 -1.71 -2.42 14/03/2023 TR Sr Unsecured Sovereign 2250MM 200k+1k B3/ - /B

USP6480JAH07 Provincia De Mendoza MENDOZ 5.750 Step Cpn - 19/03/2029 5.5    79.61 15.00 +1,306 -2.18 -2.58 05/10/2020 AR Unsubordinated Municipal 499MM 1k+1k Ca/CCC-/ - 

XS2445169985 Republic Of Nigeria NGERIA 8.375 Fixed - 24/03/2029 5.5    84.64 12.32 +777 -3.55 -5.30 24/03/2022 NG Sr Unsecured Sovereign 1250MM 200k+1k Caa1/B-/B-

USL6388GHV51 Millicom Intl Cellular TIGO 6.250 Fixed 25/03/2024 25/03/2029 5.5    85.97 9.60 +508 -1.47 -7.28 25/03/2019 GT Sr Unsecured Telecommunications 675MM 200k+1k Ba2/ - /BB+

USP0100VAB91 Aeropuertos Dominicanos AERDOS 6.750 Fixed 01/04/2024 30/03/2029 5.5    97.41 7.67 +306 -0.30 -0.48 20/01/2017 DO Sr Secured Engineering&Construction 317MM 200k+1k Ba3/BB/ - 

USA35155AA77 Klabin Austria Gmbh KLAB 5.750 Fixed 03/01/2029 03/04/2029 5.5    96.12 6.60 +208 -0.76 -1.66 03/04/2019 BR Company Guarnt Packaging&Containers 750MM 200k+1k  - /BB+/BB+

US900123CT57 Republic Of Turkey TURKEY 7.625 Fixed - 26/04/2029 5.6    95.09 8.76 +422 -2.04 -2.83 16/01/2019 TR Sr Unsecured Sovereign 3000MM 200k+1k B3/ - /B

Source: Ashenden Finance

Ashenden Finance SA
Geneva - Lugano - London

+41 91 220 20 70 - research@ashendenfinance.ch 33



 Global Bonds List

ISIN Issuer Ticker Cpn Cpn type
Next Call 

Date
Maturity Yrs Price YTW  Sprd 

1w Px 

chg %

1m Px 

chg %
Issue Date Cntry Rank Industry Amnt. Min. Size Ratings

03 Oct 2023

INDICATIVE PRICES ONLY: please call the desk for real time updates & check with your Depositary Bank for witholding 

taxesUSD High Yields (EMs & others)

USG20038AA61 Cntl Amr Bottling Corp CAMEBO 5.250 Fixed 27/04/2026 27/04/2029 5.6    90.41 7.38 +286 -0.68 -1.99 27/01/2022 GT Company Guarnt Beverages 1100MM 2k+1k Ba2/ - /BB+

USU8035UAC63 Sasol Financing Usa Llc SASOL 8.750 Fixed 03/03/2029 03/05/2029 5.6    95.94 9.71 +517 -1.07 -2.40 03/05/2023 ZA Company Guarnt Chemicals 1000MM 200k+1k Ba2/BB+/ - 

US88167AAQ40 Teva Pharmaceuticals Ne TEVA 5.125 Fixed 09/02/2029 09/05/2029 5.6    90.42 7.24 +272 -1.11 -2.52 09/11/2021 IL Company Guarnt Pharmaceuticals 1000MM 200k+1k Ba2/BB-/BB-

USL01343AA79 Aegea Finance Sarl AEGEBZ 6.750 Fixed 20/05/2025 20/05/2029 5.6    92.36 8.48 +396 -1.55 -1.84 06/05/2022 BR Sr Unsecured Water 500MM 200k+1k Ba3/ - /BB

US71654QDL32 Petroleos Mexicanos PEMEX 8.750 Fixed 02/04/2029 02/06/2029 5.7    88.36 11.83 +738 -0.99 -1.48 21/10/2022 MX Company Guarnt Oil&Gas 1909MM 10k+0k B1/BBB/ - 

USY2R40TAB40 Delhi Intl Airport DIALIN 6.450 Fixed - 04/06/2029 5.7    93.44 7.91 +338 -0.78 -1.27 04/06/2019 IN Sr Secured Engineering&Construction 500MM 200k+1k B1/B+/BB-

USL9412AAB37 Ultrapar Internationl Sa UGPABZ 5.250 Fixed - 06/06/2029 5.7    92.49 6.87 +236 -0.37 -0.92 06/06/2019 BR Company Guarnt Oil&Gas 364MM 200k+1k Ba1/BB+/ - 

USP989MJBP50 Ypf Sociedad Anonima YPFDAR 8.500 Fixed 27/03/2029 27/06/2029 5.7    80.11 13.60 +906 -3.23 -7.82 27/06/2019 AR Sr Unsecured Oil&Gas 399MM 10k+1k Caa3/CCC-/ - 

USP989MJBS99 Ypf Sociedad Anonima YPFDAR 9.000 Step Cpn 30/12/2028 30/06/2029 5.7    87.84 12.84 +854 -2.99 -5.50 12/02/2021 AR Sr Unsecured Oil&Gas 748MM 0k+0k Caa3/ - / - 

USG5002FAV88 Jaguar Land Rover Automo TTMTIN 5.500 Fixed 15/07/2024 15/07/2029 5.8    86.17 8.58 +407 -0.70 -1.72 14/07/2021 GB Company Guarnt Auto Manufacturers 500MM 200k+1k B1/BB-/ - 

USU63768AB83 Nbm Us Holdings Inc MRFGBZ 6.625 Fixed 06/08/2024 06/08/2029 5.8    90.94 8.63 +411 -1.25 -3.20 06/08/2019 BR Company Guarnt Food 476MM 200k+1k  - /BB+/BB+

USG25343AB36 Cosan Luxembourg Sa CSANBZ 5.500 Fixed 20/09/2024 20/09/2029 6.0    91.40 7.30 +280 -1.54 -2.16 31/07/2019 BR Sr Unsecured Oil&Gas 741MM 200k+1k  - /BB-/BB

XS1675862012 Kingdom Of Bahrain BHRAIN 6.750 Fixed - 20/09/2029 6.0    98.04 7.16 +265 -1.34 -2.31 20/09/2017 BH Sr Unsecured Sovereign 1250MM 200k+1k  - /B+/B+

US836205BA15 Republic Of South Africa SOAF 4.850 Fixed - 30/09/2029 6.0    85.02 8.05 +355 -1.51 -3.91 30/09/2019 ZA Sr Unsecured Sovereign 2000MM 200k+1k Ba2/BB-/BB-

USP06518AE74 Commonwealth Of Bahamas BAHAMA 6.950 Fixed - 20/11/2029 6.1    81.85 11.11 +659 -0.63 +0.42 20/11/2009 BS Sr Unsecured Sovereign 300MM 1k+1k B1/B+/ - 

XS2083302419 Republic Of Angola ANGOL 8.000 Fixed - 26/11/2029 6.2    80.33 12.70 +818 -4.09 -4.38 26/11/2019 AO Sr Unsecured Sovereign 1750MM 200k+1k B3/B-/B-

USG5975LAE68 Melco Resorts Finance MPEL 5.375 Fixed 04/12/2024 04/12/2029 6.2    82.11 9.25 +474 -1.76 -3.09 04/12/2019 HK Sr Unsecured Lodging 1150MM 200k+1k Ba3/BB-/ - 

USG98149AE02 Wynn Macau Ltd WYNMAC 5.125 Fixed 15/12/2024 15/12/2029 6.2    81.48 9.10 +460 -1.53 -1.73 17/12/2019 MO Sr Unsecured Lodging 1000MM 200k+1k B2/B+/ - 

US71647NBE85 Petrobras Global Finance PETBRA 5.093 Fixed - 15/01/2030 6.3    92.52 6.56 +207 -0.43 -1.02 15/09/2020 BR Company Guarnt Oil&Gas 616MM 2k+1k Ba1/BB-/BB

USL7915TAA09 Rede D'or Finance Sarl RDEDOR 4.500 Fixed 22/10/2029 22/01/2030 6.3    84.57 7.63 +314 -1.07 -2.35 22/01/2020 BR Company Guarnt Healthcare-Services 750MM 200k+1k  - /BB/BB+

USP47777AB69 Globo Communicacoes Part GLOPAR 4.875 Fixed - 22/01/2030 6.3    83.43 8.31 +381 -0.69 -1.92 22/01/2020 BR Sr Unsecured Media 500MM 200k+1k Ba2/BB+/ - 

USP1905CJX94 Brf Sa BRFSBZ 4.875 Fixed 24/10/2029 24/01/2030 6.3    81.22 8.82 +432 -3.30 -6.29 24/09/2019 BR Sr Unsecured Food 588MM 200k+1k Ba3/ - /BB

USP3579ECF27 Dominican Republic DOMREP 4.500 Fixed - 30/01/2030 6.3    84.12 7.72 +323 -1.89 -4.01 30/01/2020 DO Sr Unsecured Sovereign 2000MM 150k+1k Ba3/BB/BB-

USP22835AB13 Centrais Eletricas Brasi ELEBRA 4.625 Fixed - 04/02/2030 6.3    86.48 7.33 +284 -0.64 -1.04 04/02/2020 BR Sr Unsecured Electric 750MM 200k+1k  - /BB-/BB-

US900123CY43 Republic Of Turkey TURKEY 5.250 Fixed - 13/03/2030 6.4    82.28 8.93 +443 -2.43 -3.62 13/02/2020 TR Sr Unsecured Sovereign 2000MM 200k+1k B3/ - /B

XS1196496688 State Oil Co Of The Azer SOIAZ 6.950 Fixed - 18/03/2030 6.5    101.11 6.73 +223 -1.05 -2.45 18/03/2015 AZ Sr Unsecured Oil&Gas 750MM 200k+1k  - /BB-/BB+

US279158AN94 Ecopetrol Sa ECOPET 6.875 Fixed 29/01/2030 29/04/2030 6.6    90.54 8.80 +430 -1.53 -3.58 29/04/2020 CO Sr Unsecured Oil&Gas 2000MM 1k+1k Baa3/BB+/BB+

XS2172965282 Kingdom Of Bahrain BHRAIN 7.375 Fixed - 14/05/2030 6.6    100.11 7.35 +285 -1.38 -2.80 14/05/2020 BH Sr Unsecured Sovereign 1000MM 200k+1k B2/B+/B+

US836205AY00 Republic Of South Africa SOAF 5.875 Fixed - 22/06/2030 6.7    87.47 8.35 +386 -1.55 -4.03 22/05/2018 ZA Sr Unsecured Sovereign 1400MM 200k+1k Ba2/BB-/BB-

USL20041AF38 Cosan Luxembourg Sa CSANBZ 7.500 Fixed 27/06/2026 27/06/2030 6.7    99.02 7.69 +319 -1.23 -1.46 27/06/2023 BR Company Guarnt Oil&Gas 550MM 200k+1k Ba2/ - /BB

XS2199272662 Kingdom Of Jordan JORDAN 5.850 Fixed - 07/07/2030 6.8    88.40 8.11 +362 -2.33 -5.02 07/07/2020 JO Sr Unsecured Sovereign 1250MM 200k+1k B1/B+/BB-

US900123DJ66 Republic Of Turkey TURKEY 9.125 Fixed - 13/07/2030 6.8    99.44 9.23 +472 -1.91 -2.78 13/04/2023 TR Sr Unsecured Sovereign 2500MM 200k+1k B3/ - /B

USP25619AB67 Bono Gar Prov Del Chubut CHUBUT 7.750 Step Cpn - 26/07/2030 6.8    82.63 16.64 -1.44 -5.58 26/07/2016 AR Sr Secured Regional(state/provnc) 508MM 150k+1k Ca/ - /CC

USN29505AB53 Embraer Netherlands Fina EMBRBZ 7.000 Fixed 28/04/2030 28/07/2030 6.8    98.81 7.22 +273 -1.31 -2.75 28/07/2023 BR Sr Unsecured Aerospace/Defense 750MM 200k+1k  - /BB+/BB+

USP2253TJQ33 Cemex Sab De Cv CEMEX 5.200 Fixed 17/09/2025 17/09/2030 7.0    90.76 6.89 +241 -2.68 -3.57 17/09/2020 MX Company Guarnt Building Materials 717MM 200k+1k  - /BB+/BB+

US900123DA57 Republic Of Turkey TURKEY 5.950 Fixed - 15/01/2031 7.3    84.01 8.99 +450 -2.50 -3.75 02/12/2020 TR Sr Unsecured Sovereign 2250MM 200k+1k B3/ - /B

XS1910827887 Republic Of Nigeria NGERIA 8.747 Fixed - 21/01/2031 7.3    83.21 12.29 +779 -3.95 -5.99 21/11/2018 NG Sr Unsecured Sovereign 1000MM 200k+1k Caa1/B-/B-

USL8449RAA79 Simpar Europe Sa SIMHBZ 5.200 Fixed 26/01/2026 26/01/2031 7.3    80.59 8.86 +438 -0.65 -2.55 20/01/2021 BR Company Guarnt Transportation 625MM 200k+1k  - /BB-/BB

XS2274511497 Oryx Funding Ltd OMGRID 5.800 Fixed - 03/02/2031 7.3    95.26 6.63 +215 -1.10 -1.60 03/02/2021 OM Company Guarnt Electric 600MM 200k+1k Ba2/ - /BB+

USL48008AB91 Hidrovias Int Fin Sarl HIDRVS 4.950 Fixed 08/02/2026 08/02/2031 7.4    80.06 8.68 +420 -0.78 -1.27 08/02/2021 BR Sr Unsecured Transportation 398MM 200k+1k B1/ - /BB-

USL9326VAB29 Tupy Overseas Sa TUPY 4.500 Fixed 16/02/2026 16/02/2031 7.4    80.96 7.97 +349 -0.24 -0.58 16/02/2021 BR Company Guarnt Auto Parts&Equipment 375MM 200k+1k  - /BB+/BB+

USP3699PGK77 Costa Rica Government COSTAR 6.125 Fixed - 19/02/2031 7.4    96.22 6.87 +239 -1.62 -3.92 19/11/2019 CR Sr Unsecured Sovereign 1200MM 200k+1k B2/B+/BB-

USY4S71YAA27 Jsw Hydro Energy Ltd HBSPIN 4.125 Fixed 18/05/2026 18/05/2031 7.6    83.22 7.91 +434 -0.59 -1.96 18/05/2021 IN Sr Secured Electric 594MM 200k+1k Ba1/ - /BB+

US900123DC14 Republic Of Turkey TURKEY 5.875 Fixed - 26/06/2031 7.7    82.98 8.97 +450 -2.58 -3.95 26/01/2021 TR Sr Unsecured Sovereign 1750MM 200k+1k B3/ - /B

XS2361253607 Softbank Group Corp SOFTBK 5.250 Fixed 07/04/2031 06/07/2031 7.8    86.47 7.59 +312 -1.43 -3.01 06/07/2021 JP Sr Unsecured Telecommunications 1350MM 200k+1k  - /BB/ - 

USP2253TJR16 Cemex Sab De Cv CEMEX 3.875 Fixed 11/07/2026 11/07/2031 7.8    83.00 6.72 +226 -1.76 -3.53 12/01/2021 MX Company Guarnt Building Materials 1108MM 200k+1k  - /BB+/BB+

XS2058948451 Kingdom Of Bahrain BHRAIN 5.625 Fixed - 30/09/2031 8.0    89.29 7.43 +296 -1.84 -3.50 30/09/2019 BH Sr Unsecured Sovereign 1000MM 200k+1k B2/B+/B+

USL0R80QAA10 Acu Petroleo Luxembourg ACUPET 7.500 Fixed 13/01/2027 13/01/2032 8.3    91.52 9.63 +542 -0.47 -0.06 13/01/2022 BR Sr Secured Pipelines 589MM 250k+1k Ba2/BB/BB+

USP47777AC43 Globo Communicacoes Part GLOPAR 5.500 Fixed - 14/01/2032 8.3    82.63 8.46 +399 -1.31 -2.53 14/01/2022 BR Sr Unsecured Media 400MM 200k+1k  - /BB+/BB+

USY44680RW11 Jsw Steel Ltd JSTLIN 5.050 Fixed 05/10/2031 05/04/2032 8.5    80.96 8.20 +374 -0.24 -1.24 23/09/2021 IN Sr Unsecured Iron/Steel 500MM 200k+1k Ba1/ - /BB

USL21779AK60 Csn Resources Sa CSNABZ 5.875 Fixed 08/04/2027 08/04/2032 8.5    80.83 9.17 +470 -2.22 -0.90 08/02/2022 BR Company Guarnt Iron/Steel 500MM 200k+1k Ba2/ - /BB

XS0146173371 Republic Of El Salvador ELSALV 8.250 Fixed - 10/04/2032 8.5    78.85 12.33 +784 -4.07 +1.18 10/04/2002 SV Sr Unsecured Sovereign 500MM 10k+1k Caa3/CCC+/CCC+

XS2446175577 Republic Of Angola ANGOL 8.750 Fixed - 14/04/2032 8.5    78.00 13.11 +862 -5.01 -6.54 14/04/2022 AO Sr Unsecured Sovereign 1750MM 200k+1k B3/B-/B-
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US836205BC70 Republic Of South Africa SOAF 5.875 Fixed - 20/04/2032 8.6    83.78 8.59 +412 -2.08 -5.37 20/04/2022 ZA Sr Unsecured Sovereign 1400MM 200k+1k Ba2/BB-/BB-

XS2226916216 Kingdom Of Bahrain BHRAIN 5.450 Fixed - 16/09/2032 9.0    86.53 7.55 +308 -2.00 -4.11 16/09/2020 BH Sr Unsecured Sovereign 1000MM 200k+1k B2/B+/B+

USP3579ECH82 Dominican Republic DOMREP 4.875 Fixed - 23/09/2032 9.0    80.46 7.96 +350 -2.71 -5.56 23/09/2020 DO Sr Unsecured Sovereign 3066MM 150k+1k Ba3/BB/BB-

USP06518AH06 Commonwealth Of Bahamas BAHAMA 8.950 Fixed 15/07/2032 15/10/2032 9.0    86.58 11.57 +715 -0.40 +0.02 15/10/2020 BS Sr Unsecured Sovereign 825MM 200k+1k B1/B+/ - 

XS0496488395 Ivory Coast IVYCST 5.750 Step Cpn 31/12/2023 31/12/2032 9.3    88.70 9.07 +538 -2.01 -3.02 16/04/2010 CI Sr Unsecured Sovereign 498MM 100k+1k  - /BB-/BB-

US279158AS81 Ecopetrol Sa ECOPET 8.875 Fixed 13/10/2032 13/01/2033 9.3    96.42 9.46 +498 -2.76 -5.18 13/01/2023 CO Sr Unsecured Oil&Gas 2300MM 1k+1k Baa3/BB+/BB+

US900123DG28 Republic Of Turkey TURKEY 9.375 Fixed - 19/01/2033 9.3    100.44 9.30 +482 -2.50 -4.14 19/01/2023 TR Sr Unsecured Sovereign 2750MM 200k+1k B3/ - /B

XS2290957146 Kingdom Of Bahrain BHRAIN 5.250 Fixed - 25/01/2033 9.3    84.70 7.57 +311 -2.23 -4.05 25/01/2021 BH Sr Unsecured Sovereign 1000MM 200k+1k  - /B+/B+

USP78625ED13 Petroleos Mexicanos PEMEX 10.000 Fixed 07/11/2032 07/02/2033 9.4    88.10 12.16 +767 -1.80 -3.20 07/02/2023 MX Company Guarnt Oil&Gas 2000MM 10k+1k B1/BBB/ - 

USP3579ECN50 Dominican Republic DOMREP 6.000 Fixed 22/11/2032 22/02/2033 9.4    87.44 7.92 +345 -2.66 -5.49 22/02/2022 DO Sr Unsecured Sovereign 1782MM 150k+1k Ba3/BB/BB-

USE6R69LAA27 Intl Airport Finance Sa QUIPOR 12.000 Fixed 15/03/2024 15/03/2033 9.5    95.41 13.14 +871 -0.17 +0.57 14/03/2019 EC Sr Secured Engineering&Construction 385MM 200k+1k Caa2/ - /B-

XS1619155564 Republic Of Senegal SENEGL 6.250 Fixed - 23/05/2033 9.6    79.00 9.94 +557 -3.10 -4.47 23/05/2017 SN Sr Unsecured Sovereign 1100MM 200k+1k Ba3/B+/ - 

XS1631415400 Ivory Coast IVYCST 6.125 Fixed - 15/06/2033 9.7    81.66 9.24 +487 -3.78 -5.65 15/06/2017 CI Sr Unsecured Sovereign 1250MM 200k+1k Ba3/BB-/BB-

US71647NBK46 Petrobras Global Finance PETBRA 6.500 Fixed 03/04/2033 03/07/2033 9.8    94.51 7.30 +283 -1.37 -3.06 03/07/2023 BR Company Guarnt Oil&Gas 1250MM 2k+1k Ba1/BB-/BB

USL6401PAM51 Minerva Luxembourg Sa BEEFBZ 8.875 Fixed 13/09/2028 13/09/2033 10.0  98.79 9.06 +458 -1.38 13/09/2023 BR Company Guarnt Food 1000MM 200k+1k  - /BB/BB

US900123DD96 Republic Of Turkey TURKEY 6.500 Fixed - 20/09/2033 10.0  84.61 8.86 +439 -2.95 -4.78 20/09/2021 TR Sr Unsecured Sovereign 1500MM 200k+1k B3/ - /B

US105756CF53 Fed Republic Of Brazil BRAZIL 6.000 Fixed - 20/10/2033 10.1  93.35 6.93 +247 -1.45 -4.08 13/04/2023 BR Sr Unsecured Sovereign 2250MM 200k+1k Ba2/BB-/BB

US87927VAF58 Telecom Italia Capital TITIM 6.375 Fixed - 15/11/2033 10.1  86.13 8.44 +397 -1.96 -2.97 30/09/2004 IT Company Guarnt Telecommunications 999MM 1k+1k B1/B+/BB-

US900123AT75 Republic Of Turkey TURKEY 8.000 Fixed - 14/02/2034 10.4  94.08 8.88 +441 -2.98 -4.79 14/01/2004 TR Sr Unsecured Sovereign 1500MM 2k+1k B3/ - /B

XS2408003064 Kingdom Of Bahrain BHRAIN 5.625 Fixed - 18/05/2034 10.6  84.91 7.73 +327 -2.19 -3.98 18/11/2021 BH Sr Unsecured Sovereign 1000MM 200k+1k  - /B+/B+

US87927VAM00 Telecom Italia Capital TITIM 6.000 Fixed - 30/09/2034 11.0  82.73 8.44 +398 -2.50 -1.94 30/09/2005 IT Company Guarnt Telecommunications 1000MM 1k+1k B1/B+/BB-

XS2611617700 Kingdom Of Bahrain BHRAIN 7.750 Fixed - 18/04/2035 11.5  99.14 7.86 +339 -1.99 -3.55 18/04/2023 BH Sr Unsecured Sovereign 1000MM 200k+1k  - /B+/B+

US88163VAD10 Teva Pharm Fin Co Llc TEVA 6.150 Fixed - 01/02/2036 12.3  88.16 7.65 +318 -2.23 -5.26 31/01/2006 IL Company Guarnt Pharmaceuticals 789MM 2k+1k Ba2/BB-/BB-

US900123AY60 Republic Of Turkey TURKEY 6.875 Fixed - 17/03/2036 12.5  82.99 9.20 +472 -3.49 -5.63 17/01/2006 TR Sr Unsecured Sovereign 2750MM 2k+1k B3/ - /B

US87927VAR96 Telecom Italia Capital TITIM 7.200 Fixed - 18/07/2036 12.8  88.41 8.72 +425 -3.06 -2.90 18/07/2006 IT Company Guarnt Telecommunications 1000MM 2k+1k B1/B+/BB-

US105756BK57 Fed Republic Of Brazil BRAZIL 7.125 Fixed - 20/01/2037 13.3  99.47 7.19 +272 -1.50 -5.13 18/01/2006 BR Sr Unsecured Sovereign 1634MM 1k+1k Ba2/BB-/BB

US900123BB58 Republic Of Turkey TURKEY 7.250 Fixed - 05/03/2038 14.4  85.20 9.11 +464 -3.71 -5.92 05/03/2008 TR Sr Unsecured Sovereign 1000MM 2k+1k B3/ - /B

US87927VAV09 Telecom Italia Capital TITIM 7.721 Fixed - 04/06/2038 14.7  91.54 8.75 +428 -3.02 -2.00 04/06/2008 IT Company Guarnt Telecommunications 1000MM 2k+1k B1/B+/BB-

US71645WAQ42 Petrobras Global Finance PETBRA 6.875 Fixed - 20/01/2040 16.3  94.85 7.42 +297 -1.25 -2.94 30/10/2009 BR Company Guarnt Oil&Gas 729MM 2k+1k Ba1/BB-/BB

US900123BG46 Republic Of Turkey TURKEY 6.750 Fixed - 30/05/2040 16.7  78.57 9.30 +484 -3.72 -6.50 12/01/2010 TR Sr Unsecured Sovereign 2000MM 100k+1k B3/ - /B

US105756BR01 Fed Republic Of Brazil BRAZIL 5.625 Fixed - 07/01/2041 17.3  82.62 7.43 +298 -1.77 -5.82 07/10/2009 BR Sr Unsecured Sovereign 2221MM 100k+1k Ba2/BB-/BB

US71645WAS08 Petrobras Global Finance PETBRA 6.750 Fixed - 27/01/2041 17.3  93.19 7.46 +301 -1.43 -2.93 27/01/2011 BR Company Guarnt Oil&Gas 728MM 2k+1k Ba1/BB-/BB

XS0864259717 Kingdom Of Morocco MOROC 5.500 Fixed - 11/12/2042 19.2  80.15 7.46 +303 -3.65 -5.96 11/12/2012 MA Sr Unsecured Sovereign 750MM 200k+1k  - /BB+/BB+

USP3699PGF82 Costa Rica Government COSTAR 5.625 Fixed - 30/04/2043 19.6  82.14 7.36 +293 -2.70 -6.03 30/04/2013 CR Sr Unsecured Sovereign 500MM 200k+1k B2/B+/BB-

US71647NAA72 Petrobras Global Finance PETBRA 5.625 Fixed - 20/05/2043 19.6  84.60 7.09 +266 -1.26 -2.89 20/05/2013 BR Company Guarnt Oil&Gas 366MM 2k+1k Ba1/BB-/BB

US279158AE95 Ecopetrol Sa ECOPET 7.375 Fixed - 18/09/2043 20.0  81.05 9.51 +507 -2.86 -5.89 18/09/2013 CO Sr Unsecured Oil&Gas 850MM 1k+1k Baa3/BB+/BB+

US71647NAK54 Petrobras Global Finance PETBRA 7.250 Fixed - 17/03/2044 20.5  97.58 7.48 +306 -1.19 -2.74 17/03/2014 BR Company Guarnt Oil&Gas 924MM 2k+1k Ba1/BB-/BB

USP3699PGH49 Costa Rica Government COSTAR 7.000 Fixed - 04/04/2044 20.5  93.74 7.61 +319 -2.62 -5.88 04/04/2014 CR Sr Unsecured Sovereign 1000MM 200k+1k B2/B+/BB-

XS1061043367 Office Cherifien Des Pho OCPMR 6.875 Fixed - 25/04/2044 20.6  83.79 8.56 +414 -4.21 -7.15 25/04/2014 MA Sr Unsecured Chemicals 600MM 200k+1k  - /BB+/BB+

USP3579EAY34 Dominican Republic DOMREP 7.450 Fixed - 30/04/2044 20.6  89.99 8.49 +406 -3.18 -6.99 30/04/2014 DO Sr Unsecured Sovereign 1500MM 100k+1k Ba3/BB/BB-

USP75744AB11 Republic Of Paraguay PARGUY 6.100 Fixed - 11/08/2044 20.9  86.65 7.36 +295 -2.50 -6.80 11/08/2014 PY Sr Unsecured Sovereign 1000MM 200k+1k Ba1/BB/BB+

USP3579EBE60 Dominican Republic DOMREP 6.850 Fixed - 27/01/2045 21.3  83.80 8.51 +410 -3.46 -6.91 27/01/2015 DO Sr Unsecured Sovereign 2000MM 100k+1k Ba3/BB/BB-

USP3699PGJ05 Costa Rica Government COSTAR 7.158 Fixed - 12/03/2045 21.5  95.24 7.61 +321 -2.53 -5.57 12/03/2015 CR Sr Unsecured Sovereign 1300MM 200k+1k B2/B+/BB-

XS1575968026 Oman Gov Interntl Bond OMAN 6.500 Fixed - 08/03/2047 23.4  88.01 7.60 +323 -3.47 -6.80 08/03/2017 OM Sr Unsecured Sovereign 2000MM 200k+1k Ba2/BB+/BB+

XS1675862103 Kingdom Of Bahrain BHRAIN 7.500 Fixed - 20/09/2047 24.0  87.60 8.74 +436 -3.91 -5.61 20/09/2017 BH Sr Unsecured Sovereign 900MM 200k+1k  - /B+/B+

XS1577950311 Kingdom Of Jordan JORDAN 7.375 Fixed - 10/10/2047 24.0  81.51 9.32 +493 -3.93 -7.40 10/10/2017 JO Sr Unsecured Sovereign 1000MM 200k+1k B1/B+/BB-

XS1750114396 Oman Gov Interntl Bond OMAN 6.750 Fixed - 17/01/2048 24.3  90.30 7.63 +327 -3.43 -7.09 17/01/2018 OM Sr Unsecured Sovereign 2750MM 200k+1k Ba2/ - /BB+

USP3579EBY25 Dominican Republic DOMREP 6.500 Fixed - 15/02/2048 24.4  79.65 8.49 +412 -3.53 -7.45 15/02/2018 DO Sr Unsecured Sovereign 1000MM 150k+1k Ba3/BB/BB-

US71647NBD03 Petrobras Global Finance PETBRA 6.900 Fixed - 19/03/2049 25.5  91.54 7.66 +331 -1.18 -2.68 19/03/2019 BR Company Guarnt Oil&Gas 757MM 2k+1k Ba1/BB-/BB

USA35155AB50 Klabin Austria Gmbh KLAB 7.000 Fixed 03/10/2048 03/04/2049 25.5  94.35 7.50 +315 -0.97 -3.08 03/04/2019 BR Company Guarnt Packaging&Containers 700MM 200k+1k  - /BB+/BB+

US71647NBG34 Petrobras Global Finance PETBRA 6.750 Fixed 03/12/2049 03/06/2050 26.7  89.78 7.65 +332 -1.13 -2.95 03/06/2020 BR Company Guarnt Oil&Gas 490MM 2k+1k Ba1/BB-/BB

XS2288906857 Oman Gov Interntl Bond OMAN 7.000 Fixed - 25/01/2051 27.3  92.69 7.64 +332 -3.53 -6.80 25/01/2021 OM Sr Unsecured Sovereign 1000MM 200k+1k Ba2/ - /BB+

US71647NAN93 Petrobras Global Finance PETBRA 6.850 Fixed - 05/06/2115 91.7  84.73 8.08 +403 -1.45 -3.85 05/06/2015 BR Company Guarnt Oil&Gas 1670MM 2k+1k Ba1/BB-/BB
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USU5364HAA69 Ligado Networks Llc NEWLSQ 15.500 Pay-in-kind - 01/11/2023 0.1    36.10 2106.61 +0.73 +6.15 23/10/2020 US Sr Secured Telecommunications 4180MM 2k+1k Caa3/ - / - 

USU5364HAB43 Ligado Networks Llc NEWLSQ 17.500 Pay-in-kind - 01/05/2024 0.6    9.57 1599.36 +0.00 +2.27 23/10/2020 US Secured Telecommunications 1526MM 2k+1k C/ - / - 

USL6233LAG16 Mallinckrodt Fin/sb MNK 10.000 Defaulted 13/10/2023 15/04/2025 1.5    7.89 327.66 -7.81 -20.26 17/06/2022 US Secured Pharmaceuticals 322MM 2k+1k  - /D/ - 

USU76659AX65 Rite Aid Corp RAD 7.500 Fixed 02/11/2023 01/07/2025 1.7    59.03 43.33 +3,815 -0.04 -7.57 05/02/2020 US Sr Secured Retail 320MM 2k+1k Caa3/C/B

USL9633DAA20 Venator Fin Sarl/venator VNTR 5.750 Defaulted 02/11/2023 15/07/2025 1.8    4.60 310.78 +25.57 +222.96 14/07/2017 US Company Guarnt Chemicals 375MM 2k+1k  - /D/ - 

USU3163BAA71 Global Medical Response AIMEGR 6.500 Fixed 06/10/2023 01/10/2025 2.0    68.43 28.33 +2,325 +0.21 -1.48 02/10/2020 US Sr Secured Healthcare-Services 600MM 2k+1k Caa2/CCC+/ - 

US65442QAB77 99 Escrow Issuer Inc NDN 7.500 Fixed 03/11/2023 15/01/2026 2.3    38.88 59.97 +5,498 +0.33 -2.35 22/12/2020 US Sr Secured Retail 350MM 2k+1k Caa2/CCC/ - 

USU65412AA30 99 Escrow Issuer Inc NDN 7.500 Fixed 02/11/2023 15/01/2026 2.3    38.88 59.97 +5,498 +0.33 -2.35 22/12/2020 US Sr Secured Retail 350MM 2k+1k Caa2/CCC/ - 

USU85953AD63 Spanish Broadcasting Sys SBSAA 9.750 Fixed 13/10/2023 01/03/2026 2.4    69.02 28.34 +2,341 -0.40 -1.35 17/02/2021 US Sr Secured Media 310MM 2k+1k Caa1/CCC+/ - 

US30162RAE18 Exela Intermed/exela Fin EXLINT 11.500 Pay-in-kind 16/10/2023 15/04/2026 2.5    18.53 105.45 +20.12 +17.41 11/07/2023 US Sr Secured Computers 1144MM 0k+0k  - /CCC/ - 

USU3002EAD05 Exela Intermed/exela Fin EXLINT 11.500 Pay-in-kind 13/10/2023 15/04/2026 2.5    18.53 105.45 +20.12 +17.41 11/07/2023 US Sr Secured Computers 1144MM 0k+0k  - /CCC/ - 

USU7311EAA39 Polar Us Borrower Llc SIGRP 6.750 Fixed 02/11/2023 15/05/2026 2.6    50.91 37.95 +3,308 -1.85 -11.46 18/05/2021 US Sr Unsecured Chemicals 300MM 2k+1k Caa2/CCC-/CCC

USU57620AA19 H-food Holdng/hearthside HEFOSO 8.500 Fixed 13/10/2023 01/06/2026 2.7    25.25 80.47 +7,557 -25.19 -37.08 23/05/2018 US Sr Unsecured Food 350MM 2k+1k Caa3/CCC-/ - 

USU76659AY49 Rite Aid Corp RAD 8.000 Fixed 02/11/2023 15/11/2026 3.1    60.36 27.85 +2,307 +0.80 27/07/2020 US Sr Secured Retail 850MM 2k+1k Caa3/C/B

USU2202RAA78 Cwt Travel Group Inc CWTTRV 8.500 Fixed 13/10/2023 19/11/2026 3.1    54.01 33.24 +2,846 -1.39 +0.24 19/11/2021 US Sr Secured Software 625MM 2k+0k  - /CCC+/B-

USU1566PAB14 Lumen Technologies Inc LUMN 5.125 Fixed 13/10/2023 15/12/2026 3.2    56.93 25.69 +2,095 -1.95 +6.95 16/12/2019 US Sr Unsecured Telecommunications 412MM 2k+1k Caa3/CCC-/CCC+

USU9098VAP77 Bausch Health Americas BHCCN 8.500 Fixed 02/11/2023 31/01/2027 3.3    50.27 34.91 +3,013 -11.94 01/06/2018 US Company Guarnt Pharmaceuticals 643MM 2k+1k Ca/CCC-/CC

USC07885AK93 Bausch Health Cos Inc BHCCN 6.125 Fixed 01/02/2024 01/02/2027 3.3    62.00 23.12 +1,839 -4.44 -7.97 10/02/2022 US Sr Secured Pharmaceuticals 1000MM 2k+1k Caa1/CCC+/B

US747262AY90 Qvc Inc QVCN 4.750 Fixed 15/11/2026 15/02/2027 3.4    60.26 22.11 +1,740 -4.93 -9.79 04/02/2020 US Sr Secured Retail 575MM 2k+1k B2/B-/B+

USU1566PAC96 Lumen Technologies Inc LUMN 4.000 Fixed 13/10/2023 15/02/2027 3.4    64.57 18.65 +1,394 24/01/2020 US Sr Secured Telecommunications 1250MM 2k+1k Caa2/B/BB-

USU20193AA30 Commscope Inc COMM 8.250 Fixed 13/10/2023 01/03/2027 3.4    69.60 21.22 +1,650 +11.04 +4.32 19/02/2019 US Company Guarnt Telecommunications 953MM 2k+1k Caa1/CCC+/ - 

USU2020EAB49 Commscope Tech Llc COMM 5.000 Fixed 13/10/2023 15/03/2027 3.4    59.00 22.82 +1,812 +9.59 +5.20 13/03/2017 US Company Guarnt Telecommunications 750MM 2k+1k Caa1/CCC+/ - 

USU85440AE22 Staples Inc SPLS 10.750 Fixed 02/11/2023 15/04/2027 3.5    58.93 30.56 +2,583 +0.97 +7.45 16/04/2019 US Sr Unsecured Retail 1000MM 2k+1k Caa2/CCC/ - 

USU2937MAA00 Entercom Media Corp CBSR 6.500 Fixed 18/10/2023 01/05/2027 3.6    2.46 268.43 +26,325 +24.43 +38.01 30/04/2019 US Secured Media 460MM 2k+1k Caa3/C/ - 

USU20608AF91 Cooper-standard Automoti CPS 5.625 Pay-in-kind 31/01/2025 15/05/2027 3.6    66.52 20.86 -1.73 -2.97 27/01/2023 US Secured Auto Parts&Equipment 372MM 0k+0k Caa3/CCC-/ - 

USC8814PAH31 Telesat Canada/telesat L TELSAT 4.875 Fixed 18/10/2023 01/06/2027 3.7    65.60 18.15 +1,348 -0.48 -5.33 06/12/2019 CA Sr Secured Telecommunications 400MM 2k+1k B3/D/ - 

USC07885AA12 Bausch Health Cos Inc BHCCN 5.750 Fixed 18/10/2023 15/08/2027 3.9    59.84 21.60 +1,695 -4.62 -6.45 08/03/2019 US Sr Secured Pharmaceuticals 500MM 2k+1k Caa1/CCC+/B

USU54106AA43 Goto Group Inc LOGM 5.500 Fixed 02/11/2023 01/09/2027 3.9    55.49 23.53 +1,889 -1.95 -5.76 31/08/2020 US Sr Secured Telecommunications 950MM 2k+1k B3/B-/B

USU82177AA14 Shutterfly Finance Llc SFLY 8.500 Pay-in-kind 09/06/2025 01/10/2027 4.0    67.46 20.64 -0.36 +0.25 09/06/2023 US Secured Internet 672MM 0k+0k Caa2/CCC+/ - 

US87952VAN64 Telesat Canada/telesat L TELSAT 6.500 Fixed 19/10/2023 15/10/2027 4.0    51.91 26.69 +2,206 -1.57 +1.78 11/10/2019 CA Company Guarnt Telecommunications 390MM 2k+1k  - /D/ - 

USC8814PAG57 Telesat Canada/telesat L TELSAT 6.500 Fixed 18/10/2023 15/10/2027 4.0    51.91 26.69 +2,206 -1.23 +1.93 11/10/2019 CA Company Guarnt Telecommunications 390MM 2k+1k Caa3/D/ - 

USC07885AD50 Bausch Health Cos Inc BHCCN 5.000 Fixed 18/10/2023 30/01/2028 4.3    40.32 30.94 +2,633 -5.99 -10.75 30/12/2019 US Company Guarnt Pharmaceuticals 433MM 2k+1k Ca/CCC-/CC

USU7493RAA42 Radiology Partners Inc RADPAR 9.250 Fixed 02/11/2023 01/02/2028 4.3    40.44 38.57 +3,391 +5.13 +1.32 31/01/2020 US Company Guarnt Healthcare-Services 710MM 2k+1k Caa3/CCC-/ - 

USU0R77QAB49 Allen Media Llc/co-issr ALNMED 10.500 Fixed 13/10/2023 15/02/2028 4.4    57.04 28.19 +2,354 -1.93 -1.78 02/08/2021 US Company Guarnt Entertainment 350MM 2k+1k Caa1/CCC/ - 

USU7502EAB03 Rackspace Technology RAX 3.500 Fixed 15/02/2024 15/02/2028 4.4    48.71 22.59 +1,800 -2.44 09/02/2021 US Sr Secured Software 550MM 2k+1k B3/CCC+/ - 

USU0R77QAA65 Allen Media Llc/co-issr ALNMED 10.500 Fixed 13/10/2023 15/02/2028 4.4    57.04 28.19 +2,354 -1.93 -1.78 10/02/2020 US Company Guarnt Entertainment 300MM 2k+1k Caa1/CCC/ - 

USU98831AB33 Zayo Group Holdings Inc ZAYO 6.125 Fixed 02/11/2023 01/03/2028 4.4    64.06 18.37 +1,377 -2.34 -2.85 09/03/2020 US Sr Unsecured Telecommunications 1080MM 2k+1k Caa2/CCC/ - 

USU17127AP30 Chs/community Health Sys CYH 6.875 Fixed 18/10/2023 01/04/2028 4.5    53.77 24.38 +1,977 -3.63 -11.64 19/11/2019 US Company Guarnt Healthcare-Services 756MM 2k+1k Caa3/CCC-/CCC-

USU04798AC56 At Home Group Inc HOME 7.125 Pay-in-kind 12/05/2025 12/05/2028 4.6    42.00 29.90 -19.34 -27.43 12/05/2023 US Sr Secured Retail 413MM 0k+0k Caa3/CCC-/ - 

USC07885AJ21 Bausch Health Cos Inc BHCCN 4.875 Fixed 01/06/2024 01/06/2028 4.7    56.10 19.70 +1,512 -5.51 -8.24 08/06/2021 US Sr Secured Pharmaceuticals 1600MM 2k+1k Caa1/CCC+/B

USU20195AH31 Commscope Inc COMM 7.125 Fixed 02/11/2023 01/07/2028 4.7    61.56 20.05 +1,546 +9.88 +6.67 01/07/2020 US Company Guarnt Telecommunications 697MM 2k+1k Caa1/CCC+/ - 

USU52783AW41 Level 3 Financing Inc LVLT 4.250 Fixed 02/11/2023 01/07/2028 4.7    63.82 15.24 +1,068 -3.79 15/06/2020 US Company Guarnt Telecommunications 1200MM 1k+1k B3/CCC+/B

US25470XBB01 Dish Dbs Corp DISH 7.375 Fixed 16/10/2023 01/07/2028 4.7    60.23 21.01 +1,642 -5.89 -5.32 29/09/2020 US Company Guarnt Media 999MM 2k+1k Caa2/B-/ - 

USU04798AA90 At Home Group Inc HOME 4.875 Fixed 02/11/2023 15/07/2028 4.8    43.19 26.51 +2,194 +8.30 -12.09 12/07/2021 US Sr Secured Retail 300MM 2k+1k Caa3/CCC-/ - 

USU92222AF21 Viasat Inc VSAT 6.500 Fixed 13/10/2023 15/07/2028 4.8    67.27 16.70 +1,213 -4.16 -14.89 24/06/2020 US Sr Unsecured Telecommunications 400MM 2k+1k Caa1/B/BB-

USC01056AC16 Akumin Escrow Inc AKUCN 7.500 Fixed 01/08/2024 01/08/2028 4.8    64.72 18.97 +1,439 -6.61 -3.99 09/08/2021 US Sr Secured Healthcare-Services 375MM 1k+1k Caa1/CCC/ - 

USU29136AA31 Emergent Biosolutions EBS 3.875 Fixed 18/10/2023 15/08/2028 4.9    42.23 25.09 +2,053 +0.16 -12.44 07/08/2020 US Company Guarnt Biotechnology 450MM 2k+1k Caa3/CCC+/ - 

US747262AZ65 Qvc Inc QVCN 4.375 Fixed 01/06/2028 01/09/2028 4.9    51.36 20.58 +1,602 -1.02 -10.76 20/08/2020 US Sr Secured Retail 500MM 2k+1k B2/B-/B+

USU7501VAD92 Radiate Holdco / Finance RADIAT 6.500 Fixed 02/11/2023 15/09/2028 5.0    54.36 22.14 +1,756 -0.46 25/09/2020 US Sr Unsecured Media 1000MM 2k+1k Caa3/CCC-/ - 

USC07885AL76 Bausch Health Cos Inc BHCCN 11.000 Fixed - 30/09/2028 5.0    66.31 22.60 +1,800 -4.13 -7.67 30/09/2022 US Sr Secured Pharmaceuticals 1774MM 1k+1k Caa1/CCC+/B

USU1466CAA37 Cano Health Llc CANHEA 6.250 Fixed 01/10/2024 01/10/2028 5.0    45.04 26.89 +2,231 +39.36 +39.56 30/09/2021 US Company Guarnt Healthcare-Services 300MM 2k+1k C/C/ - 

USU7502EAA20 Rackspace Technology RAX 5.375 Fixed 01/12/2023 01/12/2028 5.2    33.63 32.95 +2,838 +3.24 01/12/2020 US Company Guarnt Software 527MM 2k+1k Caa3/CCC-/ - 

USU52783AX24 Level 3 Financing Inc LVLT 3.625 Fixed 15/01/2024 15/01/2029 5.3    55.78 16.48 +1,195 -2.08 -6.98 12/08/2020 US Company Guarnt Telecommunications 840MM 1k+1k B3/CCC+/B
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USU1566PAD79 Lumen Technologies Inc LUMN 4.500 Fixed 15/01/2024 15/01/2029 5.3    31.51 32.39 +2,783 -2.48 -6.57 27/11/2020 US Sr Unsecured Telecommunications 409MM 2k+1k Caa3/CCC-/CCC+

US00164VAF04 Amc Networks Inc AMCX 4.250 Fixed 15/02/2024 15/02/2029 5.4    62.76 14.47 +993 +0.30 -3.41 08/02/2021 US Company Guarnt Media 1000MM 2k+1k Ba3/BB-/ - 

USC07885AH64 Bausch Health Cos Inc BHCCN 5.000 Fixed 15/02/2024 15/02/2029 5.4    40.82 26.10 +2,155 -1.16 -7.65 03/12/2020 US Company Guarnt Pharmaceuticals 452MM 2k+1k Ca/CCC-/CC

USU2937MAC65 Entercom Media Corp CBSR 6.750 Flat Trading 31/03/2024 31/03/2029 5.5    2.87 148.49 +23,619 25/03/2021 US Secured Media 540MM 2k+1k Caa3/C/ - 

USU8221RAA15 Signal Parent Inc INTLGR 6.125 Fixed 01/04/2024 01/04/2029 5.5    61.73 17.17 +1,262 -3.14 -4.63 01/04/2021 US Sr Unsecured Commercial Services 300MM 2k+1k Caa3/CCC/ - 

USL9339WAE95 Trinseo Op / Trinseo Fin TSE 5.125 Fixed 01/04/2024 01/04/2029 5.5    52.69 19.56 +1,502 -0.86 -3.50 24/03/2021 US Company Guarnt Chemicals 447MM 2k+1k B3/CCC/ - 

USU17127AT51 Chs/community Health Sys CYH 6.875 Fixed 15/04/2024 15/04/2029 5.5    55.27 20.89 +1,634 -2.40 02/02/2021 US Secured Healthcare-Services 1386MM 2k+1k Caa2/CCC-/CCC

USU53644AC18 Lions Gate Capital Hold LGF 5.500 Fixed 15/04/2024 15/04/2029 5.5    64.75 15.14 +1,060 -5.99 +4.41 01/04/2021 US Sr Unsecured Entertainment 715MM 2k+1k B3/CCC+/B-

USU55655AB77 Michaels Cos Inc/the MIK 7.875 Fixed 01/05/2024 01/05/2029 5.6    66.04 17.70 +1,315 -2.02 -7.66 15/04/2021 US Sr Unsecured Retail 1300MM 2k+1k Caa2/CCC/ - 

USU9223KAA26 Acproducts Holdings Inc ACPROD 6.375 Fixed 15/05/2024 15/05/2029 5.6    66.57 15.50 +1,097 -3.17 -8.49 17/05/2021 US Sr Unsecured Building Materials 550MM 2k+1k Caa3/CCC-/ - 

USC07885AC77 Bausch Health Cos Inc BHCCN 7.250 Fixed 30/05/2024 30/05/2029 5.7    42.54 28.10 +2,353 -2.97 -7.39 23/05/2019 US Company Guarnt Pharmaceuticals 337MM 2k+1k Ca/CCC-/CC

US25470XBD66 Dish Dbs Corp DISH 5.125 Fixed - 01/06/2029 5.7    52.40 19.32 +1,478 -8.25 -4.40 30/08/2021 US Company Guarnt Media 1500MM 2k+1k Caa2/B-/ - 

USL6233LAH98 Mallinckrodt Fin/sb MNK 10.000 Defaulted 15/06/2026 15/06/2029 5.7    8.37 109.16 -0.82 -31.45 17/06/2022 US Secured Pharmaceuticals 328MM 0k+0k  - /D/ - 

USU52783AY07 Level 3 Financing Inc LVLT 3.750 Fixed 15/01/2024 15/07/2029 5.8    54.85 16.01 +1,150 -4.40 -8.76 13/01/2021 US Company Guarnt Telecommunications 900MM 1k+1k B3/CCC+/B

USU9044LAB54 Unifrax Escrow Iss Corp FRAX 7.500 Fixed 30/09/2024 30/09/2029 6.0    55.79 20.72 +1,618 +2.08 +3.41 30/09/2021 US Sr Unsecured Chemicals 400MM 2k+1k Caa2/CCC/CCC

USU8682VAA45 Swf Escrow Issuer Corp SPRIND 6.500 Fixed 01/10/2024 01/10/2029 6.0    63.10 16.41 +1,188 -4.20 -3.12 01/10/2021 US Sr Unsecured Housewares 625MM 2k+1k Caa2/CCC-/ - 

USU68368AA46 Ot Merger Corp BLT 7.875 Fixed 15/10/2024 15/10/2029 6.0    62.53 18.42 +1,388 -1.37 -5.89 15/10/2021 US Sr Unsecured Machinery-Diversified 300MM 2k+1k Caa3/CCC/ - 

USU3764PAA94 Glatfelter GLT 4.750 Fixed 01/11/2024 15/11/2029 6.1    66.11 12.94 +843 -3.17 -8.03 25/10/2021 US Company Guarnt Forest Products&Paper 500MM 2k+1k Caa1/CCC/ - 

USU7050WAA81 Pecf Uss Intermediate Ho UNSTSV 8.000 Fixed 15/11/2024 15/11/2029 6.1    54.50 21.82 +1,727 -2.15 -16.17 19/11/2021 US Sr Unsecured Commercial Services 550MM 2k+1k Caa3/CC/ - 

USU2285XAR71 Csc Holdings Llc CSCHLD 5.750 Fixed 15/01/2025 15/01/2030 6.3    54.45 18.21 +1,369 -3.66 -2.92 10/07/2019 US Sr Unsecured Media 2250MM 200k+1k Caa2/CCC+/ - 

USC07885AE34 Bausch Health Cos Inc BHCCN 5.250 Fixed 30/01/2025 30/01/2030 6.3    38.40 25.24 +2,071 -6.58 -12.19 30/12/2019 US Company Guarnt Pharmaceuticals 779MM 2k+1k Ca/CCC-/CC

US530715AJ01 Liberty Interactive Llc LINTA 8.250 Fixed - 01/02/2030 6.3    30.36 37.95 +3,335 -13.79 -24.53 08/06/2000 US Sr Unsecured Media 504MM 1k+1k Caa2/CCC-/CCC+

US829259AZ33 Sinclair Television Grou SBGI 5.500 Fixed 01/12/2024 01/03/2030 6.4    52.74 18.33 +1,382 -0.29 -1.23 27/11/2019 US Company Guarnt Media 485MM 2k+1k B2/B-/ - 

USU8275QAJ95 Sinclair Television Grou SBGI 5.500 Fixed 01/12/2024 01/03/2030 6.4    52.74 18.33 +1,382 -0.29 -1.23 27/11/2019 US Company Guarnt Media 485MM 2k+1k B2/B-/ - 

USU17127AV08 Chs/community Health Sys CYH 6.125 Fixed 01/04/2025 01/04/2030 6.5    51.42 19.71 +1,519 -1.77 -11.34 19/05/2021 US Secured Healthcare-Services 1232MM 2k+1k Caa2/CCC-/CCC

USU42511AH57 Gray Television Inc GTN 4.750 Fixed 15/10/2025 15/10/2030 7.0    64.60 12.45 +797 -2.80 -6.29 19/10/2020 US Company Guarnt Media 800MM 2k+1k B3/B/BB-

USC07885AM59 Bausch Health Cos Inc BHCCN 14.000 Fixed 15/10/2025 15/10/2030 7.0    59.85 27.05 +2,246 -3.53 30/09/2022 US Secured Pharmaceuticals 352MM 1k+1k Caa3/CCC-/B-

USU2285XAU01 Csc Holdings Llc CSCHLD 4.625 Fixed 01/12/2025 01/12/2030 7.2    52.08 16.16 +1,167 16/06/2020 US Sr Unsecured Media 2325MM 200k+1k Caa2/CCC+/ - 

USU8275QAK68 Sinclair Television Grou SBGI 4.125 Fixed 01/12/2025 01/12/2030 7.2    61.48 12.40 +792 -5.37 04/12/2020 US Sr Secured Media 737MM 2k+1k Ba2/BB-/ - 

USU86039AB79 Scripps Escrow Ii Inc SSP 5.375 Fixed 15/01/2026 15/01/2031 7.3    61.64 13.92 +943 -3.59 -15.38 30/12/2020 US Sr Unsecured Media 392MM 2k+1k B3/B+/B+

USU2285XAV83 Csc Holdings Llc CSCHLD 3.375 Fixed 15/02/2026 15/02/2031 7.4    66.66 9.85 +538 -4.19 -3.56 17/08/2020 US Company Guarnt Media 1000MM 200k+1k B2/B/ - 

USC07885AG81 Bausch Health Cos Inc BHCCN 5.250 Fixed 15/02/2026 15/02/2031 7.4    37.85 23.27 +1,876 -13.57 03/12/2020 US Company Guarnt Pharmaceuticals 463MM 2k+1k Ca/CCC-/CC

US500255AX28 Kohl's Corporation KSS 4.625 Fixed 01/02/2031 01/05/2031 7.6    66.46 11.34 +686 -0.80 -10.33 31/03/2021 US Sr Unsecured Retail 500MM 2k+1k Ba3/BB/BBB-

USU92222AH86 Viasat Inc VSAT 7.500 Fixed 30/05/2026 30/05/2031 7.7    64.60 15.56 +1,105 -0.61 28/09/2023 US Sr Unsecured Telecommunications 733MM 2k+1k Caa1/B/BB-

USU4248TAA52 Gray Escrow Ii Inc GTN 5.375 Fixed 15/11/2026 15/11/2031 8.1    63.13 12.81 +833 -3.37 -8.63 09/11/2021 US Company Guarnt Media 1300MM 2k+1k B3/B/BB-

USU2285XAY23 Csc Holdings Llc CSCHLD 5.000 Fixed 15/11/2026 15/11/2031 8.1    53.80 15.05 +1,056 13/05/2021 US Sr Unsecured Media 500MM 200k+1k Caa2/CCC+/ - 

US747262AW35 Qvc Inc QVCN 5.450 Fixed 15/02/2034 15/08/2034 10.9  43.46 17.05 +1,255 -4.02 -12.77 04/12/2014 US Sr Secured Retail 400MM 2k+1k B2/B-/B+

US55616XAM92 Macy's Retail Hldgs Llc M 4.500 Fixed 15/06/2034 15/12/2034 11.2  67.18 9.27 +481 -1.32 -6.59 18/11/2014 US Company Guarnt Retail 367MM 2k+1k Ba2/BB+/BBB-

US29078EAA38 Embarq Corp EMBARQ 7.995 Fixed - 01/06/2036 12.7  54.44 16.78 +1,227 -5.34 -12.58 19/05/2006 US Sr Unsecured Telecommunications 1450MM 1k+1k Caa2/CCC/CCC

US156700AM80 Lumen Technologies Inc LUMN 7.600 Fixed - 15/09/2039 16.0  29.63 26.80 +2,223 -2.64 -3.28 21/09/2009 US Sr Unsecured Telecommunications 354MM 2k+1k Caa3/CCC-/CCC+

US747262AM52 Qvc Inc QVCN 5.950 Fixed - 15/03/2043 19.5  45.48 14.33 +986 +4.33 -6.04 23/08/2013 US Sr Secured Retail 300MM 2k+1k B2/B-/B+

US655664AR15 Nordstrom Inc JWN 5.000 Fixed 15/07/2043 15/01/2044 20.3  58.71 9.69 +526 -1.42 -8.63 06/06/2014 US Sr Unsecured Retail 966MM 2k+1k Ba1/BB+/BB+

US500255AV61 Kohl's Corporation KSS 5.550 Fixed 17/01/2045 17/07/2045 21.8  55.59 10.93 +652 -3.48 -13.44 17/07/2015 US Sr Unsecured Retail 427MM 2k+1k Ba3/BB/BBB-

US224399AT28 Crane Nxt Co CXT 4.200 Fixed 15/09/2047 15/03/2048 24.5  63.58 7.46 +312 -2.97 -6.81 05/02/2018 US Sr Unsecured Computers 350MM 1k+1k Ba2/BB-/ - 

US889184AE73 Toledo Hospital/the TOLHOS 6.015 Fixed - 15/11/2048 25.1  68.79 9.23 +486 +0.68 -0.03 25/10/2018 US Sr Secured Healthcare-Services 400MM 1k+1k Ba2/BB/BB-
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XS0493540297 Lebanese Republic LEBAN 6.375 Defaulted - 09/03/2020 (3.6)   8.49 75.10 -2.47 +1.34 09/03/2010 LB Sr Unsecured Sovereign 1200MM 1k+1k  - /D/ - 

XS0250882478 Lebanese Republic LEBAN 8.250 Defaulted - 12/04/2021 (2.5)   8.55 96.51 -2.75 +3.41 12/04/2006 LB Sr Unsecured Sovereign 2092MM 1k+1k  - /D/ - 

XS1419879504 Lebanese Republic LEBAN 6.250 Defaulted - 27/05/2022 (1.4)   8.56 73.05 -2.07 +2.25 27/05/2016 LB Sr Unsecured Sovereign 500MM 1k+1k  - /D/ - 

USY2029SAH77 Republic Of Sri Lanka SRILAN 5.875 Flat Trading - 25/07/2022 (1.2)   49.83 11.79 -0.18 -0.74 25/07/2012 LK Sr Unsecured Sovereign 1000MM 200k+1k  - /D/ - 

XS0828779594 Republic Of Zambia ZAMBIN 5.375 Flat Trading - 20/09/2022 (1.0)   49.71 10.81 -1.67 +2.15 20/09/2012 ZM Unsecured Sovereign 750MM 200k+1k  - /D/ - 

XS0559237796 Lebanese Republic LEBAN 6.100 Defaulted - 04/10/2022 (1.0)   8.52 71.64 -2.22 +1.69 12/11/2010 LB Sr Unsecured Sovereign 1540MM 1k+1k  - /D/ - 

XS0859367194 Lebanese Republic LEBAN 6.000 Defaulted - 27/01/2023 (0.7)   8.49 70.65 -1.29 +2.71 29/11/2012 LB Sr Unsecured Sovereign 1100MM 1k+1k  - /D/ - 

USY8137FAK40 Republic Of Sri Lanka SRILAN 5.750 Flat Trading - 18/04/2023 (0.5)   47.97 11.99 -0.05 +1.84 18/04/2018 LK Sr Unsecured Sovereign 1250MM 200k+1k  - /D/ - 

XS1419879686 Lebanese Republic LEBAN 6.400 Defaulted - 26/05/2023 (0.4)   8.51 75.22 -1.74 +2.04 27/05/2016 LB Sr Unsecured Sovereign 500MM 1k+1k  - /D/ - 

USY8137FAN88 Republic Of Sri Lanka SRILAN 6.850 Flat Trading - 14/03/2024 0.4    48.14 243.95 +26,983 +0.09 +2.42 14/03/2019 LK Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

XS1056386714 Republic Of Zambia ZAMBIN 8.500 Flat Trading - 14/04/2024 0.5    55.08 167.21 +16,162 -1.16 +2.49 14/04/2014 ZM Sr Unsecured Sovereign 1000MM 200k+1k  - /D/ - 

XS1396347566 Lebanese Republic LEBAN 6.650 Defaulted - 22/04/2024 0.6    8.57 1744.31 -1.67 +2.93 22/04/2016 LB Sr Unsecured Sovereign 700MM 1k+1k  - /D/ - 

USY8137FAQ10 Republic Of Sri Lanka SRILAN 6.350 Flat Trading - 28/06/2024 0.7    48.09 137.25 +14,400 +0.04 +2.48 28/06/2019 LK Sr Unsecured Sovereign 500MM 200k+1k Ca/D/ - 

USN20137AD23 Intercement Fin Op Bv INCMBZ 5.750 Fixed 02/11/2023 17/07/2024 0.8    67.01 65.98 +6,044 -0.71 -2.13 17/07/2014 BR Company Guarnt Building Materials 750MM 200k+1k  - /CC/C

XS1662406468 Tv Azteca Sa De Cv TZA 8.250 Defaulted 03/11/2023 09/08/2024 0.9    37.68 165.09 -0.38 -0.18 09/08/2017 MX Company Guarnt Media 400MM 200k+1k  - / - /C

USG9328DAP53 Vedanta Uk Investments VEDLN 6.125 Fixed 02/11/2023 09/08/2024 0.9    62.50 72.88 +6,733 -4.23 +2.63 09/08/2017 IN Sr Unsecured Mining 951MM 200k+1k Caa3/CCC/ - 

XS1303921214 Ukraine Government UKRAIN 7.750 Flat Trading - 01/09/2024 0.9    33.85 203.91 -5.09 -0.23 12/11/2015 UA Sr Unsecured Sovereign 912MM 100k+1k  - /CCC/ - 

USP97475AP55 Republic Of Venezuela VENZ 8.250 Defaulted - 13/10/2024 1.0    10.57 449.82 -0.41 +0.19 13/10/2009 VE Sr Unsecured Sovereign 2496MM 0k+0k C/ - / - 

XS1313647841 Lebanese Republic LEBAN 6.250 Defaulted - 04/11/2024 1.1    8.54 462.12 -2.33 +1.82 04/11/2015 LB Sr Unsecured Sovereign 538MM 1k+1k  - /D/ - 

XS1151974877 Federal Rep Of Ethiopia ETHOPI 6.625 Fixed - 11/12/2024 1.2    64.79 49.22 +4,381 -1.48 -2.54 11/12/2014 ET Sr Unsecured Sovereign 1000MM 200k+1k Caa3/CCC/CCC-

USL4441RAA43 Gol Finance Sa GOLLBZ 7.000 Fixed 02/11/2023 31/01/2025 1.3    55.31 60.83 +5,546 -3.08 -8.84 11/12/2017 BR Company Guarnt Airlines 342MM 10k+1k  - /CCC/CCC

XS1196417569 Lebanese Republic LEBAN 6.200 Defaulted - 26/02/2025 1.4    8.55 302.13 -1.75 +2.72 26/02/2015 LB Sr Unsecured Sovereign 800MM 1k+1k  - /D/ - 

XS2325742166 Republic Of Ghana GHANA 0.000 Flat Trading - 07/04/2025 1.5    40.00 83.80 +7,844 -1.35 +0.32 07/04/2021 GH Sr Unsecured Sovereign 525MM 200k+1k Ca/D/ - 

USY8137FAC24 Republic Of Sri Lanka SRILAN 6.125 Flat Trading - 03/06/2025 1.7    49.13 56.31 +5,587 -0.00 +2.27 03/06/2015 LK Sr Unsecured Sovereign 650MM 200k+1k Ca/D/ - 

XS0793155911 Lebanese Republic LEBAN 6.250 Defaulted - 12/06/2025 1.7    8.53 243.88 -1.55 +2.83 12/06/2012 LB Sr Unsecured Sovereign 800MM 1k+1k  - /D/ - 

XS1303921487 Ukraine Government UKRAIN 7.750 Flat Trading - 01/09/2025 1.9    32.70 90.89 -5.58 -0.59 12/11/2015 UA Sr Unsecured Sovereign 1355MM 100k+1k  - /CCC/ - 

XS1299811486 Islamic Rep Of Pakistan PKSTAN 8.250 Fixed - 30/09/2025 2.0    61.69 37.20 +3,212 -1.84 -1.12 30/09/2015 PK Sr Unsecured Sovereign 500MM 200k+1k Caa3/ - /CCC

USY8137FAE89 Republic Of Sri Lanka SRILAN 6.850 Flat Trading - 03/11/2025 2.1    48.70 48.22 +4,772 +0.14 +2.15 03/11/2015 LK Sr Unsecured Sovereign 1500MM 200k+1k Ca/D/ - 

XS1108847531 Republic Of Ghana GHANA 8.125 Flat Trading - 18/01/2026 2.3    47.28 46.44 +10,378 -1.14 +1.13 18/09/2014 GH Sr Unsecured Sovereign 1000MM 200k+0k Ca/D/ - 

XS1902171591 Ukraine Government UKRAIN 8.994 Flat Trading - 01/02/2026 2.3    31.24 76.87 -6.73 +1.21 01/11/2018 UA Sr Unsecured Sovereign 750MM 200k+1k  - /CCC/CC

USL0427PAD89 Atento Luxco 1 Sa ATENTO 8.000 Defaulted 10/02/2024 10/02/2026 2.4    0.52 674.36 -90.56 10/02/2021 BR Sr Secured Commercial Services 500MM 2k+1k C/ - /CC

USP98047AC08 Volcan Cia Minera Saa-cm VOLCAN 4.375 Fixed 13/10/2023 11/02/2026 2.4    57.94 30.80 +2,585 -0.52 -12.59 11/02/2021 PE Sr Unsecured Mining 365MM 2k+1k Caa1/ - /B+

XS2322319398 Islamic Rep Of Pakistan PKSTAN 6.000 Fixed - 08/04/2026 2.5    51.94 37.03 +3,213 -1.43 -1.85 08/04/2021 PK Sr Unsecured Sovereign 1300MM 200k+1k Caa3/ - /CCC

USG9T27HAA24 Vedanta Resources VEDLN 9.250 Fixed 02/11/2023 23/04/2026 2.6    63.04 31.33 +2,644 -5.61 +7.98 23/04/2019 IN Company Guarnt Mining 600MM 200k+1k Caa3/CCC/ - 

XS2326545204 Aragvi Finance Intl ARAGVI 8.450 Fixed 29/04/2024 29/04/2026 2.6    69.47 25.32 +2,044 +0.23 +0.65 29/04/2021 MD Sr Secured Food 500MM 200k+1k  - /B-/B

USG67744AA34 Oriflame Investment Hldg ORIFLM 5.125 Fixed 02/11/2023 04/05/2026 2.6    37.58 51.40 +4,652 +1.46 +6.16 04/05/2021 CH Sr Secured Cosmetics/Personal Care 550MM 200k+1k  - /CCC+/B-

USP62763AB64 Light Servicos Energia LIGTBZ 4.375 Flat Trading 18/06/2024 18/06/2026 2.7    45.56 37.72 +3,502 +0.03 +0.19 18/06/2021 BR Company Guarnt Electric 600MM 200k+1k  - / - /C

USY8137FAF54 Republic Of Sri Lanka SRILAN 6.825 Flat Trading - 18/07/2026 2.8    48.65 36.77 +3,499 -0.17 +1.77 18/07/2016 LK Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

XS1303925041 Ukraine Government UKRAIN 7.750 Flat Trading - 01/09/2026 2.9    29.70 66.85 -6.17 +0.07 12/11/2015 UA Sr Unsecured Sovereign 1339MM 100k+1k Ca/CCC/CC

XS2278474924 Liquid Telecom Finance LIQTEL 5.500 Fixed 02/11/2023 04/09/2026 2.9    63.54 23.46 +1,866 -3.85 -0.18 04/03/2021 ZA Sr Secured Telecommunications 620MM 200k+1k B3/ - /B+

XS2384059122 Ehi Car Services Ltd EHICAR 7.000 Fixed 21/09/2024 21/09/2026 3.0    59.47 28.02 +2,323 +0.04 +4.58 21/09/2021 CN Company Guarnt Commercial Services 300MM 200k+1k  - / - /B

USL9467UAB37 Unigel Luxembourg Sa UNIGEL 8.750 Fixed 02/11/2023 01/10/2026 3.0    34.50 56.62 +5,180 -4.34 -11.77 01/10/2019 BR Company Guarnt Chemicals 530MM 200k+1k  - /CCC-/CCC

XS0707820659 Lebanese Republic LEBAN 6.600 Defaulted - 27/11/2026 3.2    8.57 128.95 -2.42 +1.61 28/11/2011 LB Sr Unsecured Sovereign 1600MM 1k+1k  - /D/ - 

XS2281321799 Fortune Star Bvi Ltd FOSUNI 5.050 Fixed 27/01/2025 27/01/2027 3.3    64.95 20.02 +1,530 -2.18 -4.07 27/01/2021 CN Company Guarnt Lodging 500MM 200k+1k  - /BB-/ - 

USP19189AE26 Camposol Sa CSOLNO 6.000 Fixed 03/02/2024 03/02/2027 3.3    58.08 25.38 +2,065 -7.79 -17.53 03/02/2020 PE Company Guarnt Agriculture 350MM 150k+1k B3/ - /B+

XS2115122538 Republic Of Ghana GHANA 6.375 Flat Trading - 11/02/2027 3.4    44.75 34.37 +4,721 -1.60 +0.87 11/02/2020 GH Sr Unsecured Sovereign 1250MM 200k+1k Ca/D/ - 

XS1586230051 Lebanese Republic LEBAN 6.850 Defaulted - 23/03/2027 3.5    8.57 110.42 -1.87 +2.77 23/03/2017 LB Sr Unsecured Sovereign 1250MM 1k+1k  - /D/ - 

XS1968714110 Republic Of Ghana GHANA 7.875 Flat Trading - 26/03/2027 3.5    45.07 36.49 +4,717 -1.52 +0.64 26/03/2019 GH Sr Unsecured Sovereign 750MM 200k+1k Ca/D/ - 

USY8137FAH11 Republic Of Sri Lanka SRILAN 6.200 Flat Trading - 11/05/2027 3.6    46.96 31.64 +2,941 +0.32 +2.40 11/05/2017 LK Sr Unsecured Sovereign 1500MM 200k+1k Ca/D/ - 

USL01801AB24 Altice France Holding Sa SFRFP 10.500 Fixed 13/10/2023 15/05/2027 3.6    63.57 26.84 +2,214 +16.51 27/02/2020 LU Sr Secured Telecommunications 1562MM 200k+1k Caa2/CCC/ - 

USP3063XAJ74 Cia Latino Americana CLISA 10.500 Pay-in-kind 02/11/2023 25/07/2027 3.8    28.97 56.56 -0.91 -2.56 17/08/2021 AR Sr Secured Engineering&Construction 343MM 0k+0k  - /CCC-/CCC-

XS1267081575 Republic Of Zambia ZAMBIN 8.970 Flat Trading - 30/07/2027 3.8    54.52 27.95 +3,355 -1.44 +2.46 30/07/2015 ZM Sr Unsecured Sovereign 1250MM 200k+1k  - /D/ - 

XS1303925470 Ukraine Government UKRAIN 7.750 Flat Trading - 01/09/2027 3.9    28.72 54.25 -6.56 -2.47 12/11/2015 UA Sr Unsecured Sovereign 1329MM 100k+1k Ca/CCC/CC
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US922646AS37 Republic Of Venezuela VENZ 9.250 Defaulted - 15/09/2027 4.0    10.82 96.43 -0.32 -1.63 18/09/1997 VE Sr Unsecured Sovereign 4000MM 1k+1k C/ - / - 

XS2391394348 Arab Republic Of Egypt EGYPT 5.800 Fixed - 30/09/2027 4.0    64.55 18.84 +1,421 -4.04 -4.58 30/09/2021 EG Sr Unsecured Sovereign 1125MM 200k+1k B3/B/B

XS2233227516 Metinvest Bv METINV 7.650 Fixed - 01/10/2027 4.0    67.04 20.02 +1,538 +0.75 +5.75 01/10/2020 UA Company Guarnt Iron/Steel 332MM 200k+1k  - /CCC+/CCC

XS1729875598 Islamic Rep Of Pakistan PKSTAN 6.875 Fixed - 05/12/2027 4.2    51.02 27.22 +2,259 -1.42 -1.53 05/12/2017 PK Sr Unsecured Sovereign 1500MM 200k+1k Caa3/CCC+/ - 

USP9810XAA92 Vtr Comunicaciones Spa VTRCOM 5.125 Fixed 02/11/2023 15/01/2028 4.3    54.75 21.96 +1,735 -6.42 -12.90 01/07/2020 CL Sr Secured Telecommunications 474MM 200k+1k Caa1/CCC/CCC

USL01801AA41 Altice France Holding Sa SFRFP 6.000 Fixed 02/11/2023 15/02/2028 4.4    50.06 25.67 +2,106 +11.71 06/02/2020 LU Company Guarnt Telecommunications 1100MM 200k+1k Caa2/CCC/ - 

XS1775618439 Arab Republic Of Egypt EGYPT 6.588 Fixed - 21/02/2028 4.4    63.92 19.11 +1,450 -3.77 -3.98 21/02/2018 EG Sr Unsecured Sovereign 1250MM 200k+1k B3/B/B

USP6S52BAA07 Provincia De La Rioja PRIO 6.500 Step Cpn - 24/02/2028 4.4    57.85 37.00 +4,147 -0.70 -1.10 24/02/2017 AR Sr Unsecured Regional(state/provnc) 318MM 0k+0k  - /CCC-/CC

USP7920RCL70 Provincia De Rio Negro PRN 6.875 Step Cpn - 10/03/2028 4.4    57.37 37.43 +4,480 -1.11 -1.71 07/12/2017 AR Sr Unsecured Municipal 320MM 1k+0k Ca/CCC-/ - 

USP37878AC26 Bolivia Government BOLIVI 4.500 Fixed - 20/03/2028 4.5    50.55 28.15 +2,626 -18.13 -21.89 20/03/2017 BO Sr Unsecured Sovereign 1000MM 200k+1k Caa1/B-/ - 

USY8137FAL23 Republic Of Sri Lanka SRILAN 6.750 Flat Trading - 18/04/2028 4.5    46.92 28.05 +2,576 +0.21 +2.33 18/04/2018 LK Sr Unsecured Sovereign 1250MM 200k+1k Ca/D/ - 

USP17625AB33 Republic Of Venezuela VENZ 9.250 Defaulted - 07/05/2028 4.6    10.80 100.04 -0.62 +0.17 07/05/2008 VE Sr Unsecured Sovereign 2000MM 0k+0k C/ - / - 

XS2365120885 Ukraine Rail (rail Capl) RAILUA 7.875 Flat Trading 15/04/2026 15/07/2028 4.8    49.90 29.57 +19.63 +23.76 15/07/2021 UA Sr Unsecured Transportation 300MM 200k+1k  - / - /CC

XS1303926528 Ukraine Government UKRAIN 7.750 Flat Trading - 01/09/2028 4.9    28.68 46.35 -6.65 -3.22 12/11/2015 UA Sr Unsecured Sovereign 1318MM 100k+1k Ca/CCC/CC

USP9190NAC76 Total Play Telecom TOTALP 6.375 Fixed 30/09/2025 20/09/2028 5.0    48.30 25.21 +2,063 -7.42 -2.71 20/09/2021 MX Company Guarnt Telecommunications 600MM 200k+1k B3/ - /B+

XS1313675974 Lebanese Republic LEBAN 6.650 Defaulted - 03/11/2028 5.1    8.54 93.74 -1.92 +2.20 04/11/2015 LB Sr Unsecured Sovereign 893MM 1k+1k  - /D/ - 

XS2404309754 Npc Ukrenergo NPCUKR 6.875 Flat Trading - 09/11/2028 5.1    28.08 42.39 -1.45 -3.02 09/11/2021 UA Govt Guaranteed Electric 825MM 200k+1k Ca/ - /CC

USG7849KAB47 Scc Power Plc SCCPWR 8.000 Pay-in-kind 10/10/2023 31/12/2028 5.2    39.44 31.43 +0.30 +3.22 17/05/2022 GB Secured Energy-Alternate Sources 356MM 0k+0k Ca/ - /CC

XS2419405274 Pakistan Global Sukuk PKSTAN 7.950 Fixed - 31/01/2029 5.3    61.29 20.12 +1,555 -0.93 +1.39 31/01/2022 PK Sr Unsecured Sovereign 1000MM 200k+1k Caa3/ - /CCC

XS1953057061 Arab Republic Of Egypt EGYPT 7.600 Fixed - 01/03/2029 5.4    62.80 18.86 +1,431 -4.30 -4.05 26/02/2019 EG Sr Unsecured Sovereign 1750MM 200k+1k B3/B/B

USY8137FAP37 Republic Of Sri Lanka SRILAN 7.850 Flat Trading - 14/03/2029 5.4    46.94 25.22 +2,269 +0.18 +2.18 14/03/2019 LK Sr Unsecured Sovereign 1400MM 200k+1k Ca/D/ - 

XS2325748106 Republic Of Ghana GHANA 7.750 Flat Trading - 07/04/2029 5.5    44.54 28.12 +3,059 -1.65 +1.19 07/04/2021 GH Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

USP9810XAB75 Vtr Comunicaciones Spa VTRCOM 4.375 Fixed 15/04/2024 15/04/2029 5.5    51.66 18.81 +1,428 -10.63 -17.20 18/03/2021 CL Sr Secured Media 392MM 200k+1k Caa1/CCC/CCC

XS1821416234 Republic Of Ghana GHANA 7.625 Flat Trading - 16/05/2029 5.6    44.13 27.38 +2,937 -2.08 +0.61 16/05/2018 GH Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

XS1419879769 Lebanese Republic LEBAN 6.850 Defaulted - 25/05/2029 5.6    8.52 87.98 -1.64 +2.39 27/05/2016 LB Sr Unsecured Sovereign 1000MM 1k+1k  - /D/ - 

US040114HX11 Republic Of Argentina ARGENT 1.000 Fixed 03/11/2023 09/07/2029 5.8    26.83 50.13 +6,323 -9.14 -18.51 04/09/2020 AR Sr Unsecured Sovereign 2635MM 0k+0k  - /CCC-/ - 

XS1303927179 Ukraine Government UKRAIN 7.750 Flat Trading - 01/09/2029 5.9    28.68 41.36 -6.55 -3.09 12/11/2015 UA Sr Unsecured Sovereign 1307MM 100k+1k Ca/CCC/CC

XS2056723468 Metinvest Bv METINV 7.750 Fixed - 17/10/2029 6.0    63.09 18.03 +1,349 +0.48 +5.25 17/10/2019 UA Company Guarnt Iron/Steel 500MM 200k+1k  - /CCC+/CCC

USP1850NAA92 Braskem Idesa Sapi BAKIDE 7.450 Fixed 15/11/2024 15/11/2029 6.1    62.91 17.59 +1,305 -2.62 -3.94 02/12/2019 MX Sr Secured Chemicals 900MM 200k+1k  - /B/B+

XS1196419854 Lebanese Republic LEBAN 6.650 Defaulted - 26/02/2030 6.4    8.57 74.43 -1.85 +2.01 26/02/2015 LB Sr Unsecured Sovereign 1400MM 1k+1k  - /D/ - 

XS1760804184 Republic Of Belarus BELRUS 6.200 Flat Trading - 28/02/2030 6.4    37.99 25.75 +2,300 -0.19 -5.27 28/02/2018 BY Sr Unsecured Sovereign 600MM 200k+1k C/ - /D

USY8137FAR92 Republic Of Sri Lanka SRILAN 7.550 Flat Trading - 28/03/2030 6.5    46.86 22.56 +1,973 +0.11 +2.18 28/06/2019 LK Sr Unsecured Sovereign 1500MM 200k+1k Ca/D/ - 

XS2357277149 State Age Roads UKRAVT 6.250 Flat Trading - 24/06/2030 6.7    27.74 33.87 +3,212 -0.65 -1.43 24/06/2021 UA Govt Guaranteed Sovereign 700MM 200k+1k  - /CCC/ - 

US040114HS26 Republic Of Argentina ARGENT 0.750 Step Cpn 03/11/2023 09/07/2030 6.8    27.99 45.14 +6,129 -9.14 -18.16 04/09/2020 AR Sr Unsecured Sovereign 16091MM 0k+0k  - /CCC-/ - 

ARARGE3209S6 Republic Of Argentina ARGBON 0.750 Step Cpn - 09/07/2030 6.8    24.41 52.12 +7,370 -9.55 -16.90 04/09/2020 AR Bonds Sovereign 13531MM 0k+0k  - /CCC-/ - 

XS2214238284 Republic Of Ecuador ECUA 6.000 Step Cpn - 31/07/2030 6.8    50.94 26.30 +2,475 -1.59 +3.04 31/08/2020 EC Sr Unsecured Sovereign 3499MM 0k+0k  - /B-/CCC+

XS2214239845 Republic Of Ecuador ECUA 0.000 Zero Coupon - 31/07/2030 6.8    29.84 30.33 +3,227 -1.68 +5.36 31/08/2020 EC Sr Unsecured Sovereign 1005MM 0k+0k  - /B-/CCC+

XS2214239506 Republic Of Ecuador ECUA 0.000 Zero Coupon - 31/07/2030 6.8    29.98 30.19 +3,211 -1.37 +8.62 31/08/2020 EC Sr Unsecured Sovereign 1005MM 0k+0k  - /B-/CCC+

XS2214237807 Republic Of Ecuador ECUA 6.000 Step Cpn - 31/07/2030 6.8    51.07 26.22 +2,466 -1.41 +4.92 31/08/2020 EC Sr Unsecured Sovereign 3499MM 0k+0k  - /B-/CCC+

XS1297557412 Republic Of Ghana GHANA 10.750 Fixed - 14/10/2030 7.0    67.20 20.53 +1,639 -1.78 -2.86 14/10/2015 GH Bank Guaranteed Sovereign 1000MM 200k+1k Caa3/ - / - 

USL5788AAA99 Jsm Global Sarl BTOWBZ 4.750 Defaulted 20/07/2030 20/10/2030 7.1    13.51 49.32 -1.08 -1.86 06/10/2020 BR Company Guarnt Retail 500MM 200k+1k  - /D/C

XS1902171757 Ukraine Government UKRAIN 9.750 Flat Trading - 01/11/2030 7.1    29.11 41.23 -6.48 -2.86 01/11/2018 UA Sr Unsecured Sovereign 1600MM 200k+1k  - /CCC/CC

USL0527QAA15 B2w Digital Lux Sarl BTOWBZ 4.375 Defaulted 20/09/2030 20/12/2030 7.2    13.50 45.57 -0.24 -3.62 24/11/2020 BR Company Guarnt Internet 500MM 200k+1k  - /D/C

XS2297226545 Arab Republic Of Egypt EGYPT 5.875 Fixed - 16/02/2031 7.4    53.79 17.16 +1,265 -4.53 -3.29 16/02/2021 EG Sr Unsecured Sovereign 1500MM 200k+1k B3/B/B

XS2322319638 Islamic Rep Of Pakistan PKSTAN 7.375 Fixed - 08/04/2031 7.5    46.86 22.25 +1,773 -1.57 -0.81 08/04/2021 PK Sr Unsecured Sovereign 1400MM 200k+1k Caa3/ - /CCC

XS1396347723 Lebanese Republic LEBAN 7.000 Defaulted - 22/04/2031 7.6    8.54 83.84 -2.28 +2.67 22/04/2016 LB Sr Unsecured Sovereign 300MM 1k+1k  - /D/ - 

XS2010028699 Ukraine Government UKRAIN 6.876 Flat Trading - 21/05/2031 7.6    26.20 34.79 -6.97 -3.61 30/04/2021 UA Sr Unsecured Sovereign 1750MM 200k+1k  - /CCC/CC

XS2079842642 Arab Republic Of Egypt EGYPT 7.053 Fixed - 15/01/2032 8.3    56.29 17.11 +1,261 -4.01 -3.24 20/11/2019 EG Sr Unsecured Sovereign 1000MM 200k+1k B3/B/B

USP1850NAB75 Braskem Idesa Sapi BAKIDE 6.990 Fixed 20/02/2027 20/02/2032 8.4    60.82 15.49 +1,100 -0.52 -2.18 20/10/2021 MX Sr Secured Chemicals 1200MM 200k+1k  - /B/B+

XS1586230481 Lebanese Republic LEBAN 7.000 Defaulted - 23/03/2032 8.5    8.55 67.52 -1.96 +2.86 23/03/2017 LB Sr Unsecured Sovereign 1000MM 1k+1k  - /D/ - 

XS1968714540 Republic Of Ghana GHANA 8.125 Flat Trading - 26/03/2032 8.5    43.95 23.57 +2,263 -2.02 -0.76 26/03/2019 GH Sr Unsecured Sovereign 1250MM 200k+1k Ca/D/ - 

XS2176897754 Arab Republic Of Egypt EGYPT 7.625 Fixed - 29/05/2032 8.7    56.35 17.64 +1,314 -4.33 -3.74 29/05/2020 EG Sr Unsecured Sovereign 1750MM 200k+1k B3/B/B

USP5875NAB93 Inversiones Latam Power ILAPCL 5.125 Flat Trading 15/06/2028 15/06/2033 9.7    53.41 13.74 +1,334 +15.91 +25.25 15/06/2021 CL Sr Secured Electric 388MM 200k+1k Caa3/D/D
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XS2391395154 Arab Republic Of Egypt EGYPT 7.300 Fixed - 30/09/2033 10.0  54.18 16.98 +1,248 -4.38 -3.80 30/09/2021 EG Sr Unsecured Sovereign 1125MM 200k+1k B3/B/B

US922646BL74 Republic Of Venezuela VENZ 9.375 Defaulted - 13/01/2034 10.3  10.66 74.89 -0.07 -0.20 14/01/2004 VE Sr Unsecured Sovereign 1500MM 2k+1k C/ - / - 

XS2354781614 Republic Of Kenya KENINT 6.300 Fixed - 23/01/2034 10.3  65.29 12.56 +819 -2.79 -10.88 23/06/2021 KE Sr Unsecured Sovereign 1000MM 200k+1k B3/B/B

XS2325747397 Republic Of Ghana GHANA 8.625 Flat Trading - 07/04/2034 10.5  44.23 22.80 +2,139 -2.25 -1.55 07/04/2021 GH Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

XS1577952952 Ukraine Government UKRAIN 7.375 Flat Trading - 25/09/2034 11.0  26.24 32.02 +2,827 -7.65 -4.92 25/09/2017 UA Sr Unsecured Sovereign 3000MM 200k+1k  - /CCC/CC

XS2115141751 Republic Of Ghana GHANA 7.875 Flat Trading - 11/02/2035 11.4  44.69 19.64 +1,736 -2.05 -0.82 11/02/2020 GH Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

XS2010030836 Ukraine Government UKRAIN 7.253 Flat Trading - 15/03/2035 11.5  26.15 31.47 -7.63 -5.26 30/07/2020 UA Sr Unsecured Sovereign 2600MM 200k+1k  - /CCC/CC

US706451BG56 Petroleos Mexicanos PEMEX 6.625 Fixed - 15/06/2035 11.7  66.29 12.08 +759 -1.86 -3.73 10/02/2006 MX Company Guarnt Oil&Gas 2749MM 10k+1k B1/BBB/B+

US040114HT09 Republic Of Argentina ARGENT 3.625 Step Cpn 03/11/2023 09/07/2035 11.8  24.34 26.65 +2,217 -9.35 -19.32 04/09/2020 AR Sr Unsecured Sovereign 20502MM 0k+0k  - /CCC-/ - 

ARARGE3209T4 Republic Of Argentina ARGBON 3.625 Step Cpn - 09/07/2035 11.8  24.89 26.91 +2,242 -8.01 -16.87 04/09/2020 AR Bonds Sovereign 19072MM 0k+0k  - /CCC-/ - 

XS2214238953 Republic Of Ecuador ECUA 3.500 Step Cpn - 31/07/2035 11.8  37.02 22.31 +1,862 -1.79 +1.23 31/08/2020 EC Sr Unsecured Sovereign 7453MM 0k+0k  - /B-/CCC+

XS2214238441 Republic Of Ecuador ECUA 3.500 Step Cpn - 31/07/2035 11.8  37.11 22.27 +1,857 -1.63 +1.76 31/08/2020 EC Sr Unsecured Sovereign 7453MM 0k+0k  - /B-/CCC+

XS1313654623 Lebanese Republic LEBAN 7.050 Defaulted - 02/11/2035 12.1  8.53 78.60 -2.64 +1.51 04/11/2015 LB Sr Unsecured Sovereign 600MM 1k+1k  - /D/ - 

USY8793YAL66 Islamic Rep Of Pakistan PKSTAN 7.875 Fixed - 31/03/2036 12.5  48.12 18.78 +1,426 -1.04 +0.93 30/03/2006 PK Sr Unsecured Sovereign 300MM 100k+1k Caa3/CCC+/CCC

XS1586230309 Lebanese Republic LEBAN 7.250 Defaulted - 23/03/2037 13.5  8.54 65.48 -2.23 +2.04 23/03/2017 LB Sr Unsecured Sovereign 750MM 1k+1k  - /D/ - 

XS2385150334 Provincia De Buenos Aire BUENOS 6.375 Step Cpn - 01/09/2037 13.9  32.30 34.12 +2,961 -6.55 -16.34 30/06/2021 AR Sr Unsecured Regional(state/provnc) 6202MM 0k+0k Ca/CCC-/ - 

ARARGE3209U2 Republic Of Argentina ARGBON 4.250 Step Cpn - 09/01/2038 14.3  26.67 30.17 +2,562 -8.85 -18.43 04/09/2020 AR Bonds Sovereign 7219MM 0k+0k  - /CCC-/ - 

US040114HU71 Republic Of Argentina ARGENT 4.250 Step Cpn 03/11/2023 09/01/2038 14.3  28.64 27.50 +2,298 -8.65 -19.59 04/09/2020 AR Sr Unsecured Sovereign 11405MM 0k+0k  - /CCC-/ - 

US706451BR12 Petroleos Mexicanos PEMEX 6.625 Fixed - 15/06/2038 14.7  62.98 12.06 +757 -1.88 -5.27 21/01/2009 MX Company Guarnt Oil&Gas 491MM 10k+1k B1/BBB/B+

XS0505478684 Arab Republic Of Egypt EGYPT 6.875 Fixed - 30/04/2040 16.6  50.73 15.01 +1,052 -4.59 -3.91 29/04/2010 EG Sr Unsecured Sovereign 500MM 100k+1k B3/B/B

XS2214239332 Republic Of Ecuador ECUA 2.500 Step Cpn - 31/07/2040 16.8  33.00 19.40 +1,528 -1.89 +2.06 31/08/2020 EC Sr Unsecured Sovereign 2983MM 0k+0k  - /B-/CCC+

XS2214239175 Republic Of Ecuador ECUA 2.500 Step Cpn - 31/07/2040 16.8  32.97 19.41 +1,530 -1.94 +1.26 31/08/2020 EC Sr Unsecured Sovereign 2983MM 0k+0k  - /B-/CCC+

USP01012AR71 Republic Of El Salvador ELSALV 7.625 Fixed - 01/02/2041 17.3  67.63 12.14 +766 -5.32 -3.23 01/02/2011 SV Sr Unsecured Sovereign 654MM 150k+1k Caa3/CCC+/CCC+

US71654QAZ54 Petroleos Mexicanos PEMEX 6.500 Fixed - 02/06/2041 17.7  59.23 12.16 +769 -2.00 -5.39 30/09/2011 MX Company Guarnt Oil&Gas 1561MM 10k+1k B1/BBB/B+

ARARGE3209V0 Republic Of Argentina ARGBON 3.500 Step Cpn - 09/07/2041 17.8  25.04 25.29 +2,644 -6.62 -14.13 04/09/2020 AR Bonds Sovereign 1513MM 0k+0k  - /CCC-/ - 

US040114HV54 Republic Of Argentina ARGENT 3.500 Step Cpn 03/11/2023 09/07/2041 17.8  25.50 24.26 +2,490 -7.15 -18.58 04/09/2020 AR Sr Unsecured Sovereign 10482MM 0k+0k  - /CCC-/ - 

XS2325747637 Republic Of Ghana GHANA 8.875 Flat Trading - 07/05/2042 18.6  42.65 21.13 +1,895 -1.66 +0.58 07/04/2021 GH Sr Unsecured Sovereign 500MM 200k+1k Ca/D/ - 

US900123CB40 Republic Of Turkey TURKEY 4.875 Fixed - 16/04/2043 19.5  61.84 9.08 +465 -4.64 -7.09 16/04/2013 TR Sr Unsecured Sovereign 3000MM 200k+1k B3/ - /B

US71654QBE17 Petroleos Mexicanos PEMEX 5.500 Fixed - 27/06/2044 20.7  54.77 11.13 +670 -2.42 -6.02 07/09/2012 MX Company Guarnt Oil&Gas 640MM 10k+1k B1/BBB/B+

US836205AS32 Republic Of South Africa SOAF 5.375 Fixed - 24/07/2044 20.8  65.46 9.10 +468 -3.70 -8.43 24/07/2014 ZA Sr Unsecured Sovereign 1000MM 200k+1k Ba2/BB-/BB-

US71654QBR20 Petroleos Mexicanos PEMEX 6.375 Fixed - 23/01/2045 21.3  57.63 11.88 +744 -2.13 -5.96 21/10/2014 MX Company Guarnt Oil&Gas 1200MM 10k+1k B1/BBB/B+

US279158AJ82 Ecopetrol Sa ECOPET 5.875 Fixed - 28/05/2045 21.7  65.31 9.75 +534 -4.05 -8.07 28/05/2014 CO Sr Unsecured Oil&Gas 2000MM 1k+1k Baa3/BB+/BB+

US71654QBX97 Petroleos Mexicanos PEMEX 5.625 Fixed - 23/01/2046 22.3  54.38 11.24 +683 -2.29 -6.19 22/03/2016 MX Company Guarnt Oil&Gas 626MM 10k+1k B1/BBB/B+

US040114HW38 Republic Of Argentina ARGENT 3.625 Step Cpn 03/11/2023 09/07/2046 22.8  24.74 29.75 +2,514 -8.50 -18.84 04/09/2020 AR Sr Unsecured Sovereign 2092MM 0k+0k  - /CCC-/ - 

US88167AAF84 Teva Pharmaceuticals Ne TEVA 4.100 Fixed - 01/10/2046 23.0  62.13 7.61 +325 -4.12 -6.27 21/07/2016 IL Company Guarnt Pharmaceuticals 2000MM 2k+1k Ba2/BB-/BB-

US836205AV60 Republic Of South Africa SOAF 5.000 Fixed - 12/10/2046 23.0  60.51 9.14 +476 -3.98 -9.24 12/10/2016 ZA Sr Unsecured Sovereign 1000MM 200k+1k Ba2/BB-/BB-

XS1558078496 Arab Republic Of Egypt EGYPT 8.500 Fixed - 31/01/2047 23.3  51.91 16.73 +1,226 -5.04 -4.42 31/01/2017 EG Sr Unsecured Sovereign 2500MM 200k+1k B3/ - /B

US900123CM05 Republic Of Turkey TURKEY 5.750 Fixed - 11/05/2047 23.6  65.63 9.40 +501 -5.04 -7.82 11/05/2017 TR Sr Unsecured Sovereign 3500MM 200k+1k B3/ - /B

USP7808BAB38 Petroleos Del Peru Sa PETRPE 5.625 Fixed - 19/06/2047 23.7  60.10 10.08 +569 -2.65 -7.77 19/06/2017 PE Sr Unsecured Oil&Gas 2000MM 200k+1k  - /BB/BB+

US71654QCC42 Petroleos Mexicanos PEMEX 6.750 Fixed - 21/09/2047 24.0  58.37 12.11 +770 -2.13 -6.02 27/01/2017 MX Company Guarnt Oil&Gas 5548MM 10k+1k B1/BBB/B+

US836205AX27 Republic Of South Africa SOAF 5.650 Fixed - 27/09/2047 24.0  64.74 9.37 +499 -3.87 -8.72 27/09/2017 ZA Sr Unsecured Sovereign 1500MM 200k+1k Ba2/ - /BB-

XS1717013095 Republic Of Nigeria NGERIA 7.625 Fixed - 28/11/2047 24.2  65.38 12.06 +764 -5.09 -7.32 28/11/2017 NG Sr Unsecured Sovereign 1500MM 200k+1k Caa1/B-/B-

USP989MJBN03 Ypf Sociedad Anonima YPFDAR 7.000 Fixed 15/06/2047 15/12/2047 24.2  63.94 11.42 +701 -5.58 -8.26 15/12/2017 AR Sr Unsecured Oil&Gas 537MM 10k+1k  - /CCC-/CCC-

US71654QCL41 Petroleos Mexicanos PEMEX 6.350 Fixed - 12/02/2048 24.4  56.47 11.83 +743 -2.21 -6.35 18/12/2018 MX Company Guarnt Oil&Gas 1574MM 10k+1k B1/BBB/B+

XS1775617464 Arab Republic Of Egypt EGYPT 7.903 Fixed - 21/02/2048 24.4  49.88 16.21 +1,175 -4.86 -4.19 21/02/2018 EG Sr Unsecured Sovereign 1500MM 200k+1k B3/B/B

XS1781710626 Republic Of Kenya KENINT 8.250 Fixed - 28/02/2048 24.4  66.81 12.67 +825 -3.24 -11.42 28/02/2018 KE Sr Unsecured Sovereign 1000MM 200k+1k B3/B/B

XS1790134362 Republic Of Senegal SENEGL 6.750 Fixed - 13/03/2048 24.5  65.91 10.76 +638 -3.82 -6.60 13/03/2018 SN Sr Unsecured Sovereign 1000MM 200k+1k Ba3/B+/ - 

XS1953057491 Arab Republic Of Egypt EGYPT 8.700 Fixed - 01/03/2049 25.4  51.89 17.01 +1,254 -5.10 -4.20 26/02/2019 EG Sr Unsecured Sovereign 1500MM 200k+1k B3/B/B

XS1821416408 Republic Of Ghana GHANA 8.627 Flat Trading - 16/06/2049 25.7  42.22 19.89 +1,743 -2.20 -0.47 16/05/2018 GH Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

US836205BB97 Republic Of South Africa SOAF 5.750 Fixed - 30/09/2049 26.0  64.48 9.44 +509 -4.08 -8.92 30/09/2019 ZA Sr Unsecured Sovereign 3000MM 200k+1k Ba2/BB-/BB-

US105756CB40 Fed Republic Of Brazil BRAZIL 4.750 Fixed 14/07/2049 14/01/2050 26.3  68.36 7.53 +322 -2.37 -6.95 14/11/2019 BR Sr Unsecured Sovereign 4000MM 200k+1k Ba2/BB-/BB

USP01012CA29 Republic Of El Salvador ELSALV 7.125 Fixed 20/07/2049 20/01/2050 26.3  64.19 11.46 +707 -5.70 -5.88 06/08/2019 SV Sr Unsecured Sovereign 1097MM 150k+1k Caa3/CCC+/CCC+

XS2176899701 Arab Republic Of Egypt EGYPT 8.875 Fixed - 29/05/2050 26.7  52.30 17.16 +1,269 -4.58 -4.39 29/05/2020 EG Sr Unsecured Sovereign 2000MM 200k+1k B3/B/B
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USP1905CAJ91 Brf Sa BRFSBZ 5.750 Fixed 21/03/2050 21/09/2050 27.0  67.03 9.03 +470 -4.00 -9.38 21/09/2020 BR Sr Unsecured Food 671MM 200k+1k Ba3/ - /BB

XS2270577344 Kingdom Of Morocco MOROC 4.000 Fixed - 15/12/2050 27.2  61.17 7.31 +302 -4.53 -7.08 15/12/2020 MA Sr Unsecured Sovereign 1250MM 200k+1k Ba1/BB+/BB+

XS1968714623 Republic Of Ghana GHANA 8.950 Flat Trading - 26/03/2051 27.5  42.76 19.33 +1,666 -1.51 +0.28 26/03/2019 GH Sr Unsecured Sovereign 1000MM 200k+1k Ca/D/ - 

XS2322321964 Islamic Rep Of Pakistan PKSTAN 8.875 Fixed - 08/04/2051 27.5  46.55 19.21 +1,471 -1.15 +2.77 08/04/2021 PK Sr Unsecured Sovereign 800MM 200k+1k Caa3/ - /CCC

XS2355172482 Office Cherifien Des Pho OCPMR 5.125 Fixed 23/12/2050 23/06/2051 27.7  65.86 8.29 +398 -5.07 -7.45 23/06/2021 MA Sr Unsecured Chemicals 750MM 200k+1k  - /BB+/BB+

XS2384704800 Republic Of Nigeria NGERIA 8.250 Fixed - 28/09/2051 28.0  67.94 12.35 +796 -5.22 -6.53 28/09/2021 NG Sr Unsecured Sovereign 1250MM 200k+1k Caa1/B-/B-

XS2391398174 Arab Republic Of Egypt EGYPT 8.750 Fixed - 30/09/2051 28.0  52.05 16.97 +1,251 -4.60 -4.17 30/09/2021 EG Sr Unsecured Sovereign 750MM 200k+1k B3/B/B

US279158AQ26 Ecopetrol Sa ECOPET 5.875 Fixed 02/05/2051 02/11/2051 28.1  62.51 9.83 +549 -4.15 -8.02 02/11/2021 CO Sr Unsecured Oil&Gas 750MM 1k+1k Baa3/BB+/BB+

XS2079846635 Arab Republic Of Egypt EGYPT 8.150 Fixed - 20/11/2059 36.2  50.24 16.27 +1,183 -4.58 -4.12 20/11/2019 EG Sr Unsecured Sovereign 500MM 200k+1k B3/B/B

US71654QDF63 Petroleos Mexicanos PEMEX 6.950 Fixed 28/07/2059 28/01/2060 36.3  58.28 12.05 +771 -1.86 -6.04 21/10/2020 MX Company Guarnt Oil&Gas 3797MM 10k+1k B1/BBB/B+

XS2297221405 Arab Republic Of Egypt EGYPT 7.500 Fixed - 16/02/2061 37.4  48.85 15.41 +1,099 -4.73 -5.25 16/02/2021 EG Sr Unsecured Sovereign 1500MM 200k+1k B3/B/B

XS2115147287 Republic Of Ghana GHANA 8.750 Flat Trading - 11/03/2061 37.5  42.64 19.00 +1,630 -1.98 -0.08 11/02/2020 GH Sr Unsecured Sovereign 750MM 200k+1k Ca/D/ - 
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XS1904681944 Heathrow Finance Plc HTHROW 4.750 Fixed 01/12/2023 01/03/2024 0.4    99.41 6.21 +85 +0.06 +0.55 07/11/2018 GB Sr Secured Engineering&Construction 300MM 100k+1k B1/ - /BB+

XS1910137949 Co-operative Group Ltd COOPWH 5.125 Fixed 15/02/2024 17/05/2024 0.6    99.94 5.22 -18 +0.08 +0.18 17/05/2019 GB Sr Unsecured Food 200MM 100k+1k  - /BB-/ - 

XS2272365078 Ford Motor Credit Co Llc F 2.748 Fixed - 14/06/2024 0.7    97.05 7.17 +176 -0.00 +0.32 14/12/2020 US Sr Unsecured Auto Manufacturers 750MM 100k+1k Ba1/BB+/BBB-

XS2121167345 Talktalk Telecom Group TALKLN 3.875 Fixed 13/10/2023 20/02/2025 1.4    75.28 26.45 +2,115 -3.63 -10.46 20/02/2020 GB Company Guarnt Telecommunications 685MM 100k+1k  - /B-/B-

XS1120937617 Heathrow Finance Plc HTHROW 5.750 Fixed - 03/03/2025 1.4    98.38 6.97 +169 -0.13 +0.44 16/10/2014 GB Sr Secured Engineering&Construction 250MM 100k+1k B1/ - /BB+

XS1959498244 Ford Motor Credit Co Llc F 4.535 Fixed - 06/03/2025 1.4    96.47 7.22 +187 -0.00 +0.55 06/03/2019 US Sr Unsecured Auto Manufacturers 600MM 100k+1k Ba1/BB+/BBB-

XS1820760079 La Finac Atalian Sa ATALIA 6.625 Fixed 13/10/2023 15/05/2025 1.6    75.09 26.60 +2,137 +0.88 +6.94 09/05/2018 FR Company Guarnt Commercial Services 225MM 100k+1k Caa2/CCC+/ - 

XS0863523030 Marks & Spencer Plc MARSPE 6.000 Fixed - 12/06/2025 1.7    99.41 6.36 +108 -0.19 +0.57 12/12/2012 GB Sr Unsecured Retail 204MM 100k+1k Ba1/BB+/ - 

XS2198580867 Stonegate Pub Fin STONPB 8.000 Fixed 02/11/2023 13/07/2025 1.8    94.07 11.79 +660 +0.76 +1.30 13/07/2020 GB Sr Secured Retail 500MM 100k+1k B3/ - /B

XS2199627030 B&m European Value Ret BMELN 3.625 Fixed 13/10/2023 15/07/2025 1.8    97.41 5.17 -1 -0.03 +1.10 13/07/2020 GB Sr Secured Retail 400MM 100k+1k Ba2/BB/ - 

XS2210014788 Stonegate Pub Fin STONPB 8.250 Fixed 02/11/2023 31/07/2025 1.8    94.90 11.41 +623 +1.01 +2.29 31/07/2020 GB Sr Secured Retail 1235MM 100k+1k B3/ - /B

XS1622392014 Cpuk Finance Ltd CPKLN 4.875 Fixed 02/11/2023 28/08/2025 1.9    95.37 7.53 +237 -0.67 -0.57 15/06/2017 GB Secured Entertainment 250MM 100k+1k  - /B/B

XS2010029408 Hurricane Finance PYMSNS 8.000 Fixed 02/11/2023 15/10/2025 2.0    98.46 8.85 +371 +0.02 +1.72 14/08/2020 GB Sr Secured Computers 320MM 100k+1k B3/ - /B+

XS1718868307 Petroleos Mexicanos PEMEX 3.750 Fixed - 16/11/2025 2.1    86.92 11.00 +584 -0.64 -0.06 16/11/2017 MX Company Guarnt Oil&Gas 450MM 100k+1k B1/BBB/B+

XS2262082758 Boparan Finance Plc BOPRLN 7.625 Fixed 02/11/2023 30/11/2025 2.2    69.75 27.03 +2,193 -0.15 +0.32 26/11/2020 GB Sr Secured Food 475MM 100k+1k Caa1/B-/B-

XS2291336167 Aa Bond Co Ltd AABOND 6.500 Fixed 02/11/2023 31/01/2026 2.3    89.96 11.54 +648 +1.18 +2.44 29/01/2021 GB Secured Commercial Services 280MM 100k+1k  - /B+/ - 

XS2404741238 Bellis Acquisition Co Pl ASSDLN 4.500 Fixed 24/02/2024 16/02/2026 2.4    89.55 9.54 +451 +0.54 +1.13 05/11/2021 GB Sr Secured Food 500MM 100k+1k B2/ - /BB

XS2303071992 Bellis Acquisition Co Pl ASSDLN 3.250 Fixed 02/11/2023 16/02/2026 2.4    87.54 9.23 +420 +0.19 +1.25 24/02/2021 GB Sr Secured Food 2250MM 100k+1k B2/ - /BB

XS2329602135 Gatwick Airport Finance GTWICK 4.375 Fixed 13/10/2023 07/04/2026 2.5    93.53 7.24 +224 -0.01 +1.18 07/04/2021 GB Sr Secured Engineering&Construction 450MM 100k+1k Ba3/ - /BB-

XS2258560361 Thames Water Kemble Fina THAMES 4.625 Fixed 19/02/2026 19/05/2026 2.6    61.19 25.91 +2,093 -3.27 -11.10 19/11/2020 GB Sr Secured Water 400MM 100k+1k B2/ - /B

XS2258453369 Marks & Spencer Plc MARSPE 3.750 Fixed 19/02/2026 19/05/2026 2.6    94.15 6.23 +119 -0.22 +1.01 19/11/2020 GB Sr Unsecured Retail 202MM 100k+1k Ba1/BB+/ - 

XS2343996919 Inspired Entertainment INSE 7.875 Fixed 13/10/2023 01/06/2026 2.7    96.08 9.57 +459 -0.26 -0.21 20/05/2021 GB Sr Secured Software 235MM 100k+1k B2/ - /BB-

XS2595035234 Ford Motor Credit Co Llc F 6.860 Fixed - 05/06/2026 2.7    98.87 7.32 +228 +0.12 +0.95 06/03/2023 US Sr Unsecured Auto Manufacturers 500MM 100k+1k Ba1/BB+/BBB-

XS0944831154 Rolls-royce Plc ROLLS 3.375 Fixed - 18/06/2026 2.7    91.92 6.74 +171 -0.12 +0.50 18/06/2013 GB Company Guarnt Aerospace/Defense 375MM 100k+1k Ba2/BB/BB-

XS2357307664 Punch Finance Pl PUBLN 6.125 Fixed 30/06/2024 30/06/2026 2.7    88.50 11.10 +614 -1.08 +0.15 24/06/2021 GB Sr Secured Retail 600MM 100k+1k B3/ - /B+

XS0629974352 Co-op Grp Hlds COOPWH 7.500 Step Cpn - 08/07/2026 2.8    96.77 8.85 +382 +0.05 +1.04 25/05/2011 GB Company Guarnt Food 350MM 100k+1k  - /BB-/ - 

XS2364423652 Wheel Bidco Ltd PIZEXP 6.750 Fixed 02/11/2023 15/07/2026 2.8    84.02 13.86 +890 -0.12 +0.66 16/07/2021 GB Sr Secured Retail 335MM 100k+1k B3/B-/B

XS2370618618 Very Grp Funding Plc/the SHODFP 6.500 Fixed 13/10/2023 01/08/2026 2.8    85.99 12.54 +758 +4.96 +6.72 09/08/2021 GB Sr Secured Retail 575MM 100k+1k B3/ - /B-

XS2230739059 Cpuk Finance Ltd CPKLN 6.500 Fixed 02/11/2023 28/08/2026 2.9    96.19 7.99 +305 -0.12 -0.34 17/09/2020 GB Secured Entertainment 250MM 100k+1k  - /B/B

XS2393761692 Ocado Group Plc OCDOLN 3.875 Fixed 02/11/2023 08/10/2026 3.0    83.21 10.53 +561 -1.98 -2.20 08/10/2021 GB Company Guarnt Food 500MM 100k+1k B3/ - /B+

XS2347091279 Premier Foods Finance PFDLN 3.500 Fixed 02/11/2023 15/10/2026 3.0    92.02 6.44 +153 -0.21 +0.18 07/06/2021 GB Sr Secured Food 330MM 100k+1k Ba3/BB/ - 

XS0718502007 Petrobras Global Finance PETBRA 6.250 Fixed - 14/12/2026 3.2    96.92 7.36 +241 -0.04 +0.35 12/12/2011 BR Company Guarnt Oil&Gas 467MM 100k+1k Ba1/BB-/BB

XS2436454768 Voyage Care Bondco Plc VOYCAR 5.875 Fixed 15/02/2024 15/02/2027 3.4    77.11 14.75 +989 -0.08 -0.46 03/02/2022 GB Sr Secured Healthcare-Services 250MM 100k+1k B2/B+/ - 

XS2303072883 Bellis Finco Plc ASSDLN 4.000 Fixed 02/11/2023 16/02/2027 3.4    76.77 12.69 +785 -0.56 -2.23 24/02/2021 GB Company Guarnt Food 500MM 100k+1k Caa1/ - /B-

XS1622694617 Heathrow Finance Plc HTHROW 3.875 Step Cpn - 01/03/2027 3.4    88.25 7.87 +304 +0.17 +1.63 08/06/2017 GB Sr Secured Engineering&Construction 275MM 100k+1k B1/ - /BB+

XS1555173019 Virgin Media Secured Fin VMED 5.000 Fixed 13/10/2023 15/04/2027 3.5    93.25 7.20 +238 -0.15 +1.43 01/02/2017 GB Sr Secured Media 675MM 100k+1k Ba3/BB-/BB+

XS1605393054 Thames Water Util Fin THAMES 2.875 Fixed - 03/05/2027 3.6    75.78 11.50 +664 -0.47 -3.58 03/05/2017 GB Secured Water 250MM 100k+1k Ba1/BB+/ - 

XS2351480996 Deuce Finco DAVLLO 5.500 Fixed 02/11/2023 15/06/2027 3.7    87.98 9.42 +462 -0.17 +1.19 18/06/2021 GB Sr Secured Leisure Time 645MM 100k+1k B3/ - /B+

XS2436885409 Zenith Finco Plc ZEUSBD 6.500 Fixed 28/01/2024 30/06/2027 3.7    80.64 13.22 +842 -0.04 +2.38 28/01/2022 GB Sr Secured Transportation 475MM 100k+1k B1/B+/ - 

XS2024535036 Marks & Spencer Plc MARSPE 4.500 Fixed 10/04/2027 10/07/2027 3.8    92.76 6.73 +189 -0.49 +1.49 10/07/2019 GB Sr Unsecured Retail 250MM 100k+1k Ba1/BB+/ - 

XS1628848241 Ardagh Pkg Fin/hldgs Usa ARGID 4.750 Fixed 13/10/2023 15/07/2027 3.8    79.74 11.51 +672 -0.24 -0.15 12/06/2017 US Company Guarnt Packaging&Containers 400MM 100k+1k Caa1/B-/CCC+

XS2366652084 Constellation Automotive CONSTE 4.875 Fixed 02/11/2023 15/07/2027 3.8    78.18 12.27 +748 +1.12 -3.51 28/07/2021 GB Sr Secured Retail 695MM 100k+1k B2/ - /B-

XS2338563716 Cpuk Finance Ltd CPKLN 4.500 Fixed 02/11/2023 28/08/2027 3.9    87.64 8.27 +350 -0.07 -0.27 07/05/2021 GB Secured Entertainment 255MM 100k+1k  - /B/B

XS2244321787 Rolls-royce Plc ROLLS 5.750 Fixed 15/07/2027 15/10/2027 4.0    95.35 7.10 +234 -0.48 +0.10 21/10/2020 GB Company Guarnt Aerospace/Defense 545MM 100k+1k Ba2/BB/BB-

XS2393064899 Maison Finco Plc KEEPMT 6.000 Fixed 02/11/2023 31/10/2027 4.1    81.44 11.88 +712 +0.62 +2.20 20/10/2021 GB Sr Secured Home Builders 275MM 100k+1k  - /B+/BB+

XS2470988101 Market Bidco Finco Plc MRWLN 5.500 Fixed 04/11/2024 04/11/2027 4.1    85.26 9.98 +523 +0.74 +7.37 13/05/2022 GB Sr Secured Food 1075MM 100k+1k B2/B+/BB

XS2401582999 Rac Bond Co Plc RACLN 5.250 Fixed 04/11/2023 04/11/2027 4.1    83.70 10.23 +548 +0.19 +3.76 04/11/2021 GB Sr Secured Commercial Services 345MM 100k+1k  - /B+/ - 

XS2660424008 Iceland Bondco Plc ICELTD 10.875 Fixed 15/08/2025 15/12/2027 4.2    102.50 10.09 +529 -0.69 +0.68 09/08/2023 GB Sr Secured Food 265MM 100k+1k B3/B/B+

XS2325700164 Cidron Aida Finco Sarl ADVZCN 6.250 Fixed 01/04/2024 01/04/2028 4.5    89.34 9.20 +450 -0.19 +0.56 01/04/2021 LU Sr Secured Biotechnology 335MM 100k+1k B3/B-/B+

XS2615792194 Tvl Finance Plc TRAVEL 10.250 Fixed 28/04/2025 28/04/2028 4.6    100.98 9.91 +507 -0.24 -0.36 28/04/2023 GB Sr Secured Lodging 330MM 100k+1k B3/B-/ - 

XS2304198331 Iceland Bondco Plc ICELTD 4.375 Fixed 15/02/2024 15/05/2028 4.6    79.83 9.93 +525 -0.57 -0.25 22/02/2021 GB Sr Secured Food 250MM 100k+1k B3/B/B+

XS2342058034 Atlas Luxco 4 / All Uni UNSEAM 4.875 Fixed 01/06/2024 01/06/2028 4.7    80.59 10.21 +554 +0.20 +0.53 14/05/2021 US Sr Secured Commercial Services 368MM 100k+1k B3/B/ - 

XS2187646901 Virgin Media Vendor Fin VMED 4.875 Fixed 02/11/2023 15/07/2028 4.8    83.48 9.22 +456 -1.23 +0.65 17/06/2020 GB Sr Secured Media 900MM 100k+1k B2/B/B+
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XS2696093033 Pinnacle Bidco Plc PURGYM 10.000 Fixed 11/10/2025 11/10/2028 5.0    98.93 10.28 +561 11/10/2023 GB Sr Secured Leisure Time 475MM 100k+1k B3/ - / - 

XS2411541738 B&m European Value Ret BMELN 4.000 Fixed 15/11/2024 15/11/2028 5.1    86.26 7.27 +264 -0.23 -0.06 24/11/2021 GB Sr Secured Retail 250MM 100k+1k Ba2/BB/ - 

XS2397447538 Bcp Modular Services MODULA 6.125 Fixed 30/11/2024 30/11/2028 5.2    82.17 10.71 +608 -1.16 -0.96 21/10/2021 GB Sr Secured Commercial Services 250MM 100k+1k B2/B/B+

XS0179137194 Mitchells & Butlers Fina MABLN 6.013 Fixed - 15/12/2028 5.2    93.09 8.79 +456 -0.29 +0.60 13/11/2003 GB Secured Retail 240MM 1k+1k  - /BB/BB+

XS2231189924 Vmed O2 Uk Finan VMED 4.000 Fixed 31/01/2024 31/01/2029 5.3    81.80 8.30 +369 -1.34 +1.26 24/09/2020 GB Sr Secured Telecommunications 600MM 100k+1k Ba3/BB-/BB+

XS1996438948 Virgin Media Secured Fin VMED 5.250 Fixed 15/05/2024 15/05/2029 5.6    86.54 8.30 +371 -1.10 +0.79 16/05/2019 GB Sr Secured Media 340MM 100k+1k Ba3/BB-/BB+

XS2447921896 Castle Uk Finco Plc MLRHOM 7.000 Fixed 15/05/2025 15/05/2029 5.6    78.52 12.43 +782 -0.18 -0.34 09/05/2022 GB Sr Secured Home Builders 425MM 100k+1k B1/B+/BB-

XS2081020872 Heathrow Finance Plc HTHROW 4.125 Step Cpn - 01/09/2029 5.9    81.38 8.16 +360 -0.49 +0.16 19/11/2019 GB Sr Secured Engineering&Construction 300MM 100k+1k B1/ - /BB+

XS2452425734 Market Parent Finco Plc MRWLN 6.750 Fixed - 01/10/2029 6.0    72.46 13.80 +917 +1.95 01/04/2022 GB Company Guarnt Food 1200MM 100k+1k Caa1/CCC+/B-

XS0835891838 Petrobras Global Finance PETBRA 5.375 Fixed - 01/10/2029 6.0    88.36 7.89 +328 -0.27 +0.10 01/10/2012 BR Company Guarnt Oil&Gas 297MM 100k+1k Ba1/BB-/BB

XS2062666602 Virgin Media Secured Fin VMED 4.250 Fixed 15/10/2024 15/01/2030 6.3    80.29 8.35 +382 -1.34 -0.36 15/10/2019 GB Sr Secured Media 635MM 100k+1k Ba3/BB-/BB+

XS2010031214 Virgin Media Secured Fin VMED 4.125 Fixed 15/08/2025 15/08/2030 6.9    78.92 8.20 +371 -1.49 +0.12 29/06/2020 GB Sr Secured Media 480MM 100k+1k Ba3/BB-/BB+

XS0179137947 Mitchells & Butlers Fina MABLN 6.469 Fixed - 15/09/2030 7.0    89.24 8.76 +427 -0.53 +0.14 13/11/2003 GB Secured Retail 200MM 1k+1k  - /B+/BB

XS2358483258 Vmed O2 Uk Finan VMED 4.500 Fixed 15/07/2026 15/07/2031 7.8    78.35 8.34 +387 -1.91 -0.53 07/07/2021 GB Sr Secured Telecommunications 675MM 100k+1k Ba3/BB-/BB+

XS0226792280 Marstons Issuer Plc MARSLN 5.177 Variable 15/04/2027 15/07/2032 8.8    87.48 9.39 +0.91 09/08/2005 GB Sr Secured Beverages 200MM 50k+1k  - /BB+/BB+

XS0982711474 Petrobras Global Finance PETBRA 6.625 Fixed - 16/01/2034 10.3  88.52 8.32 +383 -0.17 +0.00 14/01/2014 BR Company Guarnt Oil&Gas 417MM 100k+1k Ba1/BB-/BB

XS1115296631 Dignity Finance Plc DIGFIN 4.696 Fixed - 31/12/2049 26.3  63.25 8.67 +452 -1.20 17/10/2014 GB Secured Commercial Services 356MM 100k+1k  - /CCC+/B
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XS0954675129 Enel Spa ENELIM 5.451 Variable 10/01/2024 Perp 0.3    100.31 4.09 +4 +0.03 -0.09 10/09/2013 IT Jr Subordinated Electric 297MM 100k+1k Baa3/BBB-/BBB-

FR0013252061 Veolia Environnement Sa VIEFP 2.875 Variable 19/01/2024 Perp 0.3    99.31 5.23 +118 -0.06 -0.09 19/04/2017 FR Jr Subordinated Water 600MM 100k+100k Baa3/ - /BB+

XS1405765659 Ses Sa SESGFP 5.625 Variable 29/01/2024 Perp 0.3    100.19 4.82 +73 -0.27 -0.46 29/11/2016 LU Company Guarnt Telecommunications 550MM 100k+1k Ba2/ - /BB+

PTEDPKOM0034 Energias De Portugal Sa EDPPL 4.496 Variable 30/01/2024 30/04/2079 0.3    99.94 4.51 +34 -0.04 -0.06 30/01/2019 PT Jr Subordinated Electric 327MM 100k+100k Ba1/BB+/BB+

FR0013399177 Accor Sa ACFP 4.375 Variable 31/01/2024 Perp 0.3    100.11 3.95 -17 +0.31 +0.56 31/01/2019 FR Jr Subordinated Lodging 500MM 100k+100k  - /BB/BB

XS1591694481 Tennet Holding Bv TENN 2.995 Variable 01/03/2024 Perp 0.4    99.15 4.29 +12 +0.04 -0.07 12/04/2017 NL Jr Subordinated Electric 1100MM 100k+1k Baa3/BB+/ - 

XS1713462403 Omv Ag OMVAV 2.875 Variable 19/03/2024 Perp 0.5    98.53 4.99 +84 -0.03 +0.05 19/06/2018 AT Jr Subordinated Oil&Gas 500MM 100k+100k Baa2/ - /BBB

XS1974787480 Totalenergies Se TTEFP 1.750 Variable 04/04/2024 Perp 0.5    98.27 5.27 +109 -0.05 +0.45 04/04/2019 FR Jr Subordinated Oil&Gas 1500MM 100k+1k A3/A-/A

XS1713466495 Holcim Finance Lux Sa HOLNSW 3.000 Variable 05/04/2024 Perp 0.5    98.05 5.68 +153 -0.13 +0.05 05/04/2019 CH Company Guarnt Building Materials 500MM 100k+1k Baa3/BBB-/ - 

XS1224710399 Naturgy Finance Bv NTGYSM 3.375 Variable 24/04/2024 Perp 0.6    98.74 5.64 +149 -0.05 -0.04 24/04/2015 ES Company Guarnt Electric 500MM 100k+100k Ba1/BB+/BBB-

FR0011942283 Engie Sa ENGIFP 3.875 Variable 02/06/2024 Perp 0.7    99.62 4.40 +24 -0.23 -0.27 02/06/2014 FR Jr Subordinated Electric 338MM 100k+100k Baa3/BBB-/BBB

FR0013425170 Arkema AKEFP 2.750 Variable 17/06/2024 Perp 0.7    97.47 5.54 +139 -0.08 +0.14 17/06/2019 FR Jr Subordinated Chemicals 400MM 100k+100k Baa3/BBB-/ - 

XS1799938995 Volkswagen Intl Fin Nv VW 3.375 Variable 27/06/2024 Perp 0.7    97.92 6.32 +218 +0.02 -0.01 27/06/2018 DE Company Guarnt Auto Manufacturers 1250MM 100k+100k Baa2/BBB-/BBB

DE000A11QR73 Bayer Ag BAYNGR 3.750 Variable 01/07/2024 01/07/2074 0.7    99.20 4.83 +68 -0.30 +1.08 01/07/2014 DE Jr Subordinated Pharmaceuticals 700MM 1k+1k Ba1/BB+/BBB-

FR0013367612 Electricite De France Sa EDF 4.000 Variable 04/07/2024 Perp 0.8    97.94 6.19 +203 -0.03 +0.19 04/10/2018 FR Jr Subordinated Electric 1250MM 100k+100k Ba2/B+/BBB-

XS2035564975 Enbw Energie Baden - Wu ENBW 1.125 Variable 05/08/2024 05/11/2079 0.8    95.70 5.30 +118 -0.07 +0.34 05/08/2019 DE Jr Subordinated Electric 500MM 100k+100k Baa3/BBB-/ - 

XS1720192696 Orsted A/s ORSTED 2.250 Variable 24/08/2024 24/11/3017 0.9    96.64 5.37 +127 +0.00 +0.20 24/11/2017 DK Jr Subordinated Electric 500MM 100k+1k Baa3/BB+/BBB-

XS2010044977 Ngg Finance Plc NGGLN 1.625 Variable 05/09/2024 05/12/2079 0.9    95.86 6.42 +226 -0.04 -0.01 05/09/2019 GB Company Guarnt Electric 500MM 100k+1k Ba1/BBB-/BB+

XS2011260531 Merck Kgaa MRKGR 1.625 Variable 18/09/2024 25/06/2079 1.0    96.41 5.60 +144 -0.06 -0.01 25/06/2019 DE Jr Subordinated Pharmaceuticals 500MM 100k+100k Baa2/BBB+/ - 

XS1309436910 Bhp Billiton Finance Ltd BHP 5.625 Variable 22/10/2024 22/10/2079 1.1    101.46 4.17 +3 -0.08 +0.02 22/10/2015 AU Company Guarnt Mining 254MM 100k+1k A3/BBB/BBB+

XS2069101868 Koninklijke Kpn Nv KPN 2.000 Variable 08/11/2024 Perp 1.1    95.65 5.43 +140 -0.14 -0.06 08/11/2019 NL Subordinated Telecommunications 500MM 100k+100k Ba2/BB+/BB+

XS1890845875 Iberdrola Intl Bv IBESM 3.250 Variable 12/11/2024 Perp 1.1    97.94 4.85 +82 -0.15 -0.17 12/02/2019 ES Company Guarnt Electric 800MM 100k+100k Baa3/BBB-/BBB

FR0013398229 Engie Sa ENGIFP 3.250 Variable 28/11/2024 Perp 1.2    97.85 4.86 +85 -0.11 -0.23 28/01/2019 FR Jr Subordinated Electric 1000MM 100k+100k Baa3/BBB-/BBB

XS1152343668 Merck Kgaa MRKGR 3.375 Variable 12/12/2024 12/12/2074 1.2    99.07 4.18 +10 +0.04 -0.01 12/12/2014 DE Jr Subordinated Pharmaceuticals 500MM 1k+1k Baa2/BBB+/ - 

XS1933828433 Telefonica Europe Bv TELEFO 4.375 Variable 14/12/2024 Perp 1.2    98.50 5.46 +146 -0.09 -0.12 14/03/2019 ES Company Guarnt Telecommunications 1300MM 100k+100k Ba2/BB/BB+

XS2056730323 Infineon Technologies Ag IFXGR 2.875 Variable 01/01/2025 Perp 1.2    95.98 5.76 +176 -0.23 -0.17 01/10/2019 DE Jr Subordinated Semiconductors 600MM 100k+100k  - /BB+/ - 

FR0013413887 Orange Sa ORAFP 2.375 Variable 15/01/2025 Perp 1.3    95.74 5.34 +136 -0.01 -0.07 15/04/2019 FR Jr Subordinated Telecommunications 1000MM 100k+100k Baa3/BBB-/ - 

XS2010039035 Deutsche Bahn Fin Gmbh DBHNGR 0.950 Variable 22/01/2025 Perp 1.3    93.14 5.71 +174 +0.09 +0.58 18/10/2019 DE Company Guarnt Transportation 1000MM 100k+100k Baa1/BBB-/ - 

FR0011401751 Electricite De France Sa EDF 5.375 Variable 29/01/2025 Perp 1.3    98.25 6.78 +274 +0.03 +0.30 29/01/2013 FR Jr Subordinated Electric 1250MM 100k+100k Ba2/B+/BBB-

FR0013457157 Accor Sa ACFP 2.625 Variable 30/01/2025 Perp 1.3    95.68 6.12 +208 +0.12 +0.46 30/10/2019 FR Jr Subordinated Lodging 500MM 100k+100k  - /BB/BB

XS2077670003 Bayer Ag BAYNGR 2.375 Variable 12/02/2025 12/11/2079 1.4    95.19 5.59 +164 -0.27 +1.39 12/11/2019 DE Jr Subordinated Pharmaceuticals 412MM 100k+100k Ba1/BB+/BBB-

XS2000719992 Enel Spa ENELIM 3.500 Variable 24/02/2025 Perp 1.4    97.13 5.37 +143 -0.05 +0.06 24/05/2019 IT Jr Subordinated Electric 900MM 100k+1k Baa3/BBB-/BBB-

XS1195202822 Totalenergies Se TTEFP 2.625 Variable 26/02/2025 Perp 1.4    96.05 5.63 +161 +0.08 +0.42 26/02/2015 FR Jr Subordinated Oil&Gas 2500MM 100k+1k A3/A-/A

XS2114413565 At&t Inc T 2.875 Variable 02/03/2025 Perp 1.4    92.98 8.36 +435 -0.07 +0.03 18/02/2020 US Jr Subordinated Telecommunications 2000MM 100k+100k Ba1/BB+/BBB-

XS1207058733 Repsol Intl Finance REPSM 4.500 Variable 25/03/2025 25/03/2075 1.5    98.93 5.25 +125 -0.12 +0.07 25/03/2015 ES Company Guarnt Oil&Gas 726MM 100k+1k Baa3/BBB-/BBB-

XS1757377400 Alliander Nv ALLRNV 1.625 Variable 30/03/2025 Perp 1.5    93.56 5.62 +172 +0.07 +0.36 08/02/2018 NL Jr Subordinated Electric 500MM 100k+1k A3/BBB+/ - 

FR0013431244 Engie Sa ENGIFP 1.625 Variable 08/04/2025 Perp 1.5    93.87 6.00 +201 -0.07 -0.35 08/07/2019 FR Jr Subordinated Electric 500MM 100k+100k Baa3/BBB-/BBB

PTEDPLOM0017 Energias De Portugal Sa EDPPL 1.700 Variable 20/04/2025 20/07/2080 1.5    93.00 5.93 +205 +0.10 +0.10 20/01/2020 PT Jr Subordinated Electric 750MM 100k+100k Ba1/BB+/BB+

XS1219499032 Rwe Ag RWE 3.500 Variable 21/04/2025 21/04/2075 1.6    98.74 4.35 +37 -0.04 +0.09 21/04/2015 DE Jr Subordinated Electric 282MM 1k+1k Ba1/ - /BBB-

XS2119468572 British Telecommunicatio BRITEL 1.874 Variable 18/05/2025 18/08/2080 1.6    92.11 6.49 +263 +0.00 +0.45 18/02/2020 GB Company Guarnt Telecommunications 500MM 100k+1k Ba1/BB+/BB+

XS1217882171 Kommunal Landspensjonska KOMLAN 4.250 Variable 10/06/2025 10/06/2045 1.7    97.67 5.73 +180 -0.03 +0.04 10/06/2015 NO Subordinated Insurance 294MM 100k+1k Baa1/ - / - 

XS2187689034 Volkswagen Intl Fin Nv VW 3.500 Variable 17/06/2025 Perp 1.7    94.71 6.89 +298 -0.12 +0.01 17/06/2020 DE Company Guarnt Auto Manufacturers 1500MM 100k+100k Baa2/BBB-/BBB

XS2207430120 Tennet Holding Bv TENN 2.374 Variable 22/07/2025 Perp 1.8    95.26 5.22 +133 +0.19 +0.08 22/07/2020 NL Jr Subordinated Electric 1000MM 100k+1k Baa3/BB+/ - 

XS2182055009 Elm For Firmenich Intern FIRMEN 3.750 Variable 03/09/2025 Perp 1.9    96.30 5.85 +200 -0.12 -0.20 03/06/2020 CH Subordinated Chemicals 750MM 100k+1k  - /BBB/ - 

XS2228900556 Koninklijka Friesland FCDF 2.850 Variable 10/09/2025 Perp 1.9    90.63 7.67 +390 -0.16 -0.23 10/09/2020 NL Subordinated Food 300MM 100k+1k  - /BB+/BBB-

XS2242929532 Eni Spa ENIIM 2.625 Variable 13/10/2025 Perp 2.0    93.32 6.24 +242 -0.07 -0.04 13/10/2020 IT Jr Subordinated Oil&Gas 1500MM 100k+1k Baa3/BBB/BBB

FR0013478252 Arkema AKEFP 1.500 Variable 21/10/2025 Perp 2.1    89.53 6.56 +281 -0.02 -0.70 21/01/2020 FR Jr Subordinated Chemicals 300MM 100k+100k Baa3/BBB-/ - 

FR0013331949 La Poste Sa FRPTT 3.125 Variable 29/10/2025 Perp 2.1    93.15 6.39 +265 -0.09 -0.52 03/05/2018 FR Jr Subordinated Transportation 750MM 100k+100k  - /BB+/ - 

XS1716945586 Eurofins Scientific Se ERFFP 3.250 Variable 13/11/2025 Perp 2.1    93.00 6.93 +313 +0.17 +0.51 13/11/2017 LU Jr Subordinated Healthcare-Services 400MM 100k+1k Ba2/ - /BB

XS2256949749 Abertis Finance Bv ABESM 3.248 Variable 24/11/2025 Perp 2.1    92.15 7.35 +356 -0.08 +0.87 24/11/2020 ES Company Guarnt Engineering&Construction 1250MM 100k+100k  - /BB/BB+

BE6324000858 Solvay Sa SOLBBB 2.500 Variable 02/12/2025 Perp 2.2    93.26 5.56 +184 -0.17 -0.14 02/09/2020 BE Jr Subordinated Chemicals 500MM 100k+100k Ba1/BB+/ - 

XS1294343337 Omv Ag OMVAV 6.250 Variable 09/12/2025 Perp 2.2    102.83 4.84 +106 -0.05 -0.28 07/12/2015 AT Jr Subordinated Oil&Gas 750MM 1k+1k Baa2/ - /BBB

XS2238783422 Jt Intl Fin Services Bv JAPTOB 2.375 Variable 07/01/2026 07/04/2081 2.3    92.92 5.80 +205 +0.02 -0.15 07/10/2020 JP Company Guarnt Agriculture 500MM 100k+1k Baa1/A-/ - 
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FR00140007K5 Veolia Environnement Sa VIEFP 2.250 Variable 20/01/2026 Perp 2.3    91.34 6.02 +233 -0.17 -0.13 20/10/2020 FR Jr Subordinated Water 850MM 100k+100k Baa3/BB+/BB+

FR0011697028 Electricite De France Sa EDF 5.000 Variable 22/01/2026 Perp 2.3    96.19 6.83 +308 -0.08 -0.11 22/01/2014 FR Jr Subordinated Electric 1000MM 100k+100k Ba2/B+/BBB-

XS2244941063 Iberdrola Intl Bv IBESM 1.874 Variable 28/01/2026 Perp 2.3    90.75 6.29 +255 -0.13 -0.14 28/10/2020 ES Company Guarnt Electric 1600MM 100k+100k Baa3/BBB-/BBB

XS2082429890 Telia Company Ab TELIAS 1.375 Variable 11/02/2026 11/05/2081 2.4    89.87 5.67 +200 -0.21 -0.07 11/02/2020 SE Jr Subordinated Telecommunications 500MM 100k+1k Baa3/BBB-/ - 

XS1271836600 Deutsche Lufthansa Ag LHAGR 4.382 Variable 12/02/2026 12/08/2075 2.4    94.77 6.84 +310 -0.11 -0.26 12/08/2015 DE Jr Subordinated Airlines 500MM 1k+1k  - /B+/ - 

XS2185997884 Repsol Intl Finance REPSM 3.750 Variable 11/03/2026 Perp 2.4    94.48 6.03 +236 -0.20 +0.18 11/06/2020 ES Company Guarnt Oil&Gas 750MM 100k+1k Baa3/BBB-/BBB-

XS2193661324 Bp Capital Markets Plc BPLN 3.250 Variable 22/03/2026 Perp 2.5    93.97 5.71 +204 +0.13 -0.08 22/06/2020 GB Company Guarnt Oil&Gas 2500MM 100k+1k Baa1/BBB/BBB+

XS1048428442 Volkswagen Intl Fin Nv VW 4.625 Variable 24/03/2026 Perp 2.5    95.45 6.67 +296 -0.60 -0.24 24/03/2014 DE Company Guarnt Auto Manufacturers 1750MM 1k+1k Baa2/BBB-/BBB

XS2196328608 Enbw Energie Baden - Wu ENBW 1.875 Variable 30/03/2026 29/06/2080 2.5    90.43 6.15 +244 -0.23 -0.17 29/06/2020 DE Subordinated Electric 500MM 100k+100k Baa3/BBB-/ - 

XS2286041517 Wintershall Dea Fin 2bv WNTRDE 2.499 Variable 20/04/2026 Perp 2.5    89.33 6.82 +317 +1.51 +2.21 20/01/2021 DE Company Guarnt Oil&Gas 650MM 100k+100k Ba1/ - /BB+

PTEDPROM0029 Energias De Portugal Sa EDPPL 1.875 Variable 02/05/2026 02/08/2081 2.6    89.14 6.18 +254 -0.57 -0.84 02/02/2021 PT Jr Subordinated Electric 750MM 100k+100k Ba1/BB+/BB+

XS2010028343 Ses Sa SESGFP 2.875 Variable 27/05/2026 Perp 2.6    88.45 7.46 +382 -0.13 +0.60 27/05/2021 LU Company Guarnt Telecommunications 625MM 100k+1k Ba2/ - /BB+

XS2225157424 Vodafone Group Plc VOD 2.625 Variable 27/05/2026 27/08/2080 2.6    91.73 6.11 +244 -0.08 -0.01 27/08/2020 GB Jr Subordinated Telecommunications 1000MM 100k+1k Ba1/BB+/BB+

FR0013445335 Veolia Environnement Sa VIEFP 1.625 Variable 01/06/2026 Perp 2.7    88.04 6.20 +258 -0.43 -0.57 12/09/2019 FR Jr Subordinated Water 500MM 100k+100k Baa3/ - /BB+

XS2224439385 Omv Ag OMVAV 2.500 Variable 01/06/2026 Perp 2.7    90.89 6.34 +267 -0.19 -0.54 01/09/2020 AT Jr Subordinated Oil&Gas 750MM 100k+100k Baa2/ - /BBB

XS2218405772 Merck Kgaa MRKGR 1.625 Variable 09/06/2026 09/09/2080 2.7    90.35 5.61 +195 -0.13 -0.25 09/09/2020 DE Jr Subordinated Pharmaceuticals 1000MM 100k+100k Baa2/BBB+/ - 

XS1795406658 Telefonica Europe Bv TELEFO 3.875 Variable 22/06/2026 Perp 2.7    93.40 6.39 +276 -0.30 -0.31 22/03/2018 ES Company Guarnt Telecommunications 1000MM 100k+100k Ba2/BB/BB+

XS1713463559 Enel Spa ENELIM 3.375 Variable 24/08/2026 Perp 2.9    93.07 5.85 +225 -0.37 -0.44 24/05/2018 IT Jr Subordinated Electric 750MM 100k+1k Baa3/BBB-/BBB-

DE000A3E5WW4 Evonik Industries Ag EVKGR 1.375 Variable 02/09/2026 02/09/2081 2.9    85.16 7.21 +358 +0.84 +1.51 02/09/2021 DE Jr Subordinated Chemicals 500MM 100k+100k Ba1/BBB-/ - 

XS2308313860 Ausnet Services Holdings ANVAU 1.625 Variable 11/09/2026 11/03/2081 2.9    87.49 6.44 +282 -0.32 -0.08 11/03/2021 AU Company Guarnt Electric 700MM 100k+1k Baa3/BBB-/ - 

FR0014005EJ6 Danone Sa BNFP 1.000 Variable 16/09/2026 Perp 3.0    87.68 5.29 +170 -0.43 -0.34 16/09/2021 FR Jr Subordinated Food 500MM 100k+100k Baa3/BBB-/ - 

XS2391779134 British American Tobacco BATSLN 3.000 Variable 27/09/2026 Perp 3.0    86.50 7.89 +430 -0.11 +1.67 27/09/2021 GB Subordinated Agriculture 1000MM 100k+1k Ba1/BBB-/BB+

XS1115498260 Orange Sa ORAFP 5.000 Variable 01/10/2026 Perp 3.0    100.13 4.95 +133 -0.07 -0.11 01/10/2014 FR Jr Subordinated Telecommunications 1250MM 100k+1k Baa3/BBB-/BBB-

XS1501166869 Totalenergies Se TTEFP 3.369 Variable 06/10/2026 Perp 3.0    94.62 5.36 +174 -0.04 +0.47 06/10/2016 FR Jr Subordinated Oil&Gas 1500MM 100k+1k A3/A-/A

XS2295335413 Iberdrola Intl Bv IBESM 1.450 Variable 09/11/2026 Perp 3.1    87.24 5.75 +218 -0.23 -0.23 09/02/2021 ES Company Guarnt Electric 1000MM 100k+100k  - /BBB-/BBB

XS2406737036 Naturgy Finance Bv NTGYSM 2.374 Variable 23/11/2026 Perp 3.1    88.99 6.36 +276 -0.17 -0.53 23/11/2021 ES Company Guarnt Electric 500MM 100k+100k  - /BB+/BBB-

XS2228373671 Enel Spa ENELIM 2.250 Variable 10/12/2026 Perp 3.2    88.46 6.07 +251 -0.36 -0.19 10/09/2020 IT Jr Subordinated Electric 600MM 100k+1k Baa3/BBB-/BBB-

PTEDPXOM0021 Energias De Portugal Sa EDPPL 1.500 Variable 14/12/2026 14/03/2082 3.2    85.17 6.44 +288 -0.66 -1.06 14/09/2021 PT Jr Subordinated Electric 750MM 100k+100k Ba1/BB+/BB+

FR0013534351 Electricite De France Sa EDF 2.875 Variable 15/12/2026 Perp 3.2    87.62 7.36 +377 -0.39 -0.66 15/09/2020 FR Jr Subordinated Electric 850MM 200k+200k Ba2/B+/BBB-

FR0013447877 Orange Sa ORAFP 1.750 Variable 19/12/2026 Perp 3.2    89.66 5.09 +153 -0.05 -0.29 19/09/2019 FR Jr Subordinated Telecommunications 500MM 100k+100k Baa3/BBB-/ - 

XS2388141892 Adecco Int Financial Svs ADENVX 1.000 Variable 21/12/2026 21/03/2082 3.2    80.47 8.15 +457 +0.20 +0.31 21/09/2021 CH Company Guarnt Commercial Services 500MM 100k+1k Baa3/BBB-/ - 

XS2320533131 Repsol Intl Finance REPSM 2.500 Variable 22/12/2026 Perp 3.2    88.73 6.49 +291 -0.40 +0.21 22/03/2021 ES Company Guarnt Oil&Gas 750MM 100k+1k Baa3/BBB-/BBB-

XS2314246526 Stedin Holding Nv STEDIN 1.500 Variable 31/12/2026 Perp 3.2    87.36 5.90 +232 +0.02 +0.03 31/03/2021 NL Jr Subordinated Electric 500MM 100k+1k  - /BBB-/ - 

XS2432130610 Totalenergies Se TTEFP 2.000 Variable 17/01/2027 Perp 3.3    87.91 5.88 +233 -0.26 -0.24 17/01/2022 FR Jr Subordinated Oil&Gas 1000MM 100k+1k A3/A-/A

XS2282606578 Abertis Finance Bv ABESM 2.625 Variable 26/01/2027 Perp 3.3    85.41 7.43 +388 -0.16 +0.72 26/01/2021 ES Company Guarnt Engineering&Construction 750MM 100k+100k  - /BB/BB+

XS2109819859 Telefonica Europe Bv TELEFO 2.502 Variable 05/02/2027 Perp 3.3    87.93 6.65 +308 -0.14 +0.07 05/02/2020 ES Company Guarnt Telecommunications 500MM 100k+100k Ba2/BB/BB+

XS2334852253 Eni Spa ENIIM 2.000 Variable 11/02/2027 Perp 3.4    86.00 6.48 +294 -0.19 +0.03 11/05/2021 IT Jr Subordinated Oil&Gas 1000MM 100k+1k Baa3/BBB/BBB

XS1205618470 Vattenfall Ab VATFAL 3.000 Variable 19/03/2027 19/03/2077 3.5    92.81 5.33 +176 -0.10 -0.35 19/03/2015 SE Jr Subordinated Electric 1000MM 100k+1k Baa2/BB+/ - 

XS2195190520 Sse Plc SSELN 3.125 Variable 14/04/2027 Perp 3.5    91.77 5.77 +221 -0.24 -0.35 14/07/2020 GB Jr Subordinated Electric 500MM 100k+1k Baa3/BBB-/BBB

XS1222594472 Bertelsmann Se & Co Kgaa BERTEL 3.500 Variable 23/04/2027 23/04/2075 3.6    93.16 5.68 +212 -0.09 +0.26 23/04/2015 DE Jr Subordinated Media 600MM 100k+100k Ba1/BB+/ - 

XS2035564629 Enbw Energie Baden - Wu ENBW 1.625 Variable 05/05/2027 05/08/2079 3.6    85.64 6.22 +267 -0.64 -1.27 05/08/2019 DE Jr Subordinated Electric 500MM 100k+100k Baa3/BBB-/ - 

XS2010045511 Ngg Finance Plc NGGLN 2.125 Variable 05/06/2027 05/09/2082 3.7    86.64 6.32 +278 -0.23 -1.29 05/09/2019 GB Company Guarnt Electric 750MM 100k+1k Ba1/BBB-/BB+

XS2312744217 Enel Spa ENELIM 1.375 Variable 08/06/2027 Perp 3.7    82.71 6.51 +299 -0.69 -0.84 08/03/2021 IT Jr Subordinated Electric 1250MM 100k+1k Baa3/BBB-/BBB-

XS1629774230 Volkswagen Intl Fin Nv VW 3.875 Variable 14/06/2027 Perp 3.7    88.93 7.40 +386 -0.73 -0.78 14/06/2017 DE Company Guarnt Auto Manufacturers 2000MM 100k+100k Baa2/BBB-/BBB

XS2387675395 Southern Co SO 1.875 Variable 15/06/2027 15/09/2081 3.7    79.66 8.10 +459 +0.01 +0.02 16/09/2021 US Jr Subordinated Electric 1250MM 100k+1k Baa3/BBB-/BBB-

XS2056371334 Telefonica Europe Bv TELEFO 2.875 Variable 24/06/2027 Perp 3.7    87.77 6.70 +316 -0.19 -0.26 24/09/2019 ES Company Guarnt Telecommunications 500MM 100k+100k Ba2/BB/BB+

XS2451802768 Bayer Ag BAYNGR 4.500 Variable 25/06/2027 25/03/2082 3.7    94.15 6.32 +277 -0.55 -1.45 25/03/2022 DE Jr Subordinated Pharmaceuticals 500MM 100k+100k Ba1/BB+/BBB-

XS2077670342 Bayer Ag BAYNGR 3.125 Variable 12/08/2027 12/11/2079 3.9    87.77 6.62 +311 -0.10 +0.02 12/11/2019 DE Jr Subordinated Pharmaceuticals 750MM 100k+100k Ba1/BB+/BBB-

XS2405855375 Iberdrola Finanzas Sau IBESM 1.575 Variable 16/08/2027 Perp 3.9    84.78 5.84 +234 -0.39 -0.51 16/11/2021 ES Company Guarnt Electric 750MM 100k+100k Baa3/BBB-/BBB

FR0013464922 Electricite De France Sa EDF 3.000 Variable 03/09/2027 Perp 3.9    85.31 7.47 +395 -0.58 -0.93 03/12/2019 FR Jr Subordinated Electric 500MM 200k+200k Ba2/B+/BBB-

XS2010036874 Orsted A/s ORSTED 1.750 Variable 09/09/2027 09/12/3019 3.9    84.38 6.37 +285 -0.42 -1.05 09/12/2019 DK Jr Subordinated Electric 600MM 100k+1k Baa3/BB+/BBB-

XS2486270858 Koninklijke Kpn Nv KPN 6.000 Variable 21/09/2027 Perp 4.0    101.80 5.50 +199 -0.28 -0.40 21/09/2022 NL Subordinated Telecommunications 500MM 100k+1k  - /BB+/BB+

XS2526881532 Telia Company Ab TELIAS 4.625 Variable 21/09/2027 21/12/2082 4.0    96.36 5.61 +210 -0.20 -0.58 21/09/2022 SE Jr Subordinated Telecommunications 600MM 100k+1k Baa3/BBB-/ - 
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XS2290960520 Totalenergies Se TTEFP 1.625 Variable 25/10/2027 Perp 4.1    84.08 5.92 +242 -0.44 -0.36 25/01/2021 FR Jr Subordinated Oil&Gas 1500MM 100k+1k A3/A-/A

XS2437854487 Terna Rete Elettrica TRNIM 2.375 Variable 09/11/2027 Perp 4.1    86.71 5.93 +243 -0.16 -0.13 09/02/2022 IT Jr Subordinated Electric 1000MM 100k+1k Ba1/BBB-/ - 

FR0014006IX6 Veolia Environnement Sa VIEFP 2.000 Variable 15/11/2027 Perp 4.1    84.43 6.17 +268 -0.50 -0.77 15/11/2021 FR Jr Subordinated Water 500MM 100k+100k Baa3/ - /BB+

FR0014003S56 Electricite De France Sa EDF 2.625 Variable 01/12/2027 Perp 4.2    82.67 7.65 +414 -0.78 -0.89 01/06/2021 FR Jr Subordinated Electric 1250MM 200k+200k Ba2/B+/BBB-

XS2342732562 Volkswagen Intl Fin Nv VW 3.748 Variable 28/12/2027 Perp 4.2    86.69 7.53 +402 -0.68 -0.70 28/03/2022 DE Company Guarnt Auto Manufacturers 1000MM 100k+100k Baa2/BBB-/BBB

XS2056730679 Infineon Technologies Ag IFXGR 3.625 Variable 01/01/2028 Perp 4.2    92.46 5.56 +207 -0.35 -0.02 01/10/2019 DE Jr Subordinated Semiconductors 600MM 100k+100k  - /BB+/ - 

XS2439704318 Sse Plc SSELN 4.000 Variable 21/01/2028 Perp 4.3    92.58 6.01 +250 -0.30 -0.32 21/04/2022 GB Jr Subordinated Electric 1000MM 100k+1k Baa3/BBB-/BBB

PTEDP4OM0025 Energias De Portugal Sa EDPPL 5.943 Variable 23/01/2028 23/04/2083 4.3    99.51 6.06 +255 -0.12 +0.10 23/01/2023 PT Jr Subordinated Electric 1000MM 100k+100k Ba1/BB+/BB+

XS2410367747 Telefonica Europe Bv TELEFO 2.880 Variable 24/02/2028 Perp 4.4    85.72 6.74 +325 -0.38 -0.60 24/11/2021 ES Company Guarnt Telecommunications 750MM 100k+100k Ba2/BB/BB+

BE6342251038 Elia Group Sa/nv ELIASO 5.850 Variable 15/03/2028 Perp 4.5    100.37 5.75 +225 -0.33 -0.64 15/03/2023 BE Subordinated Electric 500MM 100k+100k  - /BBB-/ - 

XS2443749648 Telia Company Ab TELIAS 2.750 Variable 31/03/2028 30/06/2083 4.5    88.34 5.62 +213 -0.27 -0.40 31/03/2022 SE Jr Subordinated Telecommunications 600MM 100k+1k Baa3/BBB-/ - 

XS2579480307 Eurofins Scientific Se ERFFP 6.750 Variable 14/04/2028 Perp 4.5    99.96 6.75 +325 -0.01 -0.04 24/01/2023 LU Jr Subordinated Healthcare-Services 600MM 100k+1k Ba2/ - /BB

XS2576550086 Enel Spa ENELIM 6.375 Variable 16/04/2028 Perp 4.5    101.48 5.99 +249 -0.32 -0.99 16/01/2023 IT Jr Subordinated Electric 1000MM 100k+1k Baa3/BBB-/BBB-

XS2580221658 Iberdrola Finanzas Sau IBESM 4.875 Variable 25/04/2028 Perp 4.6    96.81 5.65 +216 -0.30 -0.63 25/01/2023 ES Company Guarnt Electric 1000MM 100k+100k Baa3/BBB-/BBB

XS2552369469 Red Electrica Corp REESM 4.625 Variable 07/05/2028 Perp 4.6    98.71 4.95 +145 -0.21 -0.46 07/02/2023 ES Subordinated Electric 500MM 100k+100k  - /BBB/ - 

FR0014000RR2 Engie Sa ENGIFP 1.500 Variable 30/05/2028 Perp 4.7    82.80 5.83 +235 -0.31 -1.15 30/11/2020 FR Jr Subordinated Electric 850MM 100k+100k Baa3/BBB-/BBB

XS2381272207 Enbw Energie Baden - Wu ENBW 1.375 Variable 31/05/2028 31/08/2081 4.7    80.31 6.40 +292 -0.77 -1.36 31/08/2021 DE Jr Subordinated Electric 500MM 100k+100k Baa3/BBB-/ - 

XS1799939027 Volkswagen Intl Fin Nv VW 4.625 Variable 27/06/2028 Perp 4.7    89.54 7.31 +382 -0.77 -0.83 27/06/2018 DE Company Guarnt Auto Manufacturers 1500MM 100k+100k Baa2/BBB-/BBB

XS1888179550 Vodafone Group Plc VOD 4.200 Variable 03/07/2028 03/10/2078 4.8    92.82 5.99 +250 -0.31 -0.30 03/10/2018 GB Jr Subordinated Telecommunications 500MM 100k+1k Ba1/BB+/BB+

FR00140005L7 Orange Sa ORAFP 1.750 Variable 15/07/2028 Perp 4.8    84.33 5.58 +210 -0.19 -0.63 15/10/2020 FR Jr Subordinated Telecommunications 700MM 100k+100k Baa3/BBB-/BBB-

XS2286041947 Wintershall Dea Fin 2bv WNTRDE 3.000 Variable 20/07/2028 Perp 4.8    82.78 7.00 +353 +2.10 +2.41 20/01/2021 DE Company Guarnt Oil&Gas 850MM 100k+100k Ba1/ - /BB+

XS2462605671 Telefonica Europe Bv TELEFO 7.125 Variable 23/08/2028 Perp 4.9    103.23 6.34 +284 -0.23 -0.11 23/11/2022 ES Company Guarnt Telecommunications 750MM 100k+100k Ba2/BB/BB+

XS2675884576 Volkswagen Intl Fin Nv VW 7.500 Variable 06/09/2028 Perp 4.9    101.06 7.23 +374 -0.51 -0.33 06/09/2023 DE Company Guarnt Auto Manufacturers 1000MM 100k+100k Baa2/BBB-/BBB

FR001400EFQ6 Electricite De France Sa EDF 7.500 Variable 06/09/2028 Perp 4.9    102.18 6.97 +349 -0.46 -0.92 06/12/2022 FR Jr Subordinated Electric 1000MM 200k+200k Ba2/B+/BBB-

XS2563353361 Orsted A/s ORSTED 5.250 Variable 08/09/2028 08/12/3022 4.9    96.87 5.97 +248 -0.28 -1.96 08/12/2022 DK Jr Subordinated Electric 500MM 100k+1k Baa3/BB+/BBB-

XS2186001314 Repsol Intl Finance REPSM 4.247 Variable 11/09/2028 Perp 4.9    91.59 6.19 +271 -0.37 +0.14 11/06/2020 ES Company Guarnt Oil&Gas 750MM 100k+1k Baa3/BBB-/BBB-

XS2684826014 Bayer Ag BAYNGR 6.625 Variable 25/09/2028 25/09/2083 5.0    99.39 6.78 +329 -0.07 25/09/2023 DE Jr Subordinated Pharmaceuticals 750MM 100k+100k Ba1/BB+/BBB-

XS2238783778 Jt Intl Fin Services Bv JAPTOB 2.875 Variable 07/10/2028 07/10/2083 5.0    88.67 5.53 +205 -0.14 -0.25 07/10/2020 JP Company Guarnt Agriculture 500MM 100k+1k Baa1/A-/ - 

FR00140007L3 Veolia Environnement Sa VIEFP 2.500 Variable 20/01/2029 Perp 5.3    82.60 6.48 +302 -0.77 -1.36 20/10/2020 FR Jr Subordinated Water 1150MM 100k+100k Baa3/BB+/BB+

XS2244941147 Iberdrola Intl Bv IBESM 2.250 Variable 28/01/2029 Perp 5.3    82.52 6.21 +274 -0.62 -0.91 28/10/2020 ES Company Guarnt Electric 1400MM 100k+100k  - /BBB-/BBB

FR0014003B55 Orange Sa ORAFP 1.375 Variable 11/02/2029 Perp 5.4    80.40 5.73 +227 -0.15 -0.28 11/05/2021 FR Jr Subordinated Telecommunications 500MM 100k+100k Baa3/BBB-/BBB-

XS2293060658 Telefonica Europe Bv TELEFO 2.376 Variable 12/02/2029 Perp 5.4    79.09 7.22 +375 -0.44 -0.85 12/02/2021 ES Company Guarnt Telecommunications 1000MM 100k+100k Ba2/BB/BB+

XS2193662728 Bp Capital Markets Plc BPLN 3.625 Variable 22/03/2029 Perp 5.5    87.65 6.37 +290 -0.26 -1.05 22/06/2020 GB Company Guarnt Oil&Gas 2250MM 100k+1k Baa1/BBB/BBB+

XS2353073161 Poste Italiane Spa POSIM 2.625 Variable 24/03/2029 Perp 5.5    78.21 7.44 +398 -0.61 -0.74 24/06/2021 IT Jr Subordinated Transportation 800MM 100k+1k Ba2/BB+/ - 

XS2011260705 Merck Kgaa MRKGR 2.875 Variable 25/03/2029 25/06/2079 5.5    88.79 5.29 +182 -0.28 -0.54 25/06/2019 DE Jr Subordinated Pharmaceuticals 751MM 100k+100k Baa2/BBB+/ - 

XS2630490717 Vodafone Group Plc VOD 6.500 Variable 30/05/2029 30/08/2084 5.7    101.30 6.22 +274 -0.32 -0.16 30/05/2023 GB Jr Subordinated Telecommunications 750MM 100k+1k Ba1/BB+/BB+

XS2224439971 Omv Ag OMVAV 2.875 Variable 01/06/2029 Perp 5.7    84.41 6.23 +277 -0.37 -0.92 01/09/2020 AT Jr Subordinated Oil&Gas 500MM 100k+100k Baa2/ - /BBB

PTEDPYOM0020 Energias De Portugal Sa EDPPL 1.875 Variable 14/06/2029 14/03/2082 5.7    77.05 6.68 +322 -0.84 -1.89 14/09/2021 PT Jr Subordinated Electric 500MM 100k+100k Ba1/BB+/BB+

XS2187689380 Volkswagen Intl Fin Nv VW 3.875 Variable 17/06/2029 Perp 5.7    82.96 7.67 +420 -0.90 -1.28 17/06/2020 DE Company Guarnt Auto Manufacturers 1500MM 100k+100k Baa2/BBB-/BBB

XS2391790610 British American Tobacco BATSLN 3.750 Variable 27/06/2029 Perp 5.7    80.86 7.89 +442 -0.24 +1.21 27/09/2021 GB Subordinated Agriculture 1000MM 100k+1k Ba1/BBB-/BB+

XS2242931603 Eni Spa ENIIM 3.375 Variable 13/07/2029 Perp 5.8    84.74 6.65 +318 -0.49 -0.45 13/10/2020 IT Jr Subordinated Oil&Gas 1500MM 100k+1k Baa3/BBB/BBB

XS2010039548 Deutsche Bahn Fin Gmbh DBHNGR 1.600 Variable 18/07/2029 Perp 5.8    79.53 5.70 +225 -0.39 -1.14 18/10/2019 DE Company Guarnt Transportation 1000MM 100k+100k Baa1/BBB-/ - 

XS2295333988 Iberdrola Intl Bv IBESM 1.825 Variable 09/08/2029 Perp 5.9    77.94 6.12 +266 -0.47 -0.70 09/02/2021 ES Company Guarnt Electric 1000MM 100k+100k  - /BBB-/BBB

FR001400GDJ1 Orange Sa ORAFP 5.375 Variable 18/01/2030 Perp 6.3    98.92 5.57 +210 -0.44 -0.94 18/04/2023 FR Jr Subordinated Telecommunications 1000MM 100k+100k Baa3/BBB-/BBB-

XS2582389156 Telefonica Europe Bv TELEFO 6.135 Variable 03/02/2030 Perp 6.3    96.44 6.39 +333 -0.49 -1.27 02/02/2023 ES Company Guarnt Telecommunications 1000MM 100k+100k Ba2/BB/BB+

XS2334857138 Eni Spa ENIIM 2.750 Variable 11/02/2030 Perp 6.4    79.24 6.75 +329 -0.53 -0.64 11/05/2021 IT Jr Subordinated Oil&Gas 1000MM 100k+1k Baa3/BBB/BBB

XS1206541366 Volkswagen Intl Fin Nv VW 3.500 Variable 20/03/2030 Perp 6.5    80.61 7.38 +392 -1.15 -0.89 20/03/2015 DE Company Guarnt Auto Manufacturers 1400MM 1k+1k Baa2/BBB-/BBB

XS2225204010 Vodafone Group Plc VOD 3.000 Variable 27/05/2030 27/08/2080 6.7    81.75 6.47 +301 -0.72 -0.97 27/08/2020 GB Jr Subordinated Telecommunications 1000MM 100k+1k Ba1/BB+/BB+

XS2224632971 Totalenergies Se TTEFP 2.000 Variable 04/06/2030 Perp 6.7    77.69 6.19 +273 -0.48 -0.70 04/09/2020 FR Jr Subordinated Oil&Gas 1000MM 100k+1k A3/A-/A

XS2312746345 Enel Spa ENELIM 1.875 Variable 08/06/2030 Perp 6.7    73.71 6.75 +329 -0.87 -1.35 08/03/2021 IT Jr Subordinated Electric 1000MM 100k+1k Baa3/BBB-/BBB-

FR0013534336 Electricite De France Sa EDF 3.375 Variable 15/06/2030 Perp 6.7    77.64 7.79 +433 -0.83 -0.81 15/09/2020 FR Jr Subordinated Electric 1250MM 200k+200k Ba2/B+/BBB-

XS2451803063 Bayer Ag BAYNGR 5.375 Variable 25/06/2030 25/03/2082 6.7    92.44 6.77 +330 -0.43 -1.51 25/03/2022 DE Jr Subordinated Pharmaceuticals 800MM 100k+100k Ba1/BB+/BBB-

XS2293075680 Orsted A/s ORSTED 1.500 Variable 18/08/2030 18/02/3021 6.9    73.43 6.08 +262 -0.67 -1.32 18/02/2021 DK Jr Subordinated Electric 500MM 100k+1k Baa3/BB+/BBB-
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FR00140046Y4 Engie Sa ENGIFP 1.875 Variable 02/01/2031 Perp 7.3    76.54 5.71 +224 -0.55 -0.81 02/07/2021 FR Jr Subordinated Electric 705MM 100k+100k Baa3/BBB-/BBB

XS2342732646 Volkswagen Intl Fin Nv VW 4.375 Variable 28/03/2031 Perp 7.5    81.37 7.74 +427 -1.10 -1.46 28/03/2022 DE Company Guarnt Auto Manufacturers 1250MM 100k+100k Baa2/BBB-/BBB

XS2576550243 Enel Spa ENELIM 6.625 Variable 16/04/2031 Perp 7.5    101.15 6.43 +295 -0.48 -1.16 16/01/2023 IT Jr Subordinated Electric 750MM 100k+1k Baa3/BBB-/BBB-

XS2646608401 Telefonica Europe Bv TELEFO 6.750 Variable 07/06/2031 Perp 7.7    99.03 6.91 +343 -0.38 -1.08 07/09/2023 ES Company Guarnt Telecommunications 750MM 100k+100k Ba2/BB/BB+

XS2684846806 Bayer Ag BAYNGR 7.000 Variable 25/09/2031 25/09/2083 8.0    99.31 7.12 +364 -0.09 25/09/2023 DE Jr Subordinated Pharmaceuticals 1000MM 100k+100k Ba1/BB+/BBB-

XS2381277008 Enbw Energie Baden - Wu ENBW 2.125 Variable 31/05/2032 31/08/2081 8.7    70.83 6.67 +319 -0.72 -1.75 31/08/2021 DE Jr Subordinated Electric 500MM 100k+100k Baa3/BBB-/ - 

XS2290960876 Totalenergies Se TTEFP 2.125 Variable 25/07/2032 Perp 8.8    72.48 6.08 +259 -0.90 -1.44 25/01/2021 FR Jr Subordinated Oil&Gas 1500MM 100k+1k A3/A-/A

XS2675884733 Volkswagen Intl Fin Nv VW 7.875 Variable 06/09/2032 Perp 8.9    101.67 7.61 +411 -0.62 -1.05 06/09/2023 DE Company Guarnt Auto Manufacturers 750MM 100k+100k Baa2/BBB-/BBB

XS2432131188 Totalenergies Se TTEFP 3.250 Variable 17/07/2036 Perp 12.8  74.17 6.15 +261 -0.65 -0.95 17/01/2022 FR Jr Subordinated Oil&Gas 750MM 100k+1k A3/A-/A
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NL0000116150 Aegon Nv AEGON 2.927 Floating 15/01/2024 Perp 0.3    77.88 4.35 +0 -0.13 -1.52 15/07/2004 NL Jr Subordinated Insurance 521MM 0k+0k Baa2/BBB-/ - 

PTBCPFOM0043 Banco Comerc Portugues BCPPL 9.250 Variable 31/01/2024 Perp 0.3    100.24 8.46 +428 -0.03 +0.94 31/01/2019 PT Jr Subordinated Banks 400MM 200k+200k B2/B+/B+

BE0002638196 Kbc Group Nv KBCBB 4.750 Variable 05/03/2024 Perp 0.4    98.75 7.80 +370 -0.00 -0.03 05/03/2019 BE Jr Subordinated Banks 500MM 200k+200k Ba1/BB+/ - 

ES0813211010 Banco Bilbao Vizcaya Arg BBVASM 6.000 Variable 29/03/2024 Perp 0.5    99.09 7.94 +381 -0.09 +0.13 29/03/2019 ES Jr Subordinated Banks 1000MM 200k+200k Ba2/ - /BB

XS1054522922 Nn Group Nv NNGRNV 4.625 Variable 08/04/2024 08/04/2044 0.5    99.50 5.52 +134 -0.41 -0.38 08/04/2014 NL Subordinated Insurance 335MM 100k+1k Baa1/BBB-/BBB+

XS1061711575 Aegon Nv AEGON 4.000 Variable 25/04/2024 25/04/2044 0.6    99.21 5.37 +122 -0.02 +0.43 25/04/2014 NL Subordinated Insurance 700MM 100k+1k Baa2/BBB-/ - 

DE000A1TNDK2 Aareal Bank Ag AARB 10.897 Variable 30/04/2024 Perp 0.6    83.50 13.35 +926 -0.40 +0.12 20/11/2014 DE Jr Subordinated Diversified Finan Serv 300MM 200k+200k  - / - /BB

XS2000504444 Liberty Mutual Group Inc LIBMUT 3.625 Variable 23/05/2024 23/05/2059 0.6    95.56 11.01 +702 -0.33 -0.26 23/05/2019 US Company Guarnt Insurance 500MM 100k+1k Baa3/BB+/ - 

FR0011896513 Caisse Nat Reassurance CCAMA 6.375 Variable 28/05/2024 Perp 0.7    100.32 5.73 +159 -0.30 -0.15 28/05/2014 FR Jr Subordinated Insurance 871MM 100k+100k  - / - /BBB+

XS2003473829 Leaseplan Corporation Nv LPTY 7.375 Variable 29/05/2024 Perp 0.7    99.66 7.90 +377 +0.10 +0.97 29/05/2019 NL Jr Subordinated Diversified Finan Serv 500MM 200k+1k Ba2/BB-/ - 

DE000A0D24Z1 Deutsche Postbk Fund Iii DPB 3.125 Floating 07/06/2024 Perp 0.7    69.83 5.07 +184 -0.31 -0.81 07/06/2005 DE Subordinated Banks 300MM 1k+1k Ba1/ - /BB+

ES0840609004 Caixabank Sa CABKSM 6.750 Variable 13/06/2024 Perp 0.7    99.47 7.55 +343 -0.12 +0.60 13/06/2017 ES Jr Subordinated Banks 1000MM 200k+200k Ba3/BB/ - 

XS1076781589 Nn Group Nv NNGRNV 4.375 Variable 13/06/2024 Perp 0.7    99.05 5.74 +159 -0.68 -0.66 13/06/2014 NL Jr Subordinated Insurance 415MM 100k+1k  - /BBB-/ - 

XS1984319316 Banco Bpm Spa BAMIIM 8.750 Variable 18/06/2024 Perp 0.7    100.47 8.02 +387 -0.42 -0.68 18/04/2019 IT Jr Subordinated Banks 300MM 200k+1k B2/ - / - 

XS1078235733 Unipolsai Assicurazioni USIMIT 5.750 Variable 18/06/2024 Perp 0.7    99.42 6.50 +237 -0.34 -0.30 18/06/2014 IT Jr Subordinated Insurance 750MM 100k+1k Ba2/ - /BBB-

XS1083986718 Aviva Plc AVLN 3.875 Variable 03/07/2024 03/07/2044 0.8    98.67 5.69 +155 -0.00 +0.02 03/07/2014 GB Subordinated Insurance 700MM 100k+1k A3/BBB+/BBB+

DE000A13R7Z7 Allianz Se ALVGR 3.375 Variable 18/09/2024 Perp 1.0    98.02 5.55 +140 -0.25 -0.05 18/09/2014 DE Jr Subordinated Insurance 1500MM 100k+100k A1/A+/A

XS1115800655 Asr Nederland Nv ASRNED 5.000 Variable 30/09/2024 Perp 1.0    99.18 5.87 +171 -0.25 +0.28 30/09/2014 NL Subordinated Insurance 500MM 100k+1k  - /BBB-/ - 

XS2056697951 Aib Group Plc AIB 5.250 Variable 09/10/2024 Perp 1.0    95.91 8.18 +423 -0.25 +1.08 09/10/2019 IE Jr Subordinated Banks 500MM 200k+1k Ba1/ - / - 

XS1134541306 Axa Sa AXASA 3.941 Variable 07/11/2024 Perp 1.1    98.49 5.39 +127 -0.28 +0.09 07/11/2014 FR Jr Subordinated Insurance 984MM 100k+1k A3/A-/ - 

FR0012317758 Cnp Assurances Saca CNPFP 4.000 Variable 18/11/2024 Perp 1.1    98.57 5.34 +123 -0.16 +0.20 18/11/2014 FR Subordinated Insurance 500MM 100k+100k A3/A-/ - 

XS2079413527 Citycon Oyj CITCON 4.496 Variable 24/11/2024 Perp 1.1    73.60 30.49 +2,647 +0.24 +6.54 22/11/2019 FI Jr Subordinated Real Estate 327MM 100k+1k Ba3/BB/ - 

XS2029623191 Finecobank Spa FINBAN 5.875 Variable 03/12/2024 Perp 1.2    97.45 8.21 +415 -0.12 +0.01 18/07/2019 IT Jr Subordinated Banks 300MM 200k+1k  - /BB-/ - 

XS1156024116 Intesa Sanpaolo Vita Spa ISPVIT 4.750 Variable 17/12/2024 Perp 1.2    98.30 6.24 +216 -0.35 -0.32 17/12/2014 IT Jr Subordinated Insurance 750MM 100k+100k  - / - /BB+

FR0012444750 Credit Agricole Assrnces ACAFP 4.250 Variable 13/01/2025 Perp 1.3    97.71 6.15 +210 -0.30 +0.16 13/01/2015 FR Subordinated Insurance 1000MM 100k+100k  - /BBB/ - 

XS2105110329 Intesa Sanpaolo Spa ISPIM 5.875 Variable 20/01/2025 Perp 1.3    95.80 8.56 +469 -0.85 -0.59 20/01/2020 IT Jr Subordinated Banks 400MM 200k+1k Ba3/BB-/ - 

XS2089968270 Banco Bpm Spa BAMIIM 6.125 Variable 21/01/2025 Perp 1.3    93.82 11.38 +736 -1.06 -1.87 21/01/2020 IT Jr Subordinated Banks 400MM 200k+1k B2/ - / - 

XS1180651587 Achmea Bv ACHMEA 4.250 Variable 04/02/2025 Perp 1.3    97.91 5.91 +187 -0.12 +0.19 04/02/2015 NL Jr Subordinated Insurance 750MM 100k+1k  - /BBB-/BBB

XS1182150950 Sace Spa SACEIM 3.875 Variable 10/02/2025 Perp 1.4    92.74 9.84 +581 -0.08 +0.72 10/02/2015 IT Jr Subordinated Diversified Finan Serv 500MM 100k+1k  - / - /BB+

XS2124979753 Intesa Sanpaolo Spa ISPIM 3.750 Variable 27/02/2025 Perp 1.4    86.90 14.45 +1,044 -1.75 -3.09 27/02/2020 IT Jr Subordinated Banks 750MM 250k+1k Ba3/BB-/BB-

XS1725580465 Nordea Bank Abp NDAFH 3.500 Variable 12/03/2025 Perp 1.4    94.29 7.84 +384 -0.12 -0.33 28/11/2017 FI Jr Subordinated Banks 750MM 200k+1k Baa3/BBB/BBB+

XS1793250041 Banco Santander Sa SANTAN 4.750 Variable 19/03/2025 Perp 1.5    83.65 17.74 +1,384 -0.82 -1.95 19/03/2018 ES Jr Subordinated Banks 1500MM 200k+200k Ba1/ - / - 

DE000LB2CPE5 Lb Baden-wuerttemberg LBBW 4.000 Variable 15/04/2025 Perp 1.5    72.47 28.56 +2,461 -3.04 -6.11 06/11/2019 DE Jr Subordinated Banks 750MM 200k+200k Ba1/ - / - 

BE0002582600 Belfius Bank Sa/nv CCBGBB 3.625 Variable 16/04/2025 Perp 1.5    75.35 23.77 +1,985 +0.05 -0.76 01/02/2018 BE Jr Subordinated Banks 500MM 200k+200k Ba1/BB+/ - 

XS1806328750 Bawag Group Ag BGAV 5.000 Variable 14/05/2025 Perp 1.6    83.47 17.18 +1,330 +0.36 +1.74 25/04/2018 AT Jr Subordinated Banks 300MM 200k+200k Ba1/ - / - 

XS2178043530 Bank Of Ireland Group BKIR 7.500 Variable 19/05/2025 Perp 1.6    98.85 8.09 +433 -0.38 -0.10 19/05/2020 IE Jr Subordinated Banks 675MM 200k+1k Ba1/BB-/BB

XS1739839998 Unicredit Spa UCGIM 5.375 Variable 03/06/2025 Perp 1.7    91.47 11.13 +724 -1.77 -1.85 20/12/2017 IT Jr Subordinated Banks 1000MM 200k+1k Ba3/ - /BB-

FR0011949403 Cnp Assurances Saca CNPFP 4.250 Variable 05/06/2025 05/06/2045 1.7    98.46 5.23 +130 -0.23 -0.21 05/06/2014 FR Subordinated Insurance 500MM 100k+100k A3/A-/ - 

XS1245292807 Argentum (swiss Life) SLHNVX 4.375 Variable 16/06/2025 Perp 1.7    97.72 5.81 +189 -0.20 -0.25 16/06/2015 CH Company Guarnt Insurance 750MM 100k+1k  - /A-/ - 

XS1835946564 Athora Netherlands ATHORA 7.000 Variable 19/06/2025 Perp 1.7    94.53 10.58 +670 -0.59 -0.56 19/06/2018 NL Jr Subordinated Insurance 300MM 200k+1k  - / - /BB+

XS2010031057 Aib Group Plc AIB 6.250 Variable 23/06/2025 Perp 1.7    95.62 8.45 +471 -0.39 -0.38 23/06/2020 IE Jr Subordinated Banks 625MM 200k+1k Ba1/B+/ - 

XS1109836038 Hannover Re HANRUE 3.375 Variable 26/06/2025 Perp 1.7    96.57 5.50 +160 -0.29 -0.11 15/09/2014 DE Jr Subordinated Insurance 500MM 100k+100k  - /A/A-

XS1043545059 Lloyds Banking Group Plc LLOYDS 4.947 Variable 27/06/2025 Perp 1.7    93.52 9.04 +519 -0.54 -0.33 01/04/2014 GB Jr Subordinated Banks 750MM 200k+1k Baa3/BB-/BBB-

DE000A14J9N8 Allianz Se ALVGR 2.241 Variable 07/07/2025 07/07/2045 1.8    95.09 5.24 +135 +0.01 -0.09 09/04/2015 DE Subordinated Insurance 1500MM 100k+100k A1/A+/A

XS1209031019 Elm Bv (swiss Rein Co) SRENVX 2.600 Variable 01/09/2025 Perp 1.9    94.27 5.86 +201 -0.26 +0.10 02/04/2015 CH Jr Subordinated Insurance 750MM 100k+1k  - /A/BBB+

XS2226123573 Bank Of Ireland Group BKIR 6.000 Variable 01/09/2025 Perp 1.9    95.57 8.06 +438 -0.47 -0.42 01/09/2020 IE Jr Subordinated Banks 300MM 200k+1k Ba1/BB-/BB

XS2131567138 Abn Amro Bank Nv ABNANV 4.375 Variable 22/09/2025 Perp 2.0    91.83 9.01 +521 +0.12 +0.43 15/06/2020 NL Jr Subordinated Banks 1000MM 200k+100k  - / - /BBB-

XS1293505639 Asr Nederland Nv ASRNED 5.125 Variable 29/09/2025 29/09/2045 2.0    98.89 5.73 +190 -0.52 -0.32 29/09/2015 NL Subordinated Insurance 500MM 100k+1k  - /BBB-/ - 

XS1117286580 Danica Pension DANPEN 4.375 Variable 29/09/2025 29/09/2045 2.0    97.56 5.71 +188 -0.08 +0.18 29/09/2015 DK Subordinated Insurance 500MM 100k+1k  - /BBB/ - 

XS1069439740 Axa Sa AXASA 3.875 Variable 08/10/2025 Perp 2.0    97.53 5.20 +138 -0.25 +0.38 20/05/2014 FR Jr Subordinated Insurance 1000MM 100k+1k A2/A-/ - 

XS2189784288 Commerzbank Ag CMZB 6.125 Variable 09/10/2025 Perp 2.0    90.84 11.47 +765 -0.46 -0.33 16/06/2020 DE Jr Subordinated Banks 1250MM 200k+200k Ba2/BB-/ - 

FR0012222297 Credit Agricole Assrnces ACAFP 4.500 Variable 14/10/2025 Perp 2.0    97.55 5.82 +200 -0.14 +0.04 14/10/2014 FR Subordinated Insurance 750MM 100k+100k  - /BBB/ - 

XS1961057780 Erste Group Bank Ag ERSTBK 5.125 Variable 15/10/2025 Perp 2.0    90.03 10.73 +694 -0.56 +0.78 12/03/2019 AT Jr Subordinated Banks 500MM 200k+200k Ba1/BBB-/ - 
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BE0002592708 Kbc Group Nv KBCBB 4.250 Variable 24/10/2025 Perp 2.1    86.37 11.93 +816 -0.69 -2.00 24/04/2018 BE Jr Subordinated Banks 1000MM 200k+200k  - /BB+/BBB-

XS1140860534 Assicurazioni Generali ASSGEN 4.596 Variable 21/11/2025 Perp 2.1    98.25 5.48 +169 -0.47 -0.37 21/11/2014 IT Jr Subordinated Insurance 1000MM 100k+1k Baa3/ - /BBB+

FR0012329845 Bnp Paribas Cardif BNP 4.032 Variable 25/11/2025 Perp 2.1    96.69 5.71 +193 -0.32 -0.37 25/11/2014 FR Subordinated Insurance 1000MM 100k+100k  - /BBB/ - 

XS1242413679 Aviva Plc AVLN 3.375 Variable 04/12/2025 04/12/2045 2.2    95.72 5.52 +174 -0.00 -0.14 04/06/2015 GB Subordinated Insurance 900MM 100k+1k A3/BBB+/BBB+

XS1155697243 La Mondiale LAMON 5.050 Variable 17/12/2025 Perp 2.2    98.11 5.98 +221 -0.42 -0.43 17/12/2014 FR Subordinated Insurance 768MM 100k+1k  - /BBB+/ - 

XS1877860533 Cooperatieve Rabobank Ua RABOBK 4.625 Variable 29/12/2025 Perp 2.2    92.06 8.60 +487 -0.23 +0.23 11/09/2018 NL Jr Subordinated Banks 1000MM 200k+200k Baa3/ - /BBB

XS2102912966 Banco Santander Sa SANTAN 4.375 Variable 14/01/2026 Perp 2.3    83.71 12.73 +902 -0.69 -1.05 14/01/2020 ES Jr Subordinated Banks 1500MM 200k+200k Ba1/ - / - 

XS1028950290 Nn Group Nv NNGRNV 4.500 Variable 15/01/2026 Perp 2.3    97.48 5.72 +196 -0.72 -0.39 15/07/2014 NL Jr Subordinated Insurance 1000MM 100k+1k Baa1/BBB-/BBB+

ES0813211028 Banco Bilbao Vizcaya Arg BBVASM 6.000 Variable 15/01/2026 Perp 2.3    94.80 8.53 +482 -0.78 -0.44 15/07/2020 ES Jr Subordinated Banks 1000MM 200k+200k Ba2/ - /BB

XS2199369070 Bankinter Sa BKTSM 6.250 Variable 17/01/2026 Perp 2.3    94.87 8.34 +473 -0.51 -0.69 17/07/2020 ES Jr Subordinated Banks 350MM 200k+200k  - /BB/ - 

XS2284323347 Banco Bpm Spa BAMIIM 6.500 Variable 19/01/2026 Perp 2.3    92.33 10.34 +661 -0.96 -2.59 19/01/2021 IT Jr Subordinated Banks 400MM 200k+1k B2/ - / - 

ES0865936019 Abanca Corp Bancaria Sa ABANCA 6.000 Variable 20/01/2026 Perp 2.3    89.77 10.26 +666 -0.28 -0.44 20/01/2021 ES Jr Subordinated Banks 375MM 200k+200k  - / - /B+

FR0013330537 Unibail-rodamco-westfld ULFP 2.875 Variable 25/01/2026 Perp 2.3    82.85 11.78 +804 +0.09 +1.58 25/04/2018 FR Company Guarnt REITS 750MM 100k+100k Ba1/BBB-/BBB-

XS2110077299 Akelius Residential Ab AKFAST 2.249 Variable 17/02/2026 17/05/2081 2.4    83.59 9.64 +596 -0.14 +0.35 17/02/2020 SE Jr Subordinated Real Estate 335MM 100k+1k  - /BB+/BBB-

FR0012383982 Sogecap Sa SOGESA 4.125 Variable 18/02/2026 Perp 2.4    96.62 5.67 +194 -0.09 +0.07 18/12/2014 FR Subordinated Insurance 800MM 100k+100k  - /BBB-/ - 

XS2310945048 Banco De Sabadell Sa SABSM 5.750 Variable 15/03/2026 Perp 2.4    86.40 11.24 +765 -1.13 -1.56 15/03/2021 ES Jr Subordinated Banks 500MM 200k+200k  - /B+/ - 

ES0840609012 Caixabank Sa CABKSM 5.250 Variable 23/03/2026 Perp 2.5    86.68 11.53 +788 -0.76 +0.22 23/03/2018 ES Jr Subordinated Banks 1250MM 200k+200k Ba3/BB/ - 

DK0030352471 Nykredit Realkredit As NYKRE 4.125 Variable 15/04/2026 Perp 2.5    92.73 7.33 +367 -0.32 +0.31 15/10/2020 DK Jr Subordinated Banks 500MM 200k+200k  - /BB+/BBB-

FR0013461795 La Banque Postale FRLBP 3.875 Variable 20/05/2026 Perp 2.6    81.24 11.14 +757 -0.68 -1.15 20/11/2019 FR Jr Subordinated Banks 750MM 200k+200k Ba2/BB-/BBB-

XS1963834251 Unicredit Spa UCGIM 7.500 Variable 03/06/2026 Perp 2.7    98.70 8.05 +440 -0.73 -1.30 19/03/2019 IT Jr Subordinated Banks 1000MM 200k+1k Ba3/ - /BB-

FR0013067196 Scor Se SCOR 3.000 Variable 08/06/2026 08/06/2046 2.7    95.03 5.03 +136 +0.06 +0.21 07/12/2015 FR Subordinated Insurance 600MM 100k+100k  - /A-/BBB+

XS2207857421 Raiffeisen Bank Intl RBIAV 6.000 Variable 15/06/2026 Perp 2.7    79.42 14.23 +1,065 +0.51 +0.81 29/07/2020 AT Jr Subordinated Banks 500MM 200k+200k Ba2/BB/ - 

XS2354777265 Piraeus Financial Hldgs TPEIR 8.750 Variable 16/06/2026 Perp 2.7    90.78 12.89 +925 -0.18 +1.05 16/06/2021 GR Jr Subordinated Banks 600MM 200k+1k B3/CCC-/ - 

XS1117293107 Uniqa Insurance Group Ag UQA 6.000 Variable 27/07/2026 27/07/2046 2.8    101.71 5.32 +167 -0.23 -0.45 27/07/2015 AT Subordinated Insurance 326MM 100k+100k  - /BBB/ - 

XS1418788755 Argentum (zurich Ins) ZURNVX 3.500 Variable 01/10/2026 01/10/2046 3.0    95.03 5.34 +173 -0.02 -0.46 24/05/2016 CH Subordinated Insurance 750MM 100k+1k A2/A+/A

ES0880907003 Unicaja Banco Sa UCAJLN 4.875 Variable 18/11/2026 Perp 3.1    71.95 15.07 +1,157 -0.72 -1.32 18/11/2021 ES Jr Subordinated Banks 500MM 200k+200k  - / - /B+

DE000DL19V55 Deutsche Bank Ag DB 4.500 Variable 30/11/2026 Perp 3.2    71.06 17.10 +1,350 -2.39 -3.96 23/11/2021 DE Jr Subordinated Banks 1250MM 200k+200k Ba2/BB-/BB+

XS2380124227 Castellum Ab CASTSS 3.125 Variable 02/12/2026 Perp 3.2    74.22 13.26 +1,011 -0.06 -0.53 02/09/2021 SE Jr Subordinated Real Estate 1000MM 100k+1k Ba2/ - / - 

XS2050933972 Cooperatieve Rabobank Ua RABOBK 3.250 Variable 29/12/2026 Perp 3.2    83.73 9.18 +562 -0.74 -0.90 09/09/2019 NL Jr Subordinated Banks 1250MM 200k+200k Baa3/ - /BBB

XS1548475968 Intesa Sanpaolo Spa ISPIM 7.750 Variable 11/01/2027 Perp 3.3    97.05 8.80 +523 -1.39 -1.42 11/01/2017 IT Jr Subordinated Banks 1250MM 200k+1k Ba3/BB-/BB-

DE000A289N78 Deutsche Boerse Ag DBOERS 1.250 Variable 16/03/2027 16/06/2047 3.5    88.43 4.99 +143 -0.15 -0.68 16/06/2020 DE Subordinated Diversified Finan Serv 600MM 100k+100k  - /A/ - 

ES0224244089 Mapfre Sa MAPSM 4.375 Variable 31/03/2027 31/03/2047 3.5    95.85 5.71 +215 -0.08 +0.14 31/03/2017 ES Subordinated Insurance 600MM 100k+100k  - /BBB/BBB-

XS2398286471 Banco Bpm Spa BAMIIM 7.000 Variable 12/04/2027 Perp 3.5    89.62 10.61 +707 -1.20 -2.94 12/04/2022 IT Jr Subordinated Banks 300MM 200k+1k B2/ - / - 

XS2108494837 Erste Group Bank Ag ERSTBK 3.375 Variable 15/04/2027 Perp 3.5    77.29 11.37 +784 -0.94 -2.06 27/01/2020 AT Jr Subordinated Banks 500MM 200k+200k Ba1/BBB-/ - 

XS1492580516 Elm Bv (swiss Life) SLHNVX 4.500 Variable 19/05/2027 Perp 3.6    95.81 5.81 +226 -0.22 -0.24 27/09/2016 CH Company Guarnt Insurance 600MM 100k+1k  - /A-/ - 

XS2389116307 Banco De Sabadell Sa SABSM 5.000 Variable 19/05/2027 Perp 3.6    76.20 12.47 +900 -1.15 -2.86 19/11/2021 ES Jr Subordinated Banks 750MM 200k+200k  - /B+/ - 

XS2121441856 Unicredit Spa UCGIM 3.875 Variable 03/06/2027 Perp 3.7    74.92 12.64 +912 -2.84 -5.50 19/02/2020 IT Jr Subordinated Banks 1250MM 200k+1k Ba3/ - /BB-

FR0013066388 Cnp Assurances Saca CNPFP 4.500 Variable 10/06/2027 10/06/2047 3.7    98.25 5.03 +148 -0.10 -0.19 10/12/2015 FR Subordinated Insurance 750MM 100k+100k A3/A-/ - 

XS2202900424 Cooperatieve Rabobank Ua RABOBK 4.375 Variable 29/06/2027 Perp 3.7    88.88 7.49 +401 -0.45 -0.11 14/07/2020 NL Jr Subordinated Banks 1000MM 200k+200k Baa3/ - /BBB

BE6277215545 Ag Insurance Sa/nv AGSBB 3.500 Variable 30/06/2027 30/06/2047 3.7    92.66 5.73 +220 -0.07 -0.40 31/03/2015 BE Subordinated Insurance 400MM 100k+100k  - /A-/A-

XS1346228577 Axa Sa AXASA 3.375 Variable 06/07/2027 06/07/2047 3.8    94.58 4.99 +146 -0.09 -0.76 30/03/2016 FR Subordinated Insurance 1500MM 100k+1k A2/A-/ - 

DE000A2DAHN6 Allianz Se ALVGR 3.099 Variable 06/07/2027 06/07/2047 3.8    93.89 4.92 +138 -0.11 -0.65 13/01/2017 DE Subordinated Insurance 1000MM 100k+100k A1/A+/A

XS1693822634 Abn Amro Bank Nv ABNANV 4.750 Variable 22/09/2027 Perp 4.0    83.26 9.96 +647 -0.95 -2.55 04/10/2017 NL Jr Subordinated Banks 1000MM 200k+100k Ba1/ - /BBB-

XS1587893451 Elm Bv(helvetia Schweiz) HELNSW 3.375 Variable 29/09/2027 29/09/2047 4.0    91.49 5.83 +231 -0.22 -0.39 11/04/2017 CH Company Guarnt Insurance 500MM 100k+1k  - /A-/ - 

DE000CZ45WA7 Commerzbank Ag CMZB 4.250 Variable 09/10/2027 Perp 4.0    70.86 13.21 +971 -1.61 -5.42 22/06/2021 DE Jr Subordinated Banks 500MM 200k+200k Ba2/BB-/ - 

ES0840609020 Caixabank Sa CABKSM 5.875 Variable 09/10/2027 Perp 4.0    90.37 8.46 +501 -0.77 -0.74 09/10/2020 ES Jr Subordinated Banks 750MM 200k+200k  - /BB/ - 

AT0000A2L583 Erste Group Bank Ag ERSTBK 4.250 Variable 15/10/2027 Perp 4.0    80.37 9.71 +624 +0.13 +3.00 23/11/2020 AT Jr Subordinated Banks 750MM 200k+200k Ba1/BBB-/ - 

XS1700709683 Asr Nederland Nv ASRNED 4.625 Variable 19/10/2027 Perp 4.0    81.29 10.42 +693 -2.66 -3.42 19/10/2017 NL Jr Subordinated Insurance 500MM 200k+1k  - /BB+/ - 

XS1311440082 Assicurazioni Generali ASSGEN 5.500 Variable 27/10/2027 27/10/2047 4.1    100.80 5.27 +175 -0.84 -0.95 27/10/2015 IT Subordinated Insurance 1250MM 100k+1k Baa2/ - /BBB+

XS2342620924 Banco Santander Sa SANTAN 4.125 Variable 12/11/2027 Perp 4.1    75.77 10.89 +744 -0.93 -1.47 12/05/2021 ES Jr Subordinated Banks 750MM 200k+200k Ba1/ - / - 

DE000A30VT97 Deutsche Bank Ag DB 10.000 Variable 01/12/2027 Perp 4.2    98.97 10.26 +674 -1.22 -1.18 14/11/2022 DE Jr Subordinated Banks 1250MM 200k+200k Ba2/BB-/ - 

XS2356217039 Unicredit Spa UCGIM 4.450 Variable 03/12/2027 Perp 4.2    77.41 11.42 +793 -2.33 -5.07 07/07/2021 IT Jr Subordinated Banks 750MM 200k+1k Ba3/ - / - 

XS1729882024 Talanx Ag TALANX 2.250 Variable 05/12/2027 05/12/2047 4.2    88.04 5.54 +204 -0.15 -0.85 05/12/2017 DE Subordinated Insurance 750MM 100k+100k  - /A-/ - 
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XS1733289406 Genertel Spa CASSIM 4.250 Variable 14/12/2027 14/12/2047 4.2    96.79 5.12 +161 -0.23 -0.30 14/12/2017 IT Subordinated Insurance 500MM 100k+100k  - /BBB+/ - 

XS2454874285 De Volksbank Nv DEVOBA 7.000 Variable 15/12/2027 Perp 4.2    88.00 10.61 +712 -0.39 +0.31 15/06/2022 NL Jr Subordinated Banks 300MM 200k+100k Ba1/ - / - 

FR0013533999 Credit Agricole Sa ACAFP 4.000 Variable 23/12/2027 Perp 4.2    85.56 7.68 +424 -1.59 -2.48 14/10/2020 FR Jr Subordinated Banks 750MM 100k+100k  - /BBB-/BBB

XS1550988643 Nn Group Nv NNGRNV 4.625 Variable 13/01/2028 13/01/2048 4.3    95.72 5.78 +227 -0.87 -1.46 13/01/2017 NL Subordinated Insurance 850MM 100k+1k  - /BBB-/BBB+

ES0844251019 Ibercaja Banco Sa CAZAR 9.125 Variable 25/01/2028 Perp 4.3    98.35 9.56 +610 -0.04 +1.15 25/01/2023 ES Jr Subordinated Banks 350MM 200k+200k B1/ - / - 

FR0013312154 Credit Agricole Assrnces ACAFP 2.625 Variable 29/01/2028 29/01/2048 4.3    88.19 5.79 +229 +0.01 -0.04 29/01/2018 FR Subordinated Insurance 1000MM 100k+100k  - /BBB/ - 

XS2583633966 Alpha Serv & Hldgs ALPHA 11.875 Variable 08/02/2028 Perp 4.4    102.23 11.20 +769 -0.25 +0.59 08/02/2023 GR Jr Subordinated Banks 400MM 200k+1k B3/ - / - 

XS2223762381 Intesa Sanpaolo Spa ISPIM 5.500 Variable 01/03/2028 Perp 4.4    85.16 9.72 +624 -1.59 -1.79 01/09/2020 IT Jr Subordinated Banks 750MM 250k+1k Ba3/BB-/BB-

DE000A3MQQV5 Deutsche Boerse Ag DBOERS 2.000 Variable 23/03/2028 23/06/2048 4.5    88.19 4.86 +138 -0.46 -0.91 23/02/2022 DE Subordinated Diversified Finan Serv 500MM 100k+100k  - /A/ - 

XS2463450408 Intesa Sanpaolo Spa ISPIM 6.375 Variable 30/03/2028 Perp 4.5    86.93 9.75 +629 -1.74 -2.09 30/03/2022 IT Jr Subordinated Banks 1000MM 200k+1k Ba3/BB-/BB-

BE6334364708 Euroclear Investments Sa ECLEAR 2.625 Variable 11/04/2028 11/04/2048 4.5    90.48 5.03 +154 -0.30 -1.05 11/04/2018 BE Subordinated Banks 400MM 100k+100k  - /A/A

XS1808862657 Deut Pfandbriefbank Ag PBBGR 8.474 Variable 28/04/2028 Perp 4.6    70.63 18.49 +1,497 -0.19 +0.00 19/04/2018 DE Jr Subordinated Banks 300MM 200k+200k  - /BB-/ - 

FR0013179314 Scor Se SCOR 3.625 Variable 27/05/2028 27/05/2048 4.7    94.93 4.87 +138 -0.11 +0.12 27/05/2016 FR Subordinated Insurance 500MM 100k+100k  - /A-/BBB+

DE000A30VTT8 Allianz Se ALVGR 4.597 Variable 07/06/2028 07/09/2038 4.7    96.83 5.34 +186 -0.43 -1.21 07/09/2022 DE Subordinated Insurance 1250MM 100k+100k A1/A+/ - 

XS1428773763 Assicurazioni Generali ASSGEN 5.000 Variable 08/06/2028 08/06/2048 4.7    99.70 5.07 +158 -0.77 -1.26 08/06/2016 IT Subordinated Insurance 850MM 100k+1k Baa2/ - /BBB+

XS2638924709 Banco Bilbao Vizcaya Arg BBVASM 8.375 Variable 21/06/2028 Perp 4.7    100.09 8.35 +491 -0.43 +0.38 21/06/2023 ES Jr Subordinated Banks 1000MM 200k+200k Ba2/ - /BB

FR0013336534 Cnp Assurances Saca CNPFP 4.750 Variable 27/06/2028 Perp 4.7    91.91 6.78 +332 -0.52 -0.24 27/06/2018 FR Jr Subordinated Insurance 500MM 100k+100k Baa2/BBB+/ - 

XS2332245377 Cooperatieve Rabobank Ua RABOBK 3.100 Variable 29/06/2028 Perp 4.7    75.95 8.95 +551 -0.61 -2.31 21/04/2021 NL Jr Subordinated Banks 750MM 200k+200k Baa3/ - /BBB

FR001400IU83 Unibail-rodamco-westfld ULFP 7.250 Variable 03/07/2028 Perp 4.8    90.50 9.74 +625 -0.15 +0.11 03/07/2023 FR Company Guarnt REITS 995MM 100k+100k Ba1/BBB-/BBB-

XS2471862040 Banco De Sabadell Sa SABSM 9.375 Variable 18/07/2028 Perp 4.8    97.93 9.92 +646 -0.85 -1.23 18/01/2023 ES Jr Subordinated Banks 500MM 200k+200k  - /B+/ - 

XS2585553097 Bankinter Sa BKTSM 7.375 Variable 15/08/2028 Perp 4.9    95.91 8.41 +496 -0.33 +0.14 15/02/2023 ES Jr Subordinated Banks 300MM 200k+200k  - /BB/ - 

BE0002961424 Kbc Group Nv KBCBB 8.000 Variable 05/09/2028 Perp 4.9    99.17 8.19 +474 -0.44 -1.26 05/09/2023 BE Jr Subordinated Banks 750MM 200k+200k  - /BB+/BBB-

ES0224244097 Mapfre Sa MAPSM 4.125 Variable 07/09/2028 07/09/2048 4.9    92.56 5.91 +243 -0.14 +0.44 07/09/2018 ES Subordinated Insurance 500MM 100k+100k  - / - /BBB-

FR001400F067 Credit Agricole Sa ACAFP 7.250 Variable 23/09/2028 Perp 5.0    98.58 7.60 +415 -0.88 -1.11 10/01/2023 FR Jr Subordinated Banks 1250MM 100k+100k  - /BBB-/BBB

FR0013203734 Credit Agricole Assrnces ACAFP 4.750 Variable 27/09/2028 27/09/2048 5.0    95.56 5.80 +232 -0.20 -0.47 27/09/2016 FR Subordinated Insurance 1000MM 100k+100k  - /BBB/ - 

AT0000A36XD5 Erste Group Bank Ag ERSTBK 8.500 Variable 15/10/2028 Perp 5.0    100.11 8.47 +502 +0.09 12/09/2023 AT Jr Subordinated Banks 500MM 200k+200k  - /BBB-/ - 

DE000DL19WG7 Deutsche Bank Ag DB 6.750 Variable 30/10/2028 Perp 5.1    81.71 11.33 +786 -1.09 -1.47 04/04/2022 DE Jr Subordinated Banks 750MM 200k+200k Ba2/BB-/BB+

FR0014003XY0 Mutuelle Assurance MACIFS 3.500 Variable 21/12/2028 Perp 5.2    71.01 10.94 +750 -0.80 -2.38 21/06/2021 FR Jr Subordinated Insurance 400MM 100k+100k Baa3/ - / - 

FR001400F877 Societe Generale SOCGEN 7.875 Variable 18/01/2029 Perp 5.3    95.87 8.80 +535 -1.13 -1.81 18/01/2023 FR Jr Subordinated Banks 1000MM 100k+100k Ba2/BB/BB+

XS1989708836 Asr Nederland Nv ASRNED 3.375 Variable 02/02/2029 02/05/2049 5.3    87.79 6.01 +255 -0.74 -0.44 02/05/2019 NL Subordinated Insurance 500MM 100k+1k  - /BBB-/ - 

XS1942708527 Argentum (zurich Ins) ZURNVX 2.750 Variable 19/02/2029 19/02/2049 5.4    87.83 5.42 +195 -0.39 -1.35 19/02/2019 CH Subordinated Insurance 500MM 100k+1k  - /A+/ - 

ES0840609046 Caixabank Sa CABKSM 8.250 Variable 13/03/2029 Perp 5.4    98.13 8.66 +522 -1.12 +0.35 13/03/2023 ES Jr Subordinated Banks 750MM 200k+200k  - /BB/ - 

XS2056490423 Achmea Bv ACHMEA 4.625 Variable 24/03/2029 Perp 5.5    77.68 9.63 +619 -0.97 -1.12 24/09/2019 NL Jr Subordinated Insurance 500MM 200k+1k  - /BB+/BBB-

XS1886478806 Aegon Nv AEGON 5.625 Variable 15/04/2029 Perp 5.5    88.56 8.06 +462 -0.61 -1.20 04/04/2019 NL Jr Subordinated Insurance 500MM 200k+1k Baa3/BB+/ - 

FR0013455854 La Mondiale LAMON 4.375 Variable 24/04/2029 Perp 5.6    83.62 8.09 +466 -0.83 -2.09 24/10/2019 FR Jr Subordinated Insurance 500MM 100k+100k  - /BBB/ - 

XS1995716211 Sampo Oyj SAMPFH 3.375 Variable 23/05/2029 23/05/2049 5.6    88.97 5.72 +225 -0.41 -1.36 23/05/2019 FI Subordinated Insurance 500MM 100k+1k Baa1/ - / - 

XS1843448314 Munich Re MUNRE 3.250 Variable 26/05/2029 26/05/2049 5.6    90.72 5.19 +173 -0.54 -1.62 22/11/2018 DE Subordinated Insurance 1250MM 100k+100k A2/ - /A

XS1799611642 Axa Sa AXASA 3.250 Variable 28/05/2029 28/05/2049 5.7    89.72 5.41 +195 -0.59 -1.50 26/03/2018 FR Subordinated Insurance 2000MM 100k+1k A2/A-/ - 

XS2456432413 Cooperatieve Rabobank Ua RABOBK 4.875 Variable 29/06/2029 Perp 5.7    82.68 8.51 +507 -1.13 -2.82 06/04/2022 NL Jr Subordinated Banks 1000MM 200k+200k Baa3/ - /BBB

BE0002644251 Ageas AGSBB 3.250 Variable 02/07/2029 02/07/2049 5.8    86.11 6.20 +274 -0.43 -0.88 10/04/2019 BE Subordinated Insurance 500MM 100k+100k  - /A-/A-

XS1640903701 Hsbc Holdings Plc HSBC 4.750 Variable 04/07/2029 Perp 5.8    83.73 8.37 +494 -0.89 -1.25 04/07/2017 GB Jr Subordinated Banks 1250MM 200k+1k Baa3/ - /BBB

XS2063350925 Hannover Re HANRUE 1.125 Variable 09/07/2029 09/10/2039 5.8    78.78 5.35 +190 -0.57 -1.48 09/10/2019 DE Subordinated Insurance 750MM 100k+100k  - /A/A-

XS2586873379 Julius Baer Group Ltd BAERVX 6.625 Variable 15/08/2029 Perp 5.9    86.84 9.42 +597 -1.34 -2.82 15/02/2023 CH Jr Subordinated Diversified Finan Serv 400MM 200k+1k Baa3/ - / - 

XS2678939427 Intesa Sanpaolo Spa ISPIM 9.125 Variable 07/09/2029 Perp 5.9    100.74 8.97 +552 -1.20 07/09/2023 IT Jr Subordinated Banks 1250MM 200k+1k Ba3/BB-/BB-

DE000A2YPFA1 Allianz Se ALVGR 1.301 Variable 25/09/2029 25/09/2049 6.0    79.70 5.36 +191 -0.61 -1.55 25/09/2019 DE Subordinated Insurance 1000MM 100k+100k A1/A+/A

DE000CB94MF6 Commerzbank Ag CMZB 6.500 Variable 09/10/2029 Perp 6.0    85.20 9.65 +618 -0.80 -1.48 15/09/2020 DE Jr Subordinated Banks 500MM 200k+200k Ba2/BB-/ - 

FR001400BBL2 Bnp Paribas BNP 6.875 Variable 06/12/2029 Perp 6.2    95.39 7.83 +439 -1.11 -1.77 06/09/2022 FR Jr Subordinated Banks 1000MM 200k+200k Ba1/BBB-/BBB

BE6317598850 Ageas AGSBB 3.875 Variable 10/12/2029 Perp 6.2    72.91 9.53 +607 -0.90 -1.74 10/12/2019 BE Jr Subordinated Insurance 750MM 200k+200k  - /BBB+/BBB

XS2124980256 Intesa Sanpaolo Spa ISPIM 4.125 Variable 27/02/2030 Perp 6.4    71.52 10.32 +688 -2.38 -4.76 27/02/2020 IT Jr Subordinated Banks 750MM 250k+1k Ba3/BB-/BB-

FR0013523891 Ccr Re Sa CCRRE 2.875 Variable 15/04/2030 15/07/2040 6.5    79.64 6.71 +325 -0.54 -1.09 15/07/2020 FR Subordinated Insurance 300MM 100k+100k  - /BBB+/ - 

XS2249600771 Unipolsai Assicurazioni USIMIT 6.375 Variable 27/04/2030 Perp 6.6    88.48 8.72 +528 -0.68 -0.97 27/10/2020 IT Jr Subordinated Insurance 500MM 200k+1k Ba2/ - /BB

XS1963116964 Swiss Re Finance Lux SRENVX 2.534 Variable 30/04/2030 30/04/2050 6.6    86.69 4.96 +150 +1.89 +0.91 21/03/2019 CH Company Guarnt Insurance 750MM 100k+100k A2/A/ - 

FR001400F2H9 Bnp Paribas BNP 7.375 Variable 11/06/2030 Perp 6.7    97.30 7.90 +446 -1.16 -1.37 11/01/2023 FR Jr Subordinated Banks 1250MM 200k+200k Ba1/BBB-/BBB
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XS2189970317 Zurich Finance Ireland ZURNVX 1.875 Variable 17/06/2030 17/09/2050 6.7    80.02 5.40 +195 -0.60 -1.80 17/06/2020 CH Company Guarnt Insurance 750MM 100k+1k A2/A+/ - 

XS2198574209 Hannover Re HANRUE 1.750 Variable 08/07/2030 08/10/2040 6.8    78.82 5.47 +202 -0.74 -1.96 08/07/2020 DE Subordinated Insurance 500MM 100k+100k  - /A/A-

DE000A254TM8 Allianz Se ALVGR 2.121 Variable 08/07/2030 08/07/2050 6.8    81.44 5.48 +203 -0.69 -1.91 22/05/2020 DE Subordinated Insurance 1000MM 100k+100k A1/A+/A

FR0013463775 Cnp Assurances Saca CNPFP 2.000 Variable 27/07/2030 27/07/2050 6.8    79.70 5.68 +222 -0.65 -1.94 27/11/2019 FR Subordinated Insurance 750MM 100k+100k A3/A-/ - 

XS2221845683 Munich Re MUNRE 1.250 Variable 26/11/2030 26/05/2041 7.2    75.72 5.18 +172 -0.99 -2.37 23/09/2020 DE Jr Subordinated Insurance 1250MM 100k+100k  - /A/A

FR0013521630 Cnp Assurances Saca CNPFP 2.500 Variable 30/12/2030 30/06/2051 7.2    79.61 5.85 +239 -0.86 -2.09 30/06/2020 FR Subordinated Insurance 750MM 100k+100k A3/A-/ - 

XS2201857534 Assicurazioni Generali ASSGEN 2.429 Fixed 14/01/2031 14/07/2031 7.3    81.27 5.45 +198 -1.60 -2.46 14/07/2020 IT Subordinated Insurance 600MM 100k+1k Baa2/ - /BBB+

XS2378468420 Wuestenrot&wuerttemberg WUWGR 2.125 Variable 10/03/2031 10/09/2041 7.4    71.36 7.25 +379 -0.33 -0.80 10/09/2021 DE Subordinated Insurance 300MM 100k+100k  - /BBB-/ - 

BE6328904428 Euroclear Investments Sa ECLEAR 1.375 Variable 16/03/2031 16/06/2051 7.5    76.48 5.28 +182 -0.21 -0.26 16/06/2021 BE Jr Subordinated Banks 350MM 100k+100k  - /A/A

XS2325328313 Storebrand Livsforsikrin STBNO 1.875 Variable 31/03/2031 30/09/2051 7.5    72.43 6.39 +293 -1.00 -2.24 31/03/2021 NO Subordinated Insurance 300MM 100k+1k  - /BBB+/ - 

XS2314312179 Axa Sa AXASA 1.375 Variable 07/04/2031 07/10/2041 7.5    75.75 5.39 +193 -1.02 -2.30 07/04/2021 FR Subordinated Insurance 1000MM 100k+1k A2/A-/ - 

BE6325355822 Ageas AGSBB 1.875 Variable 24/05/2031 24/11/2051 7.6    72.65 6.13 +280 -1.00 -2.12 24/11/2020 BE Subordinated Insurance 500MM 100k+100k  - /A-/A-

XS2418392143 Uniqa Insurance Group Ag UQA 2.375 Variable 09/06/2031 09/12/2041 7.7    73.14 6.75 +329 -0.96 -2.49 09/12/2021 AT Subordinated Insurance 375MM 100k+100k  - /BBB/ - 

XS2197076651 Helvetia Europe Sa HELNSW 2.750 Variable 30/06/2031 30/09/2041 7.7    79.72 6.02 +256 -0.90 -1.78 30/06/2020 CH Company Guarnt Insurance 600MM 100k+1k  - /A-/ - 

XS2223761813 Intesa Sanpaolo Spa ISPIM 5.875 Variable 01/09/2031 Perp 7.9    80.57 9.41 +597 -1.62 -1.93 01/09/2020 IT Jr Subordinated Banks 750MM 250k+1k Ba3/BB-/BB-

XS2381261424 Munich Re MUNRE 1.000 Variable 26/11/2031 26/05/2042 8.2    71.25 5.22 +175 -1.23 -2.80 02/09/2021 DE Jr Subordinated Insurance 1000MM 100k+100k  - /A/A

XS2320745156 Hannover Re HANRUE 1.375 Variable 30/12/2031 30/06/2042 8.2    72.58 5.39 +192 -1.03 -2.59 22/03/2021 DE Subordinated Insurance 750MM 100k+100k  - /A/A-

DE000A30VJZ6 Allianz Se ALVGR 4.252 Variable 05/01/2032 05/07/2052 8.3    90.60 5.64 +216 -1.13 -2.68 02/06/2022 DE Subordinated Insurance 1250MM 100k+100k A1/A+/ - 

XS2431029441 Axa Sa AXASA 1.875 Variable 10/01/2032 10/07/2042 8.3    74.38 5.66 +219 -1.26 -2.68 10/01/2022 FR Subordinated Insurance 1250MM 100k+1k A2/A-/ - 

XS2411241693 Talanx Ag TALANX 1.750 Variable 01/06/2032 01/12/2042 8.7    73.45 5.52 +204 -1.20 -3.00 01/12/2021 DE Subordinated Insurance 500MM 100k+100k  - /A-/ - 

XS2226645278 Sampo Oyj SAMPFH 2.500 Variable 03/06/2032 03/09/2052 8.7    76.51 5.97 +250 -0.85 -2.55 03/09/2020 FI Subordinated Insurance 1000MM 100k+1k Baa1/BBB+/ - 

XS2181959110 Swiss Re Finance Uk SRENVX 2.714 Variable 04/06/2032 04/06/2052 8.7    80.15 5.68 +220 -0.61 -1.91 04/06/2020 US Company Guarnt Insurance 800MM 100k+100k A3/BBB+/ - 

AT0000A2XST0 Vienna Insurance Grp Agw VIGAV 4.875 Variable 15/06/2032 15/06/2042 8.7    91.77 6.12 +264 -1.16 -2.72 15/06/2022 AT Subordinated Insurance 500MM 100k+100k  - /A-/ - 

XS2526486159 Nn Group Nv NNGRNV 5.250 Variable 30/08/2032 01/03/2043 8.9    92.71 6.30 +280 -2.04 -3.42 30/08/2022 NL Subordinated Insurance 500MM 100k+1k  - /BBB-/BBB+

XS2487052487 Axa Sa AXASA 4.250 Variable 10/09/2032 10/03/2043 8.9    89.77 5.74 +226 -1.21 -2.72 31/05/2022 FR Subordinated Insurance 1250MM 100k+1k A2/A-/ - 

XS2610457967 Axa Sa AXASA 5.500 Variable 11/01/2033 11/07/2043 9.3    97.38 5.86 +236 -1.25 -2.84 11/04/2023 FR Subordinated Insurance 1000MM 100k+1k A2/A-/ - 

FR001400F620 Cnp Assurances Saca CNPFP 5.250 Variable 18/01/2033 18/07/2053 9.3    94.00 6.12 +263 -1.13 -2.92 18/01/2023 FR Subordinated Insurance 500MM 100k+100k  - /A-/BBB+

FR0014005X99 Cnp Assurances Saca CNPFP 1.875 Variable 12/04/2033 12/10/2053 9.5    70.34 5.75 +238 -1.17 -2.83 12/10/2021 FR Subordinated Insurance 500MM 100k+100k  - /A-/BBB+

XS2616652637 Nn Group Nv NNGRNV 6.000 Variable 03/05/2033 03/11/2043 9.6    97.00 6.41 +291 -1.95 -3.45 03/05/2023 NL Subordinated Insurance 1000MM 100k+1k  - /BBB-/BBB+

XS2554581830 Asr Nederland Nv ASRNED 7.000 Variable 07/09/2033 07/12/2043 9.9    102.55 6.64 +314 -1.03 -2.59 22/11/2022 NL Subordinated Insurance 1000MM 100k+1k  - /BBB-/ - 
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USF2893TAM83 Electricite De France Sa EDF 5.625 Variable 22/01/2024 Perp 0.3    99.39 7.64 +213 +0.05 +0.20 22/01/2014 FR Jr Subordinated Electric 596MM 100k+1k Ba2/B+/BBB-

XS1668531335 Phoenix Lead Ltd CKINF 4.850 Fixed 23/02/2024 Perp 0.4    77.73 6.24 +232 -0.76 -4.09 23/08/2017 HK Company Guarnt Engineering&Construction 650MM 200k+1k  - /BBB/ - 

USP0607LAC74 Aes Andes Sa AES 7.125 Variable 07/04/2024 26/03/2079 0.5    95.36 13.78 +823 -0.08 -0.97 26/03/2019 CL Jr Subordinated Electric 517MM 200k+1k Ba2/BB/BB

XS2325182512 Mcc Holding Hk Corp Ltd CHMETL 2.950 Variable 20/04/2024 Perp 0.5    98.33 6.13 +56 +0.15 +0.23 20/04/2021 CN Company Guarnt Metal Fabricate/Hardware 500MM 200k+1k Baa1/ - / - 

XS2001168447 China Huadian Overseas HUADIA 4.000 Variable 29/05/2024 Perp 0.7    98.63 6.17 +61 -0.05 +0.05 29/05/2019 CN Company Guarnt Electric 500MM 200k+1k A2/ - / - 

XS2008565116 Dianjian Haiyu Ltd CHPWCN 4.300 Variable 20/06/2024 Perp 0.7    98.70 6.20 +64 -0.05 +0.06 20/06/2019 CN Company Guarnt Engineering&Construction 500MM 200k+1k  - / - /BBB

XS2014269018 Crcc Chengan Ltd RLCONS 3.970 Variable 27/06/2024 Perp 0.7    98.55 6.02 +47 +0.08 +0.18 27/06/2019 CN Company Guarnt Transportation 1000MM 200k+1k Baa1/ - / - 

XS1888180640 Vodafone Group Plc VOD 6.250 Variable 03/07/2024 03/10/2078 0.8    99.04 7.61 +206 -0.12 -0.05 03/10/2018 GB Jr Subordinated Telecommunications 976MM 200k+1k Ba1/BB+/BB+

XS2115053626 Minmetals Bounteous Fin MINMET 3.375 Variable 03/09/2024 Perp 0.9    97.45 6.30 +76 +0.02 +0.20 03/03/2020 CN Company Guarnt Mining 1000MM 200k+1k Baa1/ - / - 

XS2051055908 Chinalco Capital Holding CHALUM 4.100 Variable 11/09/2024 Perp 0.9    98.13 6.19 +66 -0.03 +0.08 11/09/2019 CN Company Guarnt Mining 750MM 200k+1k  - / - /BBB+

US26441CBG96 Duke Energy Corp DUK 4.875 Variable 16/09/2024 Perp 1.0    97.76 7.37 +185 -0.57 -0.40 12/09/2019 US Jr Subordinated Electric 1000MM 1k+1k Ba1/BBB-/ - 

US25746UBY47 Dominion Energy Inc D 5.750 Variable 01/10/2024 01/10/2054 1.0    97.67 8.25 +275 -0.15 +0.75 03/10/2014 US Jr Subordinated Electric 685MM 1k+1k Baa3/BBB-/BBB-

XS2403671493 Spic Preferred Co No 1 SPICPF 3.380 Variable 09/10/2024 Perp 1.0    97.15 6.33 +84 -0.01 +0.25 09/11/2021 CN Subordinated Electric 900MM 200k+1k Baa1/ - / - 

XS2102904864 Ccci Treasure Ltd CHCOMU 3.425 Variable 21/11/2024 Perp 1.1    96.57 6.06 +72 +0.07 -0.02 21/02/2020 CN Company Guarnt Engineering&Construction 1000MM 200k+1k Baa2/ - / - 

XS2084426514 China State Con Fin Iii CHSCOI 4.000 Variable 03/12/2024 Perp 1.2    97.46 6.29 +88 -0.02 +0.05 03/12/2019 CN Company Guarnt Engineering&Construction 500MM 200k+1k Baa3/ - / - 

XS2078897928 Geely Automobile GEELY 4.000 Variable 09/12/2024 Perp 1.2    96.00 7.61 +220 +0.02 +0.13 09/12/2019 CN Sr Unsecured Auto Manufacturers 500MM 200k+1k Baa3/ - / - 

US25746UDD81 Dominion Energy Inc D 4.650 Variable 15/12/2024 Perp 1.2    92.77 11.28 +588 -0.26 +1.34 13/12/2019 US Jr Subordinated Electric 800MM 1k+1k Ba1/BBB-/BBB-

USV6703DAA29 Network I2i Ltd BHARTI 5.650 Variable 15/01/2025 Perp 1.3    97.35 7.88 +250 -0.21 -0.36 15/10/2019 IN Company Guarnt Telecommunications 1000MM 200k+1k  - /BB/BB

XS2063459189 Clp Power Hk Finance Ltd CHINLP 3.550 Variable 06/02/2025 Perp 1.3    95.92 6.79 +143 -0.04 -0.31 06/11/2019 HK Company Guarnt Electric 500MM 200k+1k A3/A-/ - 

US854502AM31 Stanley Black & Decker I SWK 4.000 Variable 15/03/2025 15/03/2060 1.4    84.11 16.84 +1,155 +0.06 +4.53 10/02/2020 US Jr Subordinated Hand/Machine Tools 750MM 2k+1k Baa3/BBB/BBB-

XS2417388175 Spic Preferred Co No 2 SPICPT 3.450 Variable 13/05/2025 Perp 1.6    95.59 6.24 +105 -0.02 +0.11 13/12/2021 CN Jr Subordinated Electric 1200MM 200k+1k Baa1/ - / - 

US29273VAL45 Energy Transfer Lp ET 6.750 Variable 15/05/2025 Perp 1.6    93.30 11.41 +618 -0.40 -0.20 22/01/2020 US Jr Subordinated Pipelines 500MM 1k+1k Ba2/BB+/BB

US89356BAA61 Transcanada Trust TRPCN 5.625 Variable 20/05/2025 20/05/2075 1.6    93.23 10.25 +503 -1.13 -1.92 20/05/2015 CA Company Guarnt Pipelines 750MM 1k+1k Ba1/BBB-/BBB-

US05565QDU94 Bp Capital Markets Plc BPLN 4.375 Variable 22/06/2025 Perp 1.7    96.00 6.89 +172 -0.11 -0.38 22/06/2020 GB Company Guarnt Oil&Gas 2500MM 1k+1k Baa1/BBB/BBB+

XS2184856859 China Huadian Overseas HUADIA 3.375 Variable 23/06/2025 Perp 1.7    95.74 6.02 +85 +0.00 -0.09 23/06/2020 CN Company Guarnt Electric 500MM 200k+1k A2/ - / - 

XS2237806364 Blossom Joy Ltd COFCHK 3.100 Variable 21/07/2025 Perp 1.8    94.79 5.84 +80 -0.06 -0.06 21/10/2020 CN Company Guarnt Food 500MM 200k+1k Baa1/ - / - 

XS2158697255 Dp World Salaam DPWDU 6.000 Variable 01/10/2025 Perp 2.0    98.88 6.61 +153 -0.47 -1.05 01/07/2020 AE Jr Subordinated Commercial Services 1500MM 200k+1k Ba1/ - /BBB-

US842587DF14 Southern Co SO 4.000 Variable 15/10/2025 15/01/2051 2.0    93.37 7.59 +254 -0.73 -0.33 18/09/2020 US Jr Subordinated Electric 1250MM 2k+1k Baa3/BBB-/BBB-

US816851BK46 Sempra SRE 4.875 Variable 15/10/2025 Perp 2.0    95.69 7.20 +214 -0.42 +0.29 19/06/2020 US Jr Subordinated Electric 900MM 1k+1k Ba1/BBB-/BBB-

USN15516AF97 Braskem Netherlands BRASKM 8.500 Variable 24/10/2025 23/01/2081 2.1    99.10 8.99 +394 -0.37 -1.85 23/07/2020 BR Company Guarnt Chemicals 600MM 200k+1k  - /BB/BB

US05567SAA06 Bnsf Funding Trust I BNSF 6.613 Variable 15/01/2026 15/12/2055 2.3    97.88 7.64 +267 -0.17 -0.51 15/12/2005 US Company Guarnt Transportation 500MM 1k+1k Baa2/A/ - 

USV6703DAC84 Network I2i Ltd BHARTI 3.975 Variable 03/03/2026 Perp 2.4    91.36 7.62 +278 -0.17 -0.89 03/03/2021 IN Company Guarnt Telecommunications 500MM 200k+1k  - /BB/BB

XS2264054706 Airport Authority Hk HKAA 2.100 Variable 08/03/2026 Perp 2.4    91.28 6.02 +113 -0.17 -0.19 08/12/2020 HK Sr Unsecured Sovereign 750MM 200k+1k  - /AA/ - 

US281020AS67 Edison International EIX 5.375 Variable 15/03/2026 Perp 2.4    89.25 10.47 +557 -0.64 -0.07 09/03/2021 US Jr Subordinated Electric 1250MM 1k+1k Ba1/BB+/BB+

XS2269194499 Powerchina Rb Bvi CHPWCN 3.080 Variable 01/04/2026 Perp 2.5    93.30 6.02 +114 -0.12 -0.03 01/04/2021 CN Company Guarnt Engineering&Construction 500MM 200k+1k  - / - /BBB

USJ6S87BAA66 Rakuten Group Inc RAKUTN 5.125 Variable 22/04/2026 Perp 2.6    72.83 19.08 +1,420 -0.71 +0.67 22/04/2021 JP Subordinated Internet 750MM 200k+1k  - /B/ - 

US92857WBV19 Vodafone Group Plc VOD 3.250 Variable 04/06/2026 04/06/2081 2.7    88.77 8.02 +318 -0.37 -0.06 04/06/2021 GB Jr Subordinated Telecommunications 500MM 1k+1k Ba1/BB+/BB+

XS2344740811 China State Cons Finance CHSCOI 3.400 Variable 08/06/2026 Perp 2.7    93.61 6.02 +119 +0.03 -0.23 08/06/2021 CN Company Guarnt Engineering&Construction 500MM 200k+1k Baa3/ - / - 

USP2253TJS98 Cemex Sab De Cv CEMEX 5.125 Variable 08/06/2026 Perp 2.7    93.31 7.95 +311 +0.27 -0.08 08/06/2021 MX Subordinated Building Materials 1000MM 200k+1k  - /B+/BB-

US842587DJ36 Southern Co SO 3.750 Variable 15/06/2026 15/09/2051 2.7    87.29 9.18 +435 -0.02 +0.63 06/05/2021 US Jr Subordinated Electric 1000MM 2k+1k Baa3/BBB-/BBB-

US290876AD37 Emera Inc EMACN 6.750 Variable 15/06/2026 15/06/2076 2.7    95.82 8.51 +367 -0.78 -1.54 16/06/2016 CA Jr Subordinated Electric 1200MM 2k+1k Ba2/BB+/BB+

XS2277590209 Cas Capital No1 Ltd CASHLD 4.000 Variable 12/07/2026 Perp 2.8    81.52 12.04 +723 -0.83 -1.42 12/01/2021 HK Company Guarnt Telecommunications 750MM 200k+1k Ba2/BB/ - 

USP1451JAA18 Banco Nacional Com Ext BNCE 2.720 Variable 11/08/2026 11/08/2031 2.9    83.29 9.55 +476 -1.34 -2.19 11/08/2021 MX Subordinated Banks 500MM 200k+1k Ba1/ - /BB

US89356BAB45 Transcanada Trust TRPCN 5.875 Variable 15/08/2026 15/08/2076 2.9    91.71 9.23 +443 -0.67 -1.77 11/08/2016 CA Company Guarnt Pipelines 1200MM 1k+1k Ba1/BBB-/BBB-

USU92266AA07 Vistra Corp VST 8.000 Variable 15/10/2026 Perp 3.0    96.46 9.37 +459 -0.20 -0.56 15/10/2021 US Jr Subordinated Electric 1000MM 1k+1k Ba3/B/B+

US29273VAN01 Energy Transfer Lp ET 6.500 Variable 15/11/2026 Perp 3.1    92.98 9.14 +439 -0.12 +0.40 15/06/2021 US Jr Subordinated Pipelines 900MM 1k+1k Ba2/BB+/BB

US025537AU52 American Electric Power AEP 3.875 Variable 15/11/2026 15/02/2062 3.1    81.46 11.08 +634 -1.00 -0.05 15/11/2021 US Jr Subordinated Electric 750MM 2k+1k Baa3/BBB/BB+

XS2102905168 Ccci Treasure Ltd CHCOMU 3.650 Variable 21/11/2026 Perp 3.1    93.07 5.94 +125 +0.01 -0.09 21/02/2020 CN Company Guarnt Engineering&Construction 500MM 200k+1k Baa2/ - / - 

USG15820EA02 British Telecommunicatio BRITEL 4.250 Variable 23/11/2026 23/11/2081 3.1    88.72 8.13 +343 -0.25 -0.68 23/11/2021 GB Company Guarnt Telecommunications 500MM 200k+1k Ba1/BB+/BB+

US281020AT41 Edison International EIX 5.000 Variable 15/12/2026 Perp 3.2    86.13 10.20 +547 -0.63 -0.35 12/11/2021 US Jr Subordinated Electric 750MM 1k+1k Ba1/BB+/BB+

USU92266AB89 Vistra Corp VST 7.000 Variable 15/12/2026 Perp 3.2    92.26 9.88 +514 -0.17 -1.30 10/12/2021 US Jr Subordinated Electric 1000MM 1k+1k Ba3/B/B+

US816851BM02 Sempra SRE 4.125 Variable 01/01/2027 01/04/2052 3.2    81.47 11.09 +637 -0.59 -0.37 19/11/2021 US Jr Subordinated Electric 1000MM 2k+1k Baa3/BBB-/BBB-

US19075QAD43 Cobank Acb COBKAC 4.250 Variable 01/01/2027 Perp 3.2    79.99 11.77 +707 -0.12 -0.11 07/12/2021 US Jr Subordinated Sovereign 425MM 250k+1k  - /BBB+/BBB
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XS2455411558 Dianjian Haiyu Ltd CHPWCN 4.250 Variable 14/01/2027 Perp 3.3    95.52 5.67 +100 +0.13 +0.04 14/04/2022 CN Company Guarnt Engineering&Construction 500MM 200k+1k Baa2/ - / - 

US29250NAN57 Enbridge Inc ENBCN 6.000 Variable 15/01/2027 15/01/2077 3.3    92.10 8.82 +410 -1.22 -3.35 19/12/2016 CA Subordinated Pipelines 750MM 2k+1k Baa3/BBB-/BBB-

US25746UDM80 Dominion Energy Inc D 4.350 Variable 15/01/2027 Perp 3.3    86.45 9.24 +452 -1.47 +0.55 09/12/2021 US Jr Subordinated Electric 1000MM 1k+1k Ba1/BBB-/BBB-

US26441CBP95 Duke Energy Corp DUK 3.250 Variable 15/01/2027 15/01/2082 3.3    74.92 12.86 +815 +0.36 -0.31 28/09/2021 US Jr Subordinated Electric 500MM 2k+1k Baa3/BBB-/ - 

US015857AH86 Algonquin Pwr & Utility AQNCN 4.750 Variable 18/01/2027 18/01/2082 3.3    81.88 11.52 +681 -1.03 -1.52 18/01/2022 CA Jr Subordinated Electric 750MM 2k+1k  - /BB+/BB+

US92553PBC59 Paramount Global PARA 6.250 Variable 28/02/2027 28/02/2057 3.4    76.19 15.52 +1,081 -1.21 -4.40 28/02/2017 US Jr Subordinated Media 650MM 2k+1k Ba1/BB/BB+

US65339KCB44 Nextera Energy Capital NEE 3.800 Variable 15/03/2027 15/03/2082 3.4    84.95 8.97 +430 -1.43 -0.61 14/12/2021 US Company Guarnt Electric 600MM 2k+1k Baa2/BBB/BBB

US89356BAC28 Transcanada Trust TRPCN 5.300 Variable 15/03/2027 15/03/2077 3.4    87.02 9.83 +515 -0.04 -0.91 02/03/2017 CA Company Guarnt Pipelines 1500MM 1k+1k Ba1/BBB-/BBB-

USC7923QAC27 Rogers Communications In RCICN 5.250 Variable 15/03/2027 15/03/2082 3.4    89.90 8.70 +402 -0.69 -2.04 11/02/2022 CA Subordinated Telecommunications 750MM 2k+1k Ba2/BB/BB

US92556HAE71 Paramount Global PARA 6.375 Variable 30/03/2027 30/03/2062 3.5    78.49 14.44 +976 -1.17 -4.81 29/03/2022 US Jr Subordinated Media 1000MM 2k+1k Ba1/BB/BB+

US29250NAS45 Enbridge Inc ENBCN 5.500 Variable 15/07/2027 15/07/2077 3.8    87.92 9.37 +472 -1.43 -3.53 14/07/2017 CA Subordinated Pipelines 1000MM 2k+1k Baa3/BBB-/BBB-

XS1642686676 Softbank Group Corp SOFTBK 6.875 Variable 19/07/2027 Perp 3.8    94.91 8.47 +382 -1.11 -1.42 19/07/2017 JP Subordinated Telecommunications 1750MM 200k+1k B2/B/ - 

US29379VBN29 Enterprise Products Oper EPD 5.250 Variable 16/08/2027 16/08/2077 3.9    88.23 8.91 +428 -0.44 -0.26 16/08/2017 US Company Guarnt Pipelines 1000MM 2k+1k Baa2/BBB/BBB

US37045XCA28 General Motors Finl Co GM 5.750 Variable 30/09/2027 Perp 4.0    81.29 11.76 +714 -0.78 -1.64 20/09/2017 US Jr Subordinated Auto Manufacturers 1000MM 1k+1k Ba1/BB+/BB+

US29250NBN49 Enbridge Inc ENBCN 7.375 Variable 15/10/2027 15/01/2083 4.0    95.64 8.68 +406 -0.75 -3.40 20/09/2022 CA Subordinated Pipelines 500MM 2k+1k Baa3/BBB-/BBB-

US65339KAV26 Nextera Energy Capital NEE 4.800 Variable 01/12/2027 01/12/2077 4.2    87.31 8.48 +389 -1.16 -2.13 02/11/2017 US Company Guarnt Electric 550MM 2k+1k Baa2/BBB/BBB

US29379VBR33 Enterprise Products Oper EPD 5.375 Variable 15/02/2028 15/02/2078 4.4    83.96 10.00 +541 -0.84 +0.26 15/02/2018 US Company Guarnt Pipelines 700MM 2k+1k Baa2/BBB/BBB

US29273VAJ98 Energy Transfer Lp ET 6.625 Variable 15/02/2028 Perp 4.4    80.50 12.56 +796 -1.13 -1.03 16/11/2017 US Jr Subordinated Pipelines 550MM 1k+1k Ba2/BB+/BB

US29250NAW56 Enbridge Inc ENBCN 6.250 Variable 01/03/2028 01/03/2078 4.4    89.71 9.14 +455 -0.97 -3.88 01/03/2018 CA Subordinated Pipelines 850MM 2k+1k Baa3/BBB-/BBB-

XS2264055182 Airport Authority Hk HKAA 2.400 Variable 08/03/2028 Perp 4.4    86.52 5.91 +135 -0.42 -0.75 08/12/2020 HK Sr Unsecured Sovereign 750MM 200k+1k  - /AA/ - 

USP2253TJT71 Cemex Sab De Cv CEMEX 9.125 Variable 14/03/2028 Perp 4.4    103.73 8.11 +351 -0.56 -1.11 14/03/2023 MX Subordinated Building Materials 1000MM 200k+1k  - /B+/BB-

US281020AX52 Edison International EIX 8.125 Variable 15/03/2028 15/06/2053 4.5    100.25 8.06 +346 -0.85 -1.76 06/03/2023 US Jr Subordinated Electric 500MM 2k+1k Baa3/BB+/BB+

USU66962AZ17 Nrg Energy Inc NRG 10.250 Variable 15/03/2028 Perp 4.5    98.43 10.70 +609 -0.57 -0.92 09/03/2023 US Jr Subordinated Electric 650MM 1k+1k Ba3/B/BB-

US37045XCM65 General Motors Finl Co GM 6.500 Variable 30/09/2028 Perp 5.0    85.98 10.15 +560 -0.74 -2.01 24/09/2018 US Jr Subordinated Auto Manufacturers 500MM 1k+1k Ba1/BB+/BB+

US29250NBS36 Enbridge Inc ENBCN 8.250 Variable 15/10/2028 15/01/2084 5.0    98.02 8.75 +420 -1.36 25/09/2023 CA Subordinated Pipelines 750MM 2k+1k Baa3/BBB-/BBB-

US92857WBQ24 Vodafone Group Plc VOD 7.000 Variable 04/01/2029 04/04/2079 5.3    99.31 7.15 +262 -1.42 -2.15 04/04/2019 GB Jr Subordinated Telecommunications 2000MM 1k+1k Ba1/BB+/BB+

US65339KBK51 Nextera Energy Capital NEE 5.650 Variable 01/05/2029 01/05/2079 5.6    92.69 7.27 +275 -1.07 -1.35 04/04/2019 US Company Guarnt Electric 500MM 2k+1k Baa2/BBB/BBB

US89356BAE83 Transcanada Trust TRPCN 5.500 Variable 15/09/2029 15/09/2079 6.0    82.38 9.44 +493 -0.99 -2.96 12/09/2019 CA Company Guarnt Pipelines 1100MM 1k+1k Ba1/BBB-/BBB-

US125896BU39 Cms Energy Corp CMS 4.750 Variable 01/03/2030 01/06/2050 6.4    85.80 7.59 +310 -1.31 -2.58 28/05/2020 US Jr Subordinated Electric 500MM 2k+1k Baa3/BBB-/BB+

US05565QDV77 Bp Capital Markets Plc BPLN 4.875 Variable 22/03/2030 Perp 6.5    89.34 6.95 +246 -0.44 -2.39 22/06/2020 GB Company Guarnt Oil&Gas 2500MM 1k+1k Baa1/BBB/BBB+

US29250NBC83 Enbridge Inc ENBCN 5.750 Variable 15/04/2030 15/07/2080 6.5    87.39 8.29 +379 -1.34 -5.22 08/07/2020 CA Subordinated Pipelines 1000MM 2k+1k Baa3/BBB-/BBB-

US29273VAM28 Energy Transfer Lp ET 7.125 Variable 15/05/2030 Perp 6.6    87.12 9.82 +532 -3.07 -3.18 22/01/2020 US Jr Subordinated Pipelines 1485MM 1k+1k Ba2/BB+/BB

US37045XDB91 General Motors Finl Co GM 5.700 Variable 30/09/2030 Perp 7.0    86.40 8.30 +382 -1.06 -1.20 16/09/2020 US Jr Subordinated Auto Manufacturers 500MM 1k+1k Ba1/BB+/BB+

US92857WBW91 Vodafone Group Plc VOD 4.125 Variable 04/03/2031 04/06/2081 7.4    77.14 8.32 +385 -1.05 -2.36 04/06/2021 GB Jr Subordinated Telecommunications 1000MM 1k+1k Ba1/BB+/BB+

USG15820EB84 British Telecommunicatio BRITEL 4.875 Variable 23/08/2031 23/11/2081 7.9    81.84 8.03 +356 -0.83 -1.28 23/11/2021 GB Company Guarnt Telecommunications 500MM 200k+1k Ba1/BB+/BB+

US89356BAG32 Transcanada Trust TRPCN 5.600 Variable 07/12/2031 07/03/2082 8.2    82.25 8.68 +421 -0.74 -1.90 07/03/2022 CA Company Guarnt Pipelines 800MM 1k+1k Ba1/BBB-/BBB-

US29250NBP96 Enbridge Inc ENBCN 7.625 Variable 15/10/2032 15/01/2083 9.0    95.79 8.29 +382 -0.74 -5.63 20/09/2022 CA Subordinated Pipelines 600MM 2k+1k Baa3/BBB-/BBB-

USF2941JAA81 Electricite De France Sa EDF 9.125 Variable 15/03/2033 Perp 9.5    104.08 8.49 +401 -0.79 -1.32 15/06/2023 FR Jr Subordinated Electric 1500MM 200k+1k Ba2/B+/BBB-

US29250NBT19 Enbridge Inc ENBCN 8.500 Variable 15/10/2033 15/01/2084 10.0  98.83 8.68 +421 -1.07 25/09/2023 CA Subordinated Pipelines 1250MM 2k+1k Baa3/BBB-/BBB-
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US064159KJ44 Bank Of Nova Scotia BNS 8.209 Variable 12/01/2024 Perp 0.3    88.29 9.43 +404 -0.46 -0.65 12/10/2017 CA Jr Subordinated Banks 1250MM 1k+1k Baa3/BBB-/ - 

XS1867595750 Yapi Ve Kredi Bankasi As YKBNK 13.875 Variable 15/01/2024 Perp 0.3    102.36 5.11 -44 -0.34 -1.01 15/01/2019 TR Jr Subordinated Banks 650MM 200k+1k Caa3/ - / - 

NL0000116168 Aegon Nv AEGON 3.939 Floating 15/01/2024 Perp 0.3    76.74 6.01 +210 -0.39 -0.81 15/07/2004 NL Jr Subordinated Insurance 500MM 0k+0k Baa2/BBB-/ - 

USF22797RT78 Credit Agricole Sa ACAFP 7.875 Variable 23/01/2024 Perp 0.3    99.72 8.82 +370 -0.20 -0.28 23/01/2014 FR Jr Subordinated Banks 1750MM 200k+1k  - /BBB-/BBB

USH4209UAT37 Ubs Group Ag UBS 7.000 Variable 31/01/2024 Perp 0.3    99.13 9.68 +414 -0.25 -0.57 31/01/2019 CH Jr Subordinated Banks 2500MM 200k+1k Baa3/BB/BBB-

US46625HJQ48 Jpmorgan Chase & Co JPM 6.750 Variable 01/02/2024 Perp 0.3    100.10 6.35 +77 -0.00 -0.15 22/01/2014 US Jr Subordinated Banks 2000MM 1k+1k Baa2/BBB-/BBB+

XS1951093894 Banco Santander Sa SANTAN 7.500 Variable 08/02/2024 Perp 0.4    97.80 14.18 +855 -0.77 +1.19 08/02/2019 ES Jr Subordinated Banks 1200MM 200k+200k Ba1/ - /BB+

XS1952091202 Svenska Handelsbanken Ab SHBASS 6.250 Variable 01/03/2024 Perp 0.4    98.98 8.53 +311 +0.09 +0.21 22/02/2019 SE Jr Subordinated Banks 500MM 200k+200k Baa2/BBB/A-

XS1489814340 Axa Sa AXASA 4.500 Fixed 15/03/2024 Perp 0.4    81.86 5.50 +159 -1.38 -2.89 15/09/2016 FR Jr Subordinated Insurance 850MM 200k+2k A2/A-/ - 

US744320AN25 Prudential Financial Inc PRU 5.200 Variable 15/03/2024 15/03/2044 0.4    98.75 8.09 +255 -0.10 -0.33 22/03/2013 US Jr Subordinated Insurance 500MM 2k+1k Baa1/BBB+/BBB

USP5R6DPAB67 Itau Unibanco Hldg Sa/ky ITAU 7.859 Variable 19/03/2024 Perp 0.5    97.92 12.65 +682 -0.16 -0.17 19/03/2018 BR Jr Subordinated Banks 750MM 200k+1k B2/ - /B

USF1R15XK938 Bnp Paribas BNP 6.625 Variable 25/03/2024 Perp 0.5    98.75 9.38 +383 -0.46 -0.57 25/03/2019 FR Jr Subordinated Banks 1500MM 200k+1k Ba1/BBB-/BBB

XS1586367945 Danske Bank A/s DANBNK 6.125 Variable 28/03/2024 Perp 0.5    98.25 9.93 +439 -0.12 +0.30 28/03/2017 DK Jr Subordinated Banks 750MM 200k+1k Ba2/BB+/BBB

USG07402DP58 Banco Do Brasil (cayman) BANBRA 6.250 Variable 15/04/2024 Perp 0.5    92.63 21.76 +1,618 -0.25 -2.48 31/01/2013 BR Jr Subordinated Banks 1780MM 200k+1k  - /CCC+/ - 

XS1956051145 Ing Groep Nv INTNED 6.750 Variable 16/04/2024 Perp 0.5    98.63 9.46 +388 -0.21 +0.29 26/02/2019 NL Jr Subordinated Banks 1250MM 200k+1k Ba1/ - /BBB

US46625HJW16 Jpmorgan Chase & Co JPM 6.125 Variable 30/04/2024 Perp 0.6    99.49 7.05 +148 -0.27 -0.25 10/03/2014 US Jr Subordinated Banks 1000MM 1k+1k Baa2/BBB-/BBB+

US172967HQ76 Citigroup Inc C 6.300 Variable 15/05/2024 Perp 0.6    98.46 8.93 +337 +0.89 -0.17 30/04/2014 US Jr Subordinated Banks 1750MM 1k+1k Ba1/BB+/BBB-

XS1046224884 Unicredit Spa UCGIM 8.000 Variable 03/06/2024 Perp 0.7    99.05 9.49 +391 -0.43 +0.12 03/04/2014 IT Jr Subordinated Banks 1250MM 200k+1k  - / - /BB-

US949746RG83 Wells Fargo & Company WFC 5.900 Variable 15/06/2024 Perp 0.7    98.76 7.75 +219 -0.64 -0.92 22/04/2014 US Jr Subordinated Banks 2000MM 1k+1k Baa2/BB+/BBB

US06738EBG98 Barclays Plc BACR 8.000 Variable 15/06/2024 Perp 0.7    98.78 9.83 +431 -0.28 +0.01 27/03/2019 GB Jr Subordinated Banks 2000MM 200k+1k Ba1/BB-/BBB-

USP3772WAF97 Banco Do Brasil (cayman) BANBRA 9.000 Variable 18/06/2024 Perp 0.7    100.66 7.99 +243 -0.15 -0.19 18/06/2014 BR Jr Subordinated Banks 2120MM 200k+1k B2/CCC+/ - 

US060505FP42 Bank Of America Corp BAC 5.125 Variable 20/06/2024 Perp 0.7    97.72 8.49 +293 -0.39 -0.53 20/06/2019 US Jr Subordinated Banks 854MM 1k+1k Baa2/BBB-/BBB+

US539439AG42 Lloyds Banking Group Plc LLOYDS 7.500 Variable 27/06/2024 Perp 0.7    98.21 10.08 +457 -0.48 -0.00 07/04/2014 GB Jr Subordinated Banks 1675MM 200k+1k Baa3/BB-/BBB-

USY4822WCT54 Kookmin Bank CITNAT 4.350 Variable 02/07/2024 Perp 0.7    98.14 6.96 +141 -0.07 +0.16 02/07/2019 KR Jr Subordinated Banks 500MM 200k+1k Baa3/BBB-/ - 

XS2032636438 Coastal Emerald Ltd CNSHAN 4.300 Variable 01/08/2024 Perp 0.8    97.96 6.89 +134 -0.01 +0.19 01/08/2019 CN Company Guarnt Diversified Finan Serv 900MM 200k+1k A3/ - /A-

US48128BAF85 Jpmorgan Chase & Co JPM 5.000 Variable 01/08/2024 Perp 0.8    97.27 8.50 +295 -0.58 -1.54 31/07/2019 US Jr Subordinated Banks 2250MM 1k+1k Baa2/BBB-/BBB+

US38148BAE83 Goldman Sachs Group Inc GS 5.500 Variable 10/08/2024 Perp 0.9    98.20 7.73 +219 +0.10 -0.15 17/06/2019 US Jr Subordinated Banks 500MM 1k+1k Ba1/BB+/BBB-

US06368B5P91 Bank Of Montreal BMO 4.800 Variable 25/08/2024 Perp 0.9    90.01 17.39 +1,187 -0.16 +0.63 30/07/2019 CA Jr Subordinated Banks 500MM 1k+1k Baa3/BBB-/ - 

XS2049422343 Swiss Re Finance Lux SRENVX 4.250 Variable 04/09/2024 Perp 0.9    97.15 7.56 +197 +2.27 +4.52 04/09/2019 CH Company Guarnt Insurance 1000MM 200k+200k A2/A/ - 

US060505EH35 Bank Of America Corp BAC 6.250 Variable 05/09/2024 Perp 0.9    99.11 7.26 +173 -0.42 -0.43 05/09/2014 US Jr Subordinated Banks 2000MM 1k+1k Baa2/BBB-/BBB+

US172967MG30 Citigroup Inc C 5.000 Variable 12/09/2024 Perp 0.9    95.24 10.46 +494 -0.49 -1.03 12/09/2019 US Jr Subordinated Banks 1500MM 1k+1k Ba1/BB+/BBB-

XS2038876558 Fwd Group Holdings Ltd FWDGHD 6.375 Variable 13/09/2024 Perp 0.9    89.01 19.75 +1,423 -0.14 +1.76 13/09/2019 HK Sr Subordinated Insurance 600MM 200k+1k Baa3/ - /BBB-

US404280AS86 Hsbc Holdings Plc HSBC 6.375 Variable 17/09/2024 Perp 1.0    97.51 9.17 +365 -0.15 -0.13 17/09/2014 GB Jr Subordinated Banks 2250MM 200k+1k Baa3/ - /BBB

XS2046625765 Swedbank Ab SWEDA 5.625 Variable 17/09/2024 Perp 1.0    96.54 9.51 +400 -0.21 +0.16 29/08/2019 SE Jr Subordinated Banks 500MM 200k+200k Ba1/BBB-/BBB+

XS2049804896 Bank Of East Asia Ltd BNKEA 5.875 Variable 19/09/2024 Perp 1.0    87.18 21.40 +1,588 -0.39 +3.60 19/09/2019 HK Jr Subordinated Banks 650MM 250k+1k Ba2/BB/ - 

US65557DAL55 Nordea Bank Abp NDAFH 6.125 Variable 23/09/2024 Perp 1.0    96.63 9.86 +435 -0.26 -0.01 23/09/2014 FI Jr Subordinated Banks 500MM 200k+1k Baa3/BBB/BBB+

USF2R125CF03 Credit Agricole Sa ACAFP 6.875 Variable 23/09/2024 Perp 1.0    98.12 8.94 +343 -0.25 -0.45 27/02/2019 FR Jr Subordinated Banks 1250MM 200k+1k Baa3/BBB-/BBB

USP1400MAA64 Banco Mercantil De Norte BANORT 6.750 Variable 27/09/2024 Perp 1.0    97.41 9.56 +409 -0.35 -1.31 27/06/2019 MX Jr Subordinated Banks 600MM 200k+1k Ba2/BB-/ - 

US48126HAC43 Jpmorgan Chase & Co JPM 6.100 Variable 01/10/2024 Perp 1.0    99.04 7.12 +162 -0.49 -0.68 23/09/2014 US Jr Subordinated Banks 1600MM 1k+1k Baa2/BBB-/BBB+

USY9700WAA46 Woori Bank WOORIB 4.250 Variable 04/10/2024 Perp 1.0    97.25 7.15 +166 -0.01 +0.06 04/10/2019 KR Jr Subordinated Banks 550MM 200k+1k Ba1/BBB-/ - 

US00774YAA73 Aercap Holdings Nv AER 5.875 Variable 10/10/2024 10/10/2079 1.0    97.61 8.39 +290 -0.33 -0.07 10/10/2019 IE Company Guarnt Diversified Finan Serv 750MM 150k+1k Ba1/BB+/BB

USJ54675AB95 Nippon Life Insurance NIPLIF 5.100 Variable 16/10/2024 16/10/2044 1.0    98.82 6.30 +82 -0.18 +0.03 16/10/2014 JP Subordinated Insurance 2250MM 200k+1k A3/A-/A-

US060505EL47 Bank Of America Corp BAC 6.500 Variable 23/10/2024 Perp 1.1    99.73 6.76 +130 -0.41 -0.72 23/10/2014 US Jr Subordinated Banks 1400MM 1k+1k Baa2/BBB-/BBB+

USJ09748AC83 Dai-ichi Life Insurance DAIL 5.100 Variable 28/10/2024 Perp 1.1    98.63 6.45 +100 -0.10 -0.05 28/10/2014 JP Jr Subordinated Insurance 1000MM 200k+1k A3/A-/A

XS2075280995 Dnb Bank Asa DNBNO 4.875 Variable 12/11/2024 Perp 1.1    95.49 9.35 +383 -0.10 -0.06 12/11/2019 NO Jr Subordinated Banks 850MM 200k+1k Baa2/BBB/ - 

XS2076167456 Central Plaza Dev Ltd CPDEV 5.750 Variable 14/11/2024 Perp 1.1    78.02 30.56 +2,511 -0.93 -1.23 14/11/2019 CN Company Guarnt Real Estate 500MM 200k+1k  - / - /BB

XS1144495808 Qbe Insurance Group Ltd QBEAU 6.750 Variable 02/12/2024 02/12/2044 1.2    99.11 7.56 +214 -0.15 -0.20 02/12/2014 AU Subordinated Insurance 700MM 200k+1k  - /BBB-/BBB

XS2079176306 China Resources Land Ltd CRHZCH 3.750 Variable 09/12/2024 Perp 1.2    96.40 6.98 +158 +0.08 +0.46 09/12/2019 CN Subordinated Real Estate 1050MM 200k+1k Baa2/ - / - 

US89832QAB59 Truist Fin Corp TFC 8.773 Variable 15/12/2024 Perp 1.2    99.02 8.86 +355 -0.43 -0.62 09/12/2019 US Jr Subordinated Banks 750MM 1k+1k  - /BBB-/BBB

XS1935140068 Dib Tier 1 Sukuk 3 Ltd DIBUH 6.250 Variable 22/01/2025 Perp 1.3    100.20 6.08 +72 -0.24 -0.35 22/01/2019 AE Jr Subordinated Banks 750MM 200k+1k B1/ - / - 

US060505FQ25 Bank Of America Corp BAC 4.300 Variable 28/01/2025 Perp 1.3    92.94 10.16 +481 +0.36 +1.93 24/01/2020 US Jr Subordinated Banks 769MM 1k+1k Baa2/BBB-/BBB+

XS2106524262 Phoenix Grp Hld Plc PHNXLN 5.625 Variable 29/01/2025 Perp 1.3    90.61 13.66 +831 -0.08 +0.76 29/01/2020 GB Jr Subordinated Insurance 750MM 200k+1k  - / - /BBB

US172967MK42 Citigroup Inc C 4.700 Variable 30/01/2025 Perp 1.3    90.94 12.34 +698 -0.58 +0.27 23/01/2020 US Jr Subordinated Banks 1500MM 1k+1k Ba1/BB+/BBB-
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US48128BAG68 Jpmorgan Chase & Co JPM 4.600 Variable 01/02/2025 Perp 1.3    93.77 9.72 +436 -0.22 -0.60 23/01/2020 US Jr Subordinated Banks 3000MM 1k+1k Baa2/BBB-/BBB+

US38144GAB77 Goldman Sachs Group Inc GS 4.950 Variable 10/02/2025 Perp 1.4    92.98 10.67 +532 -0.35 -1.10 15/11/2019 US Jr Subordinated Banks 600MM 1k+1k Ba1/BB+/BBB-

CH0271428333 Ubs Group Ag UBS 7.000 Variable 19/02/2025 Perp 1.4    97.49 8.97 +355 -0.62 -0.48 19/02/2015 CH Jr Subordinated Banks 1250MM 200k+1k  - /BB+/BBB-

XS2122408854 Dbs Group Holdings Ltd DBSSP 3.300 Variable 27/02/2025 Perp 1.4    95.19 6.98 +165 -0.01 +0.16 27/02/2020 SG Jr Subordinated Banks 1000MM 200k+1k Baa1/ - /BBB+

USP59699AB77 Itau Unibanco Hldg Sa/ky ITAU 4.625 Variable 27/02/2025 Perp 1.4    82.55 19.50 +1,417 +0.05 +1.47 27/02/2020 BR Jr Subordinated Banks 700MM 200k+1k B2/ - /B

XS2085545494 Bank Of Communication Hk BOCOHK 3.725 Variable 03/03/2025 Perp 1.4    96.50 6.35 +105 +0.04 +0.15 03/03/2020 HK Jr Subordinated Banks 500MM 250k+1k Ba1/ - /BB+

XS2125922349 Bank Of China BCHINA 3.600 Variable 04/03/2025 Perp 1.4    96.38 6.34 +96 +0.12 +0.06 04/03/2020 CN Jr Subordinated Banks 2820MM 200k+200k Ba1/BB+/BB+

US05946KAG67 Banco Bilbao Vizcaya Arg BBVASM 6.500 Variable 05/03/2025 Perp 1.4    94.16 11.01 +573 -1.10 -0.59 05/09/2019 ES Jr Subordinated Banks 1000MM 200k+200k Ba2/ - /BB

US060505EN03 Bank Of America Corp BAC 6.100 Variable 17/03/2025 Perp 1.5    98.24 7.40 +210 -0.43 -0.58 17/03/2015 US Jr Subordinated Banks 1900MM 1k+1k Baa2/BBB-/BBB+

XS1964681610 Emirates Nbd Bank Pjsc EBIUH 6.125 Variable 20/03/2025 Perp 1.5    99.10 6.78 +149 -0.26 -0.37 20/03/2019 AE Jr Subordinated Banks 1000MM 200k+1k Ba3/ - / - 

US404280AT69 Hsbc Holdings Plc HSBC 6.375 Variable 30/03/2025 Perp 1.5    96.48 8.95 +367 -0.24 -0.30 30/03/2015 GB Jr Subordinated Banks 2450MM 200k+1k Baa3/ - /BBB

US48128BAH42 Jpmorgan Chase & Co JPM 4.000 Variable 01/04/2025 Perp 1.5    91.84 10.04 +475 -1.58 -0.75 24/02/2020 US Jr Subordinated Banks 1500MM 1k+1k Baa2/BBB-/BBB+

XS2024502960 Commerzbank Ag CMZB 7.000 Variable 09/04/2025 Perp 1.5    90.57 14.28 +893 -0.79 -0.75 09/07/2019 DE Jr Subordinated Banks 1000MM 200k+200k Ba2/BB-/ - 

US456837AF06 Ing Groep Nv INTNED 6.500 Variable 16/04/2025 Perp 1.5    94.87 10.20 +493 -0.54 -0.31 16/04/2015 NL Jr Subordinated Banks 1250MM 200k+1k Ba1/BB/BBB

US251525AN16 Deutsche Bank Ag DB 7.500 Variable 30/04/2025 Perp 1.6    88.41 16.36 +1,104 -1.09 -2.15 21/11/2014 DE Jr Subordinated Banks 1500MM 200k+200k Ba2/BB-/BB+

XS1071551474 Deutsche Bank Ag DB 4.789 Variable 30/04/2025 Perp 1.6    81.90 19.14 +1,380 -1.11 -1.94 27/05/2014 DE Jr Subordinated Banks 1250MM 200k+200k Ba2/BB-/BB+

USQ78063AJ59 Qbe Insurance Group Ltd QBEAU 5.875 Variable 12/05/2025 Perp 1.6    96.15 8.49 +326 -0.08 -0.30 12/05/2020 AU Jr Subordinated Insurance 500MM 200k+1k Baa2/BBB-/BBB-

XS2076169668 Skandinaviska Enskilda SEB 5.125 Variable 13/05/2025 Perp 1.6    94.76 8.69 +346 -0.20 -0.29 05/11/2019 SE Jr Subordinated Banks 900MM 200k+200k Baa3/ - /BBB+

US744320AV41 Prudential Financial Inc PRU 5.375 Variable 15/05/2025 15/05/2045 1.6    97.41 7.10 +188 -0.50 -1.23 18/05/2015 US Jr Subordinated Insurance 1000MM 2k+1k Baa1/BBB+/BBB

US172967JM45 Citigroup Inc C 5.950 Variable 15/05/2025 Perp 1.6    96.05 8.62 +340 -0.34 -1.59 24/04/2015 US Jr Subordinated Banks 2000MM 1k+1k Ba1/BB+/BBB-

US570535AW40 Markel Group Inc MKL 6.000 Variable 01/06/2025 Perp 1.7    97.54 7.60 +239 -0.49 -0.59 27/05/2020 US Jr Subordinated Insurance 600MM 1k+1k Ba1/BB+/ - 

US808513BD67 Charles Schwab Corp SCHW 5.375 Variable 01/06/2025 Perp 1.7    96.61 7.57 +240 -0.92 -0.93 30/04/2020 US Jr Subordinated Diversified Finan Serv 2458MM 1k+1k Baa2/BBB-/BBB-

XS2123115029 Elect Global Inv Ltd HYSAN 4.100 Variable 03/06/2025 Perp 1.7    81.97 15.33 +1,023 -2.38 -0.41 03/03/2020 HK Company Guarnt Real Estate 850MM 200k+1k Baa3/ - /BBB-

US064159VJ25 Bank Of Nova Scotia BNS 4.900 Variable 04/06/2025 Perp 1.7    92.45 9.87 +470 -0.58 -1.73 04/06/2020 CA Jr Subordinated Banks 1250MM 1k+1k Baa3/BBB-/ - 

US949746RN35 Wells Fargo & Company WFC 5.875 Variable 15/06/2025 Perp 1.7    98.68 6.70 +125 -0.35 -0.65 23/01/2015 US Jr Subordinated Banks 2000MM 1k+1k Baa2/BB+/BBB

US254709AQ15 Discover Financial Svs DFS 6.125 Variable 23/06/2025 Perp 1.7    96.89 8.11 +293 -0.68 -0.96 22/06/2020 US Jr Subordinated Diversified Finan Serv 500MM 1k+1k Ba1/BB-/BB

XS1825417535 Danske Bank A/s DANBNK 7.000 Variable 26/06/2025 Perp 1.7    95.76 9.72 +454 -0.10 -0.17 26/06/2018 DK Jr Subordinated Banks 750MM 200k+1k  - /BB+/BBB

USG84228EH74 Standard Chartered Plc STANLN 6.000 Variable 26/07/2025 Perp 1.8    95.70 8.07 +312 -0.41 -0.18 26/06/2020 GB Jr Subordinated Banks 1000MM 200k+1k Ba1/BB-/BBB-

XS1262602532 Fukoku Mutual Life Insur FUKOKU 5.000 Variable 28/07/2025 Perp 1.8    97.56 6.44 +132 -0.09 -0.21 28/07/2015 JP Subordinated Insurance 500MM 200k+1k Baa1/A-/A-

CH0286864027 Ubs Group Ag UBS 6.875 Variable 07/08/2025 Perp 1.8    94.91 10.02 +482 -0.96 +0.31 07/08/2015 CH Jr Subordinated Banks 1575MM 200k+1k  - /BB/BBB-

US780099CK11 Natwest Group Plc NWG 8.000 Variable 10/08/2025 Perp 1.9    97.93 9.23 +414 -0.47 -0.33 10/08/2015 GB Jr Subordinated Banks 1150MM 200k+1k Baa3/BB-/BBB-

XS1261170515 Argentum (swiss Re Ltd) SRENVX 5.750 Variable 15/08/2025 15/08/2050 1.9    97.20 7.40 +222 +0.38 +0.09 13/11/2015 CH Subordinated Insurance 700MM 200k+1k  - /BBB+/BBB-

USF1R15XK367 Bnp Paribas BNP 7.375 Variable 19/08/2025 Perp 1.9    98.25 8.40 +328 -0.31 -0.18 19/08/2015 FR Jr Subordinated Banks 1500MM 200k+1k Ba1/BBB-/BBB

XS2010037922 Nbk Tier 1 Financing 2 NTBKKK 4.500 Variable 27/08/2025 Perp 1.9    92.41 8.95 +385 -0.34 -0.43 27/11/2019 KW Company Guarnt Banks 750MM 200k+1k Baa3/ - / - 

US89832QAE98 Truist Financial Corp TFC 4.950 Variable 01/09/2025 Perp 1.9    92.72 8.72 +372 -0.71 -1.58 01/06/2020 US Jr Subordinated Banks 1000MM 1k+1k Baa2/BBB-/BBB

US59156RCA41 Metlife Inc MET 3.850 Variable 15/09/2025 Perp 2.0    92.90 7.86 +277 -0.58 -1.13 10/09/2020 US Jr Subordinated Insurance 1000MM 1k+1k Baa2/BBB/BBB

US29452EAA91 Equitable Holdings Inc EQH 4.950 Variable 15/09/2025 Perp 2.0    94.83 7.87 +278 -0.86 -1.95 11/08/2020 US Jr Subordinated Insurance 500MM 1k+1k Baa3/BBB-/ - 

US46115HAU14 Intesa Sanpaolo Spa ISPIM 7.700 Variable 17/09/2025 Perp 2.0    94.11 11.14 +605 -1.02 -1.39 17/09/2015 IT Company Guarnt Banks 1000MM 200k+1k Ba3/BB-/BB-

US064058AH32 Bank Of Ny Mellon Corp BK 4.700 Variable 20/09/2025 Perp 2.0    96.95 6.38 +130 -0.61 -1.06 19/05/2020 US Jr Subordinated Banks 1000MM 1k+1k Baa1/BBB/BBB+

XS2229473678 Ind & Comm Bk Of China ICBCAS 3.580 Variable 23/09/2025 Perp 2.0    95.08 6.32 +118 +0.03 -0.17 23/09/2020 CN Jr Subordinated Banks 2900MM 200k+1k Ba1/ - / - 

USY06072AD75 Bangkok Bank Pcl/hk BBLTB 5.000 Variable 23/09/2025 Perp 2.0    94.16 8.28 +320 -0.69 -0.94 23/09/2020 TH Jr Subordinated Banks 750MM 200k+1k Ba1/ - / - 

US539439AU36 Lloyds Banking Group Plc LLOYDS 7.500 Variable 27/09/2025 Perp 2.0    93.83 11.01 +597 -0.49 -0.57 10/10/2018 GB Jr Subordinated Banks 1500MM 200k+1k Baa3/BB-/BBB-

USF43628B413 Societe Generale SOCGEN 8.000 Variable 29/09/2025 Perp 2.0    98.61 8.78 +370 -0.28 -0.52 29/09/2015 FR Jr Subordinated Banks 1250MM 200k+1k Ba2/BB/ - 

XS2242131071 Kasikornbank Pcl Hk KBANK 5.275 Variable 14/10/2025 Perp 2.0    94.30 8.39 +334 -0.57 -0.93 14/10/2020 TH Jr Subordinated Banks 500MM 200k+1k Ba2/ - / - 

USJ41838AA14 Meiji Yasuda Life Insura MYLIFE 5.200 Variable 20/10/2025 20/10/2045 2.0    97.88 6.32 +128 -0.03 -0.36 20/10/2015 JP Subordinated Insurance 2000MM 200k+1k A3/A-/A-

XS2222027364 Bank Of East Asia Ltd BNKEA 5.825 Variable 21/10/2025 Perp 2.1    80.55 17.55 +1,250 -0.63 +2.34 21/10/2020 HK Jr Subordinated Banks 650MM 250k+1k Ba2/BB/ - 

US251525AX97 Deutsche Bank Ag DB 6.000 Variable 30/10/2025 Perp 2.1    78.90 19.28 +1,419 -1.37 -2.94 14/02/2020 DE Jr Subordinated Banks 1250MM 200k+200k Ba2/BB-/ - 

USX10001AA78 Allianz Se ALVGR 3.500 Variable 17/11/2025 Perp 2.1    82.49 11.77 +685 -1.31 -2.85 17/11/2020 DE Jr Subordinated Insurance 1250MM 200k+200k A3/A/ - 

XS2238561281 Bank Of Communications BOCOM 3.800 Variable 18/11/2025 Perp 2.1    95.31 6.22 +115 +0.04 +0.06 18/11/2020 CN Jr Subordinated Banks 2800MM 200k+1k  - / - /BB+

US172967MU24 Citigroup Inc C 4.000 Variable 10/12/2025 Perp 2.2    87.97 10.22 +526 -1.68 -2.89 10/12/2020 US Jr Subordinated Banks 1500MM 1k+1k Ba1/BB+/BBB-

US06738EBN40 Barclays Plc BACR 6.125 Variable 15/12/2025 Perp 2.2    91.21 9.88 +507 -0.54 +1.67 12/08/2020 GB Jr Subordinated Banks 1500MM 200k+1k Ba1/BB-/BBB-

USF2R125CD54 Credit Agricole Sa ACAFP 8.125 Variable 23/12/2025 Perp 2.2    99.78 8.23 +328 -0.22 -0.50 19/01/2016 FR Jr Subordinated Banks 1250MM 200k+1k Baa3/BBB-/BBB

US780097BQ34 Natwest Group Plc NWG 6.000 Variable 29/12/2025 Perp 2.2    92.33 9.87 +492 -0.46 -0.36 29/06/2020 GB Jr Subordinated Banks 1500MM 200k+1k Baa3/BB-/BBB-
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USJ54675AC78 Nippon Life Insurance NIPLIF 4.700 Variable 20/01/2026 20/01/2046 2.3    96.46 6.38 +143 -0.36 -0.57 20/01/2016 JP Subordinated Insurance 1500MM 200k+1k A3/ - /A-

XS2292974065 Franshion Brilliant Ltd CHJMAO 6.000 Variable 08/02/2026 Perp 2.4    88.01 12.02 +707 -0.45 -0.27 08/02/2021 CN Company Guarnt Real Estate 500MM 200k+1k Ba2/ - / - 

US172967MV07 Citigroup Inc C 3.875 Variable 18/02/2026 Perp 2.4    85.94 10.67 +577 -1.66 -2.36 18/02/2021 US Jr Subordinated Banks 2300MM 1k+1k Ba1/BB+/BBB-

US404280CP20 Hsbc Holdings Plc HSBC 4.000 Variable 09/03/2026 Perp 2.4    86.59 10.39 +549 -0.59 -1.14 09/03/2021 GB Jr Subordinated Banks 1000MM 200k+1k Baa3/ - /BBB

US060505EU46 Bank Of America Corp BAC 6.300 Variable 10/03/2026 Perp 2.4    98.48 6.99 +208 -0.85 -1.68 10/03/2016 US Jr Subordinated Banks 1000MM 1k+1k Baa2/BBB-/BBB+

US949746TD35 Wells Fargo & Company WFC 3.900 Variable 15/03/2026 Perp 2.4    87.14 9.88 +502 -0.77 -2.30 26/01/2021 US Jr Subordinated Banks 3510MM 1k+1k Baa2/BB+/BBB

US064058AJ97 Bank Of Ny Mellon Corp BK 3.700 Variable 20/03/2026 Perp 2.5    89.67 8.39 +354 -3.02 -2.14 03/11/2020 US Jr Subordinated Banks 583MM 1k+1k Baa1/BBB/BBB+

XS2313655677 Krung Thai Bank/cayman KTBTB 4.400 Variable 25/03/2026 Perp 2.5    90.07 8.96 +408 -0.86 -1.16 25/03/2021 TH Jr Subordinated Banks 600MM 200k+1k Ba3/ - / - 

US65559D2A65 Nordea Bank Abp NDAFH 6.625 Variable 26/03/2026 Perp 2.5    94.42 9.19 +430 -0.48 -0.90 26/03/2019 FI Jr Subordinated Banks 1250MM 200k+1k Baa3/BBB/BBB+

XS2236340951 First Abu Dhabi Bank Pjs FABUH 4.500 Variable 05/04/2026 Perp 2.5    94.70 6.84 +196 -0.35 -0.23 05/10/2020 AE Jr Subordinated Banks 750MM 200k+1k Baa3/ - / - 

XS2328261263 Aia Group Ltd AIA 2.700 Variable 07/04/2026 Perp 2.5    88.17 8.00 +313 -0.25 +0.57 07/04/2021 HK Subordinated Insurance 750MM 200k+1k A2/ - /A

US38144GAE17 Goldman Sachs Group Inc GS 3.800 Variable 10/05/2026 Perp 2.6    81.73 12.22 +737 -1.99 -2.84 26/04/2021 US Jr Subordinated Banks 675MM 1k+1k Ba1/BB+/BBB-

USY7749XAY77 Shinhan Financial Group SHINFN 2.875 Variable 12/05/2026 Perp 2.6    89.16 7.54 +270 -0.14 +0.43 12/05/2021 KR Jr Subordinated Banks 500MM 200k+1k Baa3/ - / - 

XS2343014119 Danske Bank A/s DANBNK 4.375 Variable 18/05/2026 Perp 2.6    85.81 10.73 +588 -0.03 -0.33 18/05/2021 DK Jr Subordinated Banks 750MM 200k+1k  - /BB+/BBB

USF8500RAB80 Societe Generale SOCGEN 4.750 Variable 26/05/2026 Perp 2.6    80.85 13.61 +877 -1.49 -2.43 26/05/2021 FR Jr Subordinated Banks 1000MM 200k+1k Ba2/BB/BB+

XS2339102878 Absa Group Ltd ABGSJ 6.375 Variable 27/05/2026 Perp 2.6    91.71 10.01 +517 -0.92 -1.41 27/05/2021 ZA Jr Subordinated Banks 500MM 200k+1k B2/ - / - 

US48128BAN10 Jpmorgan Chase & Co JPM 3.650 Variable 01/06/2026 Perp 2.7    87.48 9.10 +419 -0.63 -2.06 12/05/2021 US Jr Subordinated Banks 2000MM 1k+1k Baa2/BBB-/BBB+

US808513BK01 Charles Schwab Corp SCHW 4.000 Variable 01/06/2026 Perp 2.7    83.72 11.17 +636 -2.51 -4.48 18/03/2021 US Jr Subordinated Diversified Finan Serv 2055MM 1k+1k Baa2/BBB-/BBB-

USH42097CL90 Ubs Group Ag UBS 3.875 Variable 02/06/2026 Perp 2.7    82.11 11.92 +708 -1.86 -1.32 02/06/2021 CH Jr Subordinated Banks 750MM 200k+1k  - /BB/BBB-

XS2182954797 Phoenix Grp Hld Plc PHNXLN 4.750 Variable 04/06/2026 04/09/2031 2.7    91.72 8.28 +344 -0.28 -0.26 04/06/2020 GB Subordinated Insurance 500MM 200k+1k  - / - /BBB+

USQ08328AA64 Aust & Nz Banking Grp/uk ANZ 6.750 Variable 15/06/2026 Perp 2.7    97.63 7.74 +290 -0.16 -1.15 15/06/2016 AU Jr Subordinated Banks 1000MM 200k+1k Baa2/BBB-/BBB

XS1423722823 Qbe Insurance Group Ltd QBEAU 5.875 Variable 17/06/2026 17/06/2046 2.7    95.74 7.65 +281 -0.19 -0.60 17/06/2016 AU Subordinated Insurance 524MM 200k+1k  - /BBB-/BBB

USQ8053LAA28 Scentre Group Trust 2 SCGAU 4.750 Variable 24/06/2026 24/09/2080 2.7    90.49 8.44 +367 +0.10 -0.16 24/09/2020 AU Company Guarnt REITS 1500MM 200k+1k Baa1/BBB+/BBB+

XS1385999492 Cloverie Plc Zurich Ins ZURNVX 5.625 Variable 24/06/2026 24/06/2046 2.7    97.40 6.69 +180 -0.25 -0.52 24/03/2016 CH Subordinated Insurance 1000MM 200k+1k A2/A+/A

US53944YAJ29 Lloyds Banking Group Plc LLOYDS 6.750 Variable 27/06/2026 Perp 2.7    92.70 9.83 +503 -0.23 -0.25 19/06/2019 GB Jr Subordinated Banks 500MM 200k+1k Baa3/BB-/BBB-

USJ09748AD66 Dai-ichi Life Insurance DAIL 4.000 Variable 24/07/2026 Perp 2.8    94.57 6.13 +134 -0.38 -0.77 20/07/2016 JP Jr Subordinated Insurance 2500MM 200k+1k A3/A-/A

CH0558521263 Ubs Group Ag UBS 5.125 Variable 29/07/2026 Perp 2.8    89.40 9.58 +473 -1.28 -1.23 29/07/2020 CH Jr Subordinated Banks 750MM 200k+1k Baa3/BB/BBB-

XS2368569252 China Citic Bank Intl CINDBK 3.250 Variable 29/07/2026 Perp 2.8    92.18 6.32 +153 +0.01 -0.02 29/07/2021 HK Jr Subordinated Banks 600MM 250k+1k Ba2/ - / - 

US38144GAG64 Goldman Sachs Group Inc GS 3.650 Variable 10/08/2026 Perp 2.9    81.15 11.61 +682 -0.87 -1.77 28/07/2021 US Jr Subordinated Banks 750MM 1k+1k Ba1/BB+/BBB-

US534187BN88 Lincoln National Corp LNC 7.996 Floating 11/08/2026 17/05/2066 2.9    70.03 11.48 +562 -0.95 -1.58 11/08/2021 US Subordinated Insurance 562MM 2k+1k Baa2/BBB-/BBB-

US172967KM26 Citigroup Inc C 6.250 Variable 15/08/2026 Perp 2.9    96.97 7.44 +264 -1.07 -2.45 25/04/2016 US Jr Subordinated Banks 1500MM 1k+1k Ba1/BB+/BBB-

XS2306962841 Nbk Tier 1 Ltd NTBKKK 3.625 Variable 24/08/2026 Perp 2.9    87.23 8.72 +394 -0.45 -0.49 24/02/2021 KW Company Guarnt Banks 700MM 200k+1k Baa3/ - / - 

USY3119PFH74 Hdfc Bank Ltd HDFCB 3.700 Variable 25/08/2026 Perp 2.9    86.69 8.28 +359 -0.01 -0.55 25/08/2021 IN Jr Subordinated Banks 1000MM 200k+1k Ba3/ - / - 

US14040HCF01 Capital One Financial Co COF 3.950 Variable 01/09/2026 Perp 2.9    75.36 14.49 +974 -1.07 -2.68 10/06/2021 US Jr Subordinated Diversified Finan Serv 1000MM 1k+1k Baa3/BB/BB+

US55261FAN42 M&t Bank Corporation MTB 3.500 Variable 01/09/2026 Perp 2.9    70.43 16.76 +1,198 -1.45 -2.75 17/08/2021 US Jr Subordinated Banks 500MM 1k+1k Baa3/BB+/BBB-

USY1009XAA73 Axis Bank Gandhinagar AXSBIN 4.100 Variable 08/09/2026 Perp 2.9    86.89 8.60 +392 -0.10 -0.62 08/09/2021 IN Jr Subordinated Banks 600MM 200k+1k Ba3/ - / - 

USU52932BN66 Liberty Mutual Group Inc LIBMUT 4.125 Variable 15/09/2026 15/12/2051 3.0    83.07 11.01 +624 +0.01 +1.60 16/08/2021 US Company Guarnt Insurance 500MM 2k+1k Baa3/BB+/ - 

USU52932BP15 Liberty Mutual Group Inc LIBMUT 4.125 Variable 15/09/2026 15/12/2051 3.0    84.61 10.32 +554 +0.17 16/08/2021 US Company Guarnt Insurance 500MM 2k+1k Baa3/BB+/ - 

US493267AK43 Keycorp KEY 5.000 Variable 15/09/2026 Perp 3.0    76.37 15.08 +1,033 +0.20 -3.24 09/09/2016 US Jr Subordinated Banks 525MM 1k+1k Baa3/BB/BB+

US025816CH00 American Express Co AXP 3.550 Variable 15/09/2026 Perp 3.0    80.10 11.62 +678 -2.59 -4.95 03/08/2021 US Jr Subordinated Diversified Finan Serv 1600MM 1k+1k Baa2/BB+/BBB-

US693475BC86 Pnc Financial Services PNC 3.400 Variable 15/09/2026 Perp 3.0    74.41 14.18 +944 -1.48 -3.82 13/09/2021 US Jr Subordinated Banks 1500MM 1k+1k Baa2/BBB-/BBB

US064058AF75 Bank Of Ny Mellon Corp BK 4.625 Variable 20/09/2026 Perp 3.0    90.76 8.20 +343 -1.52 -0.52 01/08/2016 US Jr Subordinated Banks 1000MM 1k+1k Baa1/BBB/BBB+

XS2383421711 Ind & Comm Bk Of China ICBCAS 3.200 Variable 24/09/2026 Perp 3.0    92.08 6.16 +140 +0.12 -0.25 24/09/2021 CN Jr Subordinated Banks 6160MM 200k+1k Ba1/ - / - 

US665859AQ77 Northern Trust Corp NTRS 4.600 Variable 01/10/2026 Perp 3.0    90.75 8.15 +338 -0.31 +1.68 08/08/2016 US Jr Subordinated Banks 500MM 1k+1k Baa1/BBB+/BBB+

US0641598N91 Bank Of Nova Scotia BNS 3.625 Variable 27/10/2026 27/10/2081 3.1    72.57 14.95 +1,023 -0.43 -0.53 07/10/2021 CA Jr Subordinated Banks 600MM 200k+1k Baa3/BBB-/ - 

US693475AQ81 Pnc Financial Services PNC 5.000 Variable 01/11/2026 Perp 3.1    86.88 10.07 +532 -1.16 -2.08 01/11/2016 US Jr Subordinated Banks 525MM 1k+1k Baa2/BBB-/BBB

US55261FAH73 M&t Bank Corporation MTB 5.125 Variable 01/11/2026 Perp 3.1    82.92 11.92 +717 -1.08 -1.89 28/10/2016 US Jr Subordinated Banks 500MM 1k+1k Baa3/BB+/BBB-

XS2397254579 China Cinda Asset Mgmt CCAMCL 4.400 Variable 03/11/2026 Perp 3.1    92.10 7.36 +255 -0.14 +0.92 03/11/2021 CN Jr Subordinated Diversified Finan Serv 1700MM 200k+1k B1/ - / - 

US38148BAC28 Goldman Sachs Group Inc GS 5.300 Variable 10/11/2026 Perp 3.1    95.49 6.94 +219 -0.53 -1.23 27/07/2016 US Jr Subordinated Banks 650MM 1k+1k Ba1/BB+/BBB-

US05971KAH23 Banco Santander Sa SANTAN 4.750 Variable 12/11/2026 Perp 3.1    74.33 13.93 +930 -1.83 -3.78 12/05/2021 ES Jr Subordinated Banks 1000MM 200k+200k Ba1/ - / - 

US172967NB34 Citigroup Inc C 4.150 Variable 15/11/2026 Perp 3.1    80.90 11.54 +683 -1.75 -3.83 27/10/2021 US Jr Subordinated Banks 1000MM 1k+1k Ba1/BB+/BBB-

US456837AR44 Ing Groep Nv INTNED 5.750 Variable 16/11/2026 Perp 3.1    89.15 9.88 +513 -0.68 -0.58 10/09/2019 NL Jr Subordinated Banks 1500MM 200k+1k Ba1/ - /BBB

US064058AL44 Bank Of Ny Mellon Corp BK 3.750 Variable 20/12/2026 Perp 3.2    82.09 10.39 +569 -1.40 -0.87 18/11/2021 US Jr Subordinated Banks 1300MM 1k+1k Baa1/BBB/BBB+
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USF1067PAB25 Bnp Paribas BNP 4.625 Variable 12/01/2027 Perp 3.3    81.44 11.60 +689 -1.44 -2.66 12/01/2022 FR Jr Subordinated Banks 1250MM 200k+1k Ba1/BBB-/BBB

US29360AAB61 Enstar Finance Llc ESGR 5.500 Variable 15/01/2027 15/01/2042 3.3    80.32 13.07 +835 +0.08 +1.09 14/01/2022 US Company Guarnt Insurance 500MM 2k+1k  - /BBB-/BBB-

US902973BC96 Us Bancorp USB 3.700 Variable 15/01/2027 Perp 3.3    74.73 13.34 +866 -1.73 -1.46 26/10/2021 US Jr Subordinated Banks 1500MM 1k+1k Baa2/BBB/BBB

XS1550938978 Axa Sa AXASA 5.125 Variable 17/01/2027 17/01/2047 3.3    95.85 6.55 -0.45 -1.12 17/01/2017 FR Subordinated Insurance 1000MM 200k+2k A2/A-/ - 

USP1401KAA99 Banco Mercantil De Norte BANORT 5.875 Variable 24/01/2027 Perp 3.3    85.54 11.17 +648 -2.50 -3.69 24/11/2021 MX Jr Subordinated Banks 500MM 200k+1k Ba2/BB-/ - 

XS1556395710 La Mondiale LAMON 5.875 Variable 26/01/2027 26/01/2047 3.3    94.64 7.74 +303 -0.56 -1.15 26/01/2017 FR Subordinated Insurance 530MM 200k+1k  - /BBB+/ - 

US060505GB47 Bank Of America Corp BAC 4.375 Variable 27/01/2027 Perp 3.3    84.39 9.97 +529 -0.37 -2.06 25/01/2022 US Jr Subordinated Banks 1668MM 1k+1k Baa2/BBB-/BBB+

USG84228AT58 Standard Chartered Plc STANLN 7.141 Variable 30/01/2027 Perp 3.3    93.71 7.65 +223 -0.07 +0.59 08/12/2006 GB Jr Subordinated Banks 750MM 100k+100k Ba1/BB/BBB-

USH42097CS44 Ubs Group Ag UBS 4.875 Variable 12/02/2027 Perp 3.4    83.90 10.71 +601 -1.95 -0.40 12/01/2022 CH Jr Subordinated Banks 1500MM 200k+1k  - /BB/BBB-

XS2233263404 Svenska Handelsbanken Ab SHBASS 4.375 Variable 01/03/2027 Perp 3.4    86.72 9.06 +432 -0.06 +0.17 06/10/2020 SE Jr Subordinated Banks 500MM 200k+200k Baa2/BBB/A-

USQ568A9SP31 Macquarie Bank London MQGAU 6.125 Variable 08/03/2027 Perp 3.4    90.19 9.55 +485 -0.59 -1.50 08/03/2017 AU Jr Subordinated Banks 750MM 200k+1k Baa3/BB+/ - 

XS1580239207 Legal & General Group LGEN 5.250 Variable 21/03/2027 21/03/2047 3.5    92.89 7.63 +295 -0.50 -1.75 21/03/2017 GB Subordinated Insurance 850MM 200k+1k A3/BBB+/BBB+

XS2385923722 Bank Negara Indonesia BBNIIJ 4.300 Variable 24/03/2027 Perp 3.5    82.56 10.42 +574 -0.64 -1.06 24/09/2021 ID Jr Subordinated Banks 600MM 200k+1k Ba3/ - / - 

US902973AZ90 Us Bancorp USB 5.300 Variable 15/04/2027 Perp 3.5    84.13 10.83 +616 -0.54 -2.26 13/02/2017 US Jr Subordinated Banks 1000MM 1k+1k Baa2/BBB/BBB

XS2461766805 China Citic Bank Intl CINDBK 4.800 Variable 22/04/2027 Perp 3.6    95.29 6.30 +164 -0.09 -0.23 22/04/2022 HK Jr Subordinated Banks 600MM 250k+1k Ba2/ - / - 

US06055HAB96 Bank Of America Corp BAC 6.125 Variable 27/04/2027 Perp 3.6    95.45 7.60 +295 -1.48 -2.43 22/04/2022 US Jr Subordinated Banks 2000MM 1k+1k Baa2/BBB-/BBB+

XS2467774209 Nanyang Commercial Bank NANYAN 6.500 Variable 28/04/2027 Perp 3.6    97.11 7.44 +276 -0.01 -0.12 28/04/2022 HK Jr Subordinated Banks 650MM 250k+1k Ba2/ - / - 

US693475BD69 Pnc Financial Services PNC 6.000 Variable 15/05/2027 Perp 3.6    88.36 9.87 +523 -1.32 -1.73 26/04/2022 US Jr Subordinated Banks 1000MM 1k+1k Baa2/BBB-/BBB

US456837AY94 Ing Groep Nv INTNED 3.875 Variable 16/05/2027 Perp 3.6    72.64 12.60 +800 -1.49 -3.23 14/09/2021 NL Jr Subordinated Banks 1000MM 200k+1k Ba1/ - /BBB

US404280BL25 Hsbc Holdings Plc HSBC 6.000 Variable 22/05/2027 Perp 3.6    89.38 9.52 +486 -0.67 -1.07 22/05/2017 GB Jr Subordinated Banks 3000MM 200k+1k Baa3/ - /BBB

US808513CB92 Charles Schwab Corp SCHW 5.000 Variable 01/06/2027 Perp 3.7    84.68 10.06 +543 -2.88 -4.65 04/03/2022 US Jr Subordinated Diversified Finan Serv 750MM 1k+1k Baa2/BBB-/BBB-

USY50800AA26 Kyobo Life Insurance Co KYOBOL 5.900 Variable 15/06/2027 15/06/2052 3.7    98.07 6.49 +184 -0.08 -0.17 15/06/2022 KR Subordinated Insurance 500MM 200k+1k A3/ - /A-

XS2479344561 Skandinaviska Enskilda SEB 6.875 Variable 30/06/2027 Perp 3.7    94.98 8.46 +381 -0.58 -0.62 08/06/2022 SE Jr Subordinated Banks 500MM 200k+200k Baa3/ - /BBB+

XS2399467807 Maf Global Securities MAFUAE 7.875 Variable 30/06/2027 Perp 3.7    101.19 7.51 +285 -0.57 -0.89 30/06/2022 AE Company Guarnt Real Estate 500MM 200k+1k  - /BB+/BB+

USG84228FJ22 Standard Chartered Plc STANLN 7.750 Variable 15/08/2027 Perp 3.9    97.35 8.56 +392 -0.79 -1.00 15/08/2022 GB Jr Subordinated Banks 1250MM 200k+1k Ba1/BB-/BBB-

XS1640851983 Argentum (swiss Re Ltd) SRENVX 5.524 Variable 15/08/2027 Perp 3.9    93.07 7.66 +321 +3.17 +5.58 06/07/2017 CH Subordinated Insurance 750MM 200k+1k  - /BBB+/BBB-

XS1423777215 Argentum (swiss Re Ltd) SRENVX 5.625 Variable 15/08/2027 15/08/2052 3.9    94.59 7.27 +259 +0.03 -0.29 02/06/2016 CH Subordinated Insurance 800MM 200k+1k  - /BBB+/BBB-

USJ77549AC73 Sumitomo Life Insur SUMILF 4.000 Variable 14/09/2027 14/09/2077 4.0    92.41 6.20 +159 -0.36 -1.16 14/09/2017 JP Subordinated Insurance 1340MM 200k+1k A3/ - /A-

US744320AW24 Prudential Financial Inc PRU 4.500 Variable 15/09/2027 15/09/2047 4.0    89.56 7.61 +300 -0.98 -1.16 15/09/2017 US Jr Subordinated Insurance 750MM 2k+1k Baa1/BBB+/BBB

US21871XAP42 Corebridge Financial Inc CRBG 6.875 Variable 15/09/2027 15/12/2052 4.0    96.44 7.94 +331 -1.11 -1.61 24/05/2023 US Jr Subordinated Insurance 1000MM 2k+1k Baa3/BBB-/BBB-

US693475BF18 Pnc Financial Services PNC 6.200 Variable 15/09/2027 Perp 4.0    92.31 8.52 +392 -1.34 -1.84 19/08/2022 US Jr Subordinated Banks 1250MM 1k+1k Baa2/BBB-/BBB

USJ54675AD51 Nippon Life Insurance NIPLIF 4.000 Variable 19/09/2027 19/09/2047 4.0    92.27 6.23 +162 -0.52 -1.24 19/09/2017 JP Subordinated Insurance 800MM 200k+1k A3/A-/ - 

US96122UAA25 Westpac Banking Corp Nz WSTP 5.000 Variable 21/09/2027 Perp 4.0    88.20 8.58 +396 -0.05 -0.50 21/09/2017 AU Jr Subordinated Banks 1250MM 2k+1k Baa2/BBB-/BBB

US446150AV63 Huntington Bancshares HBAN 4.450 Variable 15/10/2027 Perp 4.0    81.33 10.16 +558 -3.66 -4.44 10/08/2020 US Jr Subordinated Banks 500MM 1k+1k Baa3/BB+/BB+

US0641598S88 Bank Of Nova Scotia BNS 8.625 Variable 27/10/2027 27/10/2082 4.1    100.31 8.53 +394 -1.06 -2.21 25/10/2022 CA Jr Subordinated Banks 750MM 200k+1k Baa3/BBB-/ - 

US254709AN83 Discover Financial Svs DFS 5.500 Variable 30/10/2027 Perp 4.1    73.13 14.46 +985 -2.05 -4.32 31/10/2017 US Jr Subordinated Diversified Finan Serv 570MM 1k+1k Ba1/BB-/BB

USX10001AB51 Allianz Se ALVGR 3.200 Variable 30/10/2027 Perp 4.1    71.20 11.67 +706 -2.74 -7.54 07/09/2021 DE Jr Subordinated Insurance 1250MM 200k+200k A3/A/ - 

US89117F8Z56 Toronto-dominion Bank TD 8.125 Variable 31/10/2027 31/10/2082 4.1    100.02 8.12 +352 -0.80 -1.76 17/10/2022 CA Jr Subordinated Banks 1750MM 200k+1k Baa1/BBB/BBB+

USF1R15XK771 Bnp Paribas BNP 5.125 Variable 15/11/2027 Perp 4.1    78.65 11.83 +722 -1.81 -2.79 15/11/2017 FR Jr Subordinated Banks 750MM 200k+1k Ba1/BBB-/BBB

US05946KAF84 Banco Bilbao Vizcaya Arg BBVASM 6.125 Variable 16/11/2027 Perp 4.1    82.98 11.36 +677 -1.54 -3.91 16/11/2017 ES Jr Subordinated Banks 1000MM 200k+200k Ba2/ - /BB

USF1067PAD80 Bnp Paribas BNP 9.250 Variable 17/11/2027 Perp 4.1    102.26 8.58 +396 -0.94 -1.19 17/11/2022 FR Jr Subordinated Banks 1000MM 200k+1k Ba1/BBB-/BBB

USF8500RAC63 Societe Generale SOCGEN 9.375 Variable 22/11/2027 Perp 4.1    98.15 9.88 +529 -1.13 -1.89 22/11/2022 FR Jr Subordinated Banks 1500MM 200k+1k Ba2/BB/BB+

US534187BR92 Lincoln National Corp LNC 9.250 Variable 01/12/2027 Perp 4.2    102.81 8.43 +381 -0.98 -1.25 22/11/2022 US Jr Subordinated Insurance 500MM 1k+1k Baa3/BBB-/BBB-

US89832QAC33 Truist Fin Corp TFC 5.125 Variable 15/12/2027 Perp 4.2    77.03 12.29 +769 -2.33 -4.16 09/12/2019 US Jr Subordinated Banks 500MM 5k+1k Baa2/BBB-/BBB

USP14008AE91 Banco Mercantil De Norte BANORT 7.625 Variable 10/01/2028 Perp 4.3    92.25 9.87 +529 -1.27 -2.24 06/07/2017 MX Jr Subordinated Banks 550MM 200k+1k Ba2/BB-/ - 

USP16259AM84 Bbva Bancomer Sa Texas BBVASM 5.125 Variable 17/01/2028 18/01/2033 4.3    85.66 9.25 +466 -1.04 -1.85 17/01/2018 MX Subordinated Banks 1000MM 200k+1k  - /BB/BB

US404280DT33 Hsbc Holdings Plc HSBC 8.000 Variable 07/03/2028 Perp 4.4    99.17 8.21 +364 -0.35 -1.10 07/03/2023 GB Jr Subordinated Banks 2000MM 200k+1k Baa3/ - /BBB

XS2588464433 China Taiping Insurance CTIH 6.400 Variable 09/03/2028 Perp 4.4    101.88 5.91 +133 -0.20 -0.74 09/03/2023 CN Subordinated Insurance 2000MM 200k+1k  - / - /BBB+

US59156RBT41 Metlife Inc MET 5.875 Variable 15/03/2028 Perp 4.5    94.36 7.39 +281 -0.88 -0.07 22/03/2018 US Jr Subordinated Insurance 500MM 1k+1k Baa2/BBB/BBB

US060505FL38 Bank Of America Corp BAC 5.875 Variable 15/03/2028 Perp 4.5    90.99 8.34 +376 -0.82 -1.51 15/03/2018 US Jr Subordinated Banks 2271MM 1k+1k Baa2/BBB-/BBB+

XS2580715147 Swedbank Ab SWEDA 7.625 Variable 17/03/2028 Perp 4.5    93.64 9.25 +470 -0.16 -0.13 23/02/2023 SE Jr Subordinated Banks 500MM 200k+200k Ba1/BBB-/BBB+

US404280BP39 Hsbc Holdings Plc HSBC 6.500 Variable 23/03/2028 Perp 4.5    90.74 9.07 +449 -0.76 -1.84 23/03/2018 GB Jr Subordinated Banks 1800MM 200k+1k Baa3/ - /BBB

US026874DM66 American Intl Group AIG 5.750 Variable 01/04/2028 01/04/2048 4.5    93.36 7.52 +294 -0.37 -2.25 26/03/2018 US Jr Subordinated Insurance 750MM 2k+1k Baa3/BBB-/BBB-
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USF8586CBQ45 Societe Generale SOCGEN 6.750 Variable 06/04/2028 Perp 4.5    81.84 12.10 +751 -2.07 -4.17 06/04/2018 FR Jr Subordinated Banks 1250MM 200k+1k Ba2/BB/ - 

US007924AJ23 Aegon Nv AEGON 5.500 Variable 11/04/2028 11/04/2048 4.5    92.86 7.39 +281 -0.58 -2.15 11/04/2018 NL Subordinated Insurance 800MM 200k+1k Baa2/BBB-/ - 

USJ41838AK95 Meiji Yasuda Life Insura MYLIFE 5.100 Variable 26/04/2028 26/04/2048 4.6    96.47 5.99 +143 -0.46 -0.90 26/04/2018 JP Subordinated Insurance 1000MM 200k+1k A3/A-/ - 

US172967PC98 Citigroup Inc C 7.375 Variable 15/05/2028 Perp 4.6    97.19 8.11 +356 -1.92 -3.89 07/03/2023 US Jr Subordinated Banks 1250MM 1k+1k Ba1/BB+/BBB-

XS2585240984 Ing Groep Nv INTNED 7.500 Variable 16/05/2028 Perp 4.6    91.93 9.53 +497 -0.99 -1.65 14/02/2023 NL Jr Subordinated Banks 1000MM 200k+1k Ba1/ - /BBB

XS1795323952 Argentum (zurich Ins) ZURNVX 5.125 Variable 01/06/2028 01/06/2048 4.7    94.06 6.64 +203 -0.22 -0.69 24/04/2018 CH Subordinated Insurance 500MM 200k+1k A2/A+/A

USF1067PAE63 Bnp Paribas BNP 8.500 Variable 14/08/2028 Perp 4.9    97.85 9.05 +448 -1.25 -2.55 14/08/2023 FR Jr Subordinated Banks 1500MM 200k+1k Ba1/BBB-/BBB

USF1R15XK854 Bnp Paribas BNP 7.000 Variable 16/08/2028 Perp 4.9    91.74 9.14 +458 -0.95 -1.46 16/08/2018 FR Jr Subordinated Banks 750MM 200k+1k Ba1/BBB-/BBB

USG84228EV68 Standard Chartered Plc STANLN 4.300 Variable 19/08/2028 Perp 4.9    72.86 11.15 +662 -1.30 -2.17 19/08/2021 GB Jr Subordinated Banks 1500MM 200k+1k Ba1/BB-/BBB-

US744320BF81 Prudential Financial Inc PRU 5.700 Variable 15/09/2028 15/09/2048 5.0    92.03 7.67 +312 -2.26 -3.81 18/09/2018 US Jr Subordinated Insurance 1000MM 2k+1k Baa1/BBB+/BBB

US95002YAA10 Wells Fargo & Company WFC 7.625 Variable 15/09/2028 Perp 5.0    101.19 7.33 +280 -0.45 -1.70 24/07/2023 US Jr Subordinated Banks 1725MM 1k+1k Baa2/BB+/BBB

XS1757449753 Argentum (zurich Ins) ZURNVX 4.875 Variable 02/10/2028 02/10/2048 5.0    91.86 6.86 +227 -0.22 -0.60 28/02/2018 CH Subordinated Insurance 500MM 200k+1k A2/A+/A

XS1888930150 M&g Plc MGNLN 6.500 Variable 20/10/2028 20/10/2048 5.1    98.47 6.86 +232 -0.53 -1.47 03/10/2018 GB Subordinated Insurance 500MM 200k+1k A3/BBB/BBB+

US172967PE54 Citigroup Inc C 7.625 Variable 15/11/2028 Perp 5.1    97.36 8.26 +373 -2.01 21/09/2023 US Jr Subordinated Banks 1500MM 1k+1k Ba1/BB+/BBB-

FR0013101599 Cnp Assurances Saca CNPFP 6.000 Fixed 22/01/2029 22/01/2049 5.3    100.40 5.91 +138 -0.51 -0.94 22/01/2016 FR Subordinated Insurance 500MM 200k+200k A3/A-/ - 

XS1556937891 Allianz Se ALVGR 5.100 Variable 30/01/2029 30/01/2049 5.3    98.87 5.35 +82 -0.20 -0.80 27/01/2017 DE Subordinated Insurance 600MM 200k+200k A1/A+/A

US38141GA385 Goldman Sachs Group Inc GS 7.500 Variable 10/02/2029 Perp 5.4    98.96 7.74 +320 -0.50 -1.44 18/08/2023 US Jr Subordinated Banks 1500MM 1k+1k Ba1/BB+/BBB-

US65559D2D05 Nordea Bank Abp NDAFH 3.750 Variable 01/03/2029 Perp 5.4    73.28 10.32 +581 -1.15 -3.32 01/09/2021 FI Jr Subordinated Banks 1000MM 200k+1k  - /BBB/BBB+

FR0013322823 Scor Se SCOR 5.250 Variable 13/03/2029 Perp 5.4    76.27 11.19 +667 -0.50 -1.26 13/03/2018 FR Jr Subordinated Insurance 750MM 200k+200k Baa2/BBB+/ - 

US06738EBX22 Barclays Plc BACR 8.000 Variable 15/03/2029 Perp 5.5    90.20 10.38 +586 -1.07 +0.72 08/08/2022 GB Jr Subordinated Banks 2000MM 200k+1k Ba1/BB-/BBB-

XS2377291963 Swedbank Ab SWEDA 4.000 Variable 17/03/2029 Perp 5.5    71.30 10.63 +613 -0.91 -3.07 25/08/2021 SE Jr Subordinated Banks 500MM 200k+200k Ba1/BBB-/BBB+

US05946KAM36 Banco Bilbao Vizcaya Arg BBVASM 9.375 Variable 19/03/2029 Perp 5.5    98.75 9.67 +515 -0.65 19/09/2023 ES Jr Subordinated Banks 1000MM 200k+1k Ba2/ - /BB

USF2R125CJ25 Credit Agricole Sa ACAFP 4.750 Variable 23/03/2029 Perp 5.5    75.87 10.62 +613 -1.83 -4.06 11/01/2022 FR Jr Subordinated Banks 1250MM 200k+1k  - /BBB-/BBB

XS1973748707 Swiss Re Finance Lux SRENVX 5.000 Variable 02/04/2029 02/04/2049 5.5    94.96 6.09 +158 +0.05 -0.59 02/04/2019 CH Company Guarnt Insurance 1000MM 200k+200k A2/A/ - 

XS2122174415 Ing Groep Nv INTNED 4.875 Variable 16/05/2029 Perp 5.6    75.46 10.82 +630 -1.74 -4.41 28/02/2020 NL Jr Subordinated Banks 750MM 200k+1k Ba1/ - /BBB

USP1400MAB48 Banco Mercantil De Norte BANORT 7.500 Variable 27/06/2029 Perp 5.7    89.45 9.94 +544 -1.65 -2.91 27/06/2019 MX Jr Subordinated Banks 500MM 200k+1k Ba2/BB-/ - 

XS0097772965 Dresdner Fndg Trust I CMZB 8.151 Fixed 30/06/2029 30/06/2031 5.7    107.04 6.65 +213 -0.53 -0.63 25/05/1999 US Jr Subordinated Banks 1000MM 100k+1k Baa3/BB-/ - 

USF1067PAC08 Bnp Paribas BNP 7.750 Variable 16/08/2029 Perp 5.9    95.19 8.82 +429 -1.28 -2.45 16/08/2022 FR Jr Subordinated Banks 2000MM 200k+1k Ba1/BBB-/BBB

USP16259AN67 Bbva Bancomer Sa Texas BBVASM 5.875 Variable 13/09/2029 13/09/2034 6.0    87.71 8.56 +405 -1.18 -2.04 13/09/2019 MX Subordinated Banks 750MM 200k+1k Baa3/ - /BB

US53944YAV56 Lloyds Banking Group Plc LLOYDS 8.000 Variable 27/09/2029 Perp 6.0    89.63 10.35 +585 -0.96 -1.77 13/03/2023 GB Jr Subordinated Banks 1250MM 200k+1k Baa3/BB-/BBB-

USJ54675AZ63 Nippon Life Insurance NIPLIF 3.400 Variable 23/01/2030 23/01/2050 6.3    85.19 6.28 +180 -1.00 -2.10 23/01/2020 JP Subordinated Insurance 1150MM 200k+1k A3/A-/ - 

USF1R15XL274 Bnp Paribas BNP 4.500 Variable 25/02/2030 Perp 6.4    70.77 10.98 +649 -2.03 -3.31 25/02/2020 FR Jr Subordinated Banks 1750MM 200k+1k Ba1/BBB-/BBB

US89832QAF63 Truist Financial Corp TFC 5.100 Variable 01/03/2030 Perp 6.4    85.95 7.94 +345 -1.26 -3.48 19/06/2020 US Jr Subordinated Banks 1000MM 1k+1k Baa2/BBB-/BBB

US693475BP99 Pnc Financial Services PNC 6.250 Variable 15/03/2030 Perp 6.5    85.84 9.19 +471 -2.03 -3.49 07/02/2023 US Jr Subordinated Banks 1500MM 1k+1k Baa2/BBB-/BBB

US70213BAC54 Partnerre Finance B Llc PRE 4.500 Variable 01/04/2030 01/10/2050 6.5    84.64 7.54 +305 -0.53 -0.99 22/09/2020 US Company Guarnt Insurance 500MM 2k+1k Baa1/BBB/BBB+

USQ8053LAB01 Scentre Group Trust 2 SCGAU 5.125 Variable 24/06/2030 24/09/2080 6.7    84.21 8.14 +366 -0.18 -0.66 24/09/2020 AU Company Guarnt REITS 1500MM 200k+1k Baa1/BBB+/BBB+

US744320BH48 Prudential Financial Inc PRU 3.700 Variable 01/07/2030 01/10/2050 6.7    81.85 7.14 +267 -1.80 -4.61 21/08/2020 US Jr Subordinated Insurance 800MM 2k+1k Baa1/BBB+/BBB

US446150AT18 Huntington Bancshares HBAN 5.625 Variable 15/07/2030 Perp 6.8    88.74 7.78 +332 -1.87 -3.70 03/06/2020 US Jr Subordinated Banks 500MM 1k+1k Baa3/BB+/BB+

FR0014002RQ0 Cnp Assurances Saca CNPFP 4.875 Variable 07/10/2030 Perp 7.0    74.28 9.79 +532 -0.76 -2.22 07/04/2021 FR Jr Subordinated Insurance 700MM 200k+200k Baa2/BBB+/BBB-

USP1400MAC21 Banco Mercantil De Norte BANORT 8.375 Variable 14/10/2030 Perp 7.0    94.59 9.44 +497 -2.19 -3.24 14/07/2020 MX Jr Subordinated Banks 500MM 200k+1k Ba2/BB-/ - 

USF8500RAA08 Societe Generale SOCGEN 5.375 Variable 18/11/2030 Perp 7.1    71.86 11.21 +673 -2.11 -5.81 18/11/2020 FR Jr Subordinated Banks 1500MM 200k+1k Ba2/BB/BB+

US808513BJ38 Charles Schwab Corp SCHW 4.000 Variable 01/12/2030 Perp 7.2    71.27 9.60 +515 -4.81 -6.72 11/12/2020 US Jr Subordinated Diversified Finan Serv 2227MM 1k+1k Baa2/BBB-/BBB-

US404280CN71 Hsbc Holdings Plc HSBC 4.600 Variable 17/12/2030 Perp 7.2    75.95 9.25 +477 -1.28 -3.07 17/12/2020 GB Jr Subordinated Banks 1500MM 200k+1k Baa3/ - /BBB

USG84228EP90 Standard Chartered Plc STANLN 4.750 Variable 14/01/2031 Perp 7.3    71.36 10.47 +599 -2.17 -3.67 14/01/2021 GB Jr Subordinated Banks 1250MM 200k+1k Ba1/BB-/BBB-

XS2283177561 Zurich Finance Ireland ZURNVX 3.000 Variable 19/01/2031 19/04/2051 7.3    76.92 7.05 +254 -0.78 -2.05 19/01/2021 CH Company Guarnt Insurance 1750MM 200k+1k A2/A+/ - 

USJ54675BA04 Nippon Life Insurance NIPLIF 2.750 Variable 21/01/2031 21/01/2051 7.3    79.63 6.27 +181 -1.09 -2.50 21/01/2021 JP Subordinated Insurance 1600MM 200k+1k A3/A-/ - 

USH42097CB19 Ubs Group Ag UBS 4.375 Variable 10/02/2031 Perp 7.4    71.65 9.89 +542 -2.43 -3.30 10/02/2021 CH Jr Subordinated Banks 1500MM 200k+1k Baa3/BB/BBB-

USF1R15XL357 Bnp Paribas BNP 4.625 Variable 25/02/2031 Perp 7.4    70.83 10.37 +590 -2.10 -3.76 25/02/2021 FR Jr Subordinated Banks 1250MM 200k+1k Ba1/BBB-/BBB

XS2233263586 Svenska Handelsbanken Ab SHBASS 4.750 Variable 01/03/2031 Perp 7.4    76.95 9.16 +464 -0.98 -1.89 06/10/2020 SE Jr Subordinated Banks 500MM 200k+200k Baa2/BBB/A-

US404280CQ03 Hsbc Holdings Plc HSBC 4.700 Variable 09/03/2031 Perp 7.4    75.45 9.36 +489 -1.67 -3.70 09/03/2021 GB Jr Subordinated Banks 1000MM 200k+1k Baa3/ - /BBB

USJ77549AN39 Sumitomo Life Insur SUMILF 3.375 Variable 15/04/2031 15/04/2081 7.5    83.53 6.14 +168 -1.03 -1.91 15/04/2021 JP Subordinated Insurance 920MM 200k+1k A3/ - /A-

USJ54675BB86 Nippon Life Insurance NIPLIF 2.900 Variable 16/09/2031 16/09/2051 8.0    79.28 6.25 +180 -1.21 -2.89 16/09/2021 JP Subordinated Insurance 900MM 200k+1k A3/A-/ - 

USD5558XAA66 Munich Re MUNRE 5.875 Variable 23/11/2031 23/05/2042 8.1    96.83 6.36 +190 -0.81 -2.38 23/05/2022 DE Subordinated Insurance 1250MM 200k+200k A2/A/ - 
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US744320BJ04 Prudential Financial Inc PRU 5.125 Variable 28/11/2031 01/03/2052 8.2    86.94 7.28 +282 -1.71 -3.65 28/02/2022 US Jr Subordinated Insurance 1000MM 2k+1k Baa1/BBB+/BBB

US59156RAP38 Metlife Inc MET 6.400 Fixed 15/12/2031 15/12/2036 8.2    98.25 6.60 +214 -1.11 -2.11 21/12/2006 US Jr Subordinated Insurance 1250MM 1k+1k Baa2/BBB/BBB

USP1401KAB72 Banco Mercantil De Norte BANORT 6.625 Variable 24/01/2032 Perp 8.3    78.67 10.51 +606 -1.54 -3.07 24/11/2021 MX Jr Subordinated Banks 550MM 200k+1k Ba2/BB-/ - 

XS2416978190 Zurich Finance Ireland ZURNVX 3.500 Variable 02/02/2032 02/05/2052 8.3    77.90 7.01 +251 -0.78 -2.14 01/12/2021 CH Company Guarnt Insurance 500MM 200k+1k A2/A+/ - 

XS1600847666 Legal & General Group LGEN 5.550 Variable 24/04/2032 24/04/2052 8.6    92.58 6.70 +224 -0.40 -0.40 24/04/2017 GB Subordinated Insurance 500MM 200k+1k A3/ - /BBB+

US744320BK76 Prudential Financial Inc PRU 6.000 Variable 01/06/2032 01/09/2052 8.7    91.67 7.32 +285 -2.41 -5.22 17/08/2022 US Jr Subordinated Insurance 1200MM 2k+1k Baa1/BBB+/BBB

US744320BL59 Prudential Financial Inc PRU 6.750 Variable 01/12/2032 01/03/2053 9.2    96.91 7.22 +275 -1.29 -2.88 27/02/2023 US Jr Subordinated Insurance 500MM 2k+1k Baa1/BBB+/BBB

USX10001AC35 Allianz Se ALVGR 6.350 Variable 06/03/2033 06/09/2053 9.4    96.88 6.80 +234 -1.31 -3.48 06/09/2023 DE Subordinated Insurance 1000MM 200k+200k A1/A+/ - 

USP1S81BAA64 Bbva Bancomer Sa Texas BBVASM 8.450 Variable 29/06/2033 29/06/2038 9.7    98.70 8.65 +417 -0.71 -1.87 29/06/2023 MX Subordinated Banks 1000MM 200k+1k Baa3/ - /BB

USJ54675BC69 Nippon Life Insurance NIPLIF 6.250 Variable 13/09/2033 13/09/2053 10.0  99.08 6.38 +191 -1.07 13/09/2023 JP Subordinated Insurance 930MM 200k+1k A3/A-/ - 

US06738C8284 Barclays Bank Plc BACR 6.278 Variable 15/12/2034 Perp 11.2  95.83 6.81 +235 -0.61 -0.94 08/06/2005 GB Jr Subordinated Banks 581MM 10k+10k Ba1/BB+/BBB-

USF0609NAQ19 Axa Sa AXASA 6.379 Variable 14/12/2036 Perp 13.2  107.54 5.56 +110 -0.69 -0.96 14/12/2006 FR Jr Subordinated Insurance 509MM 100k+1k A3/BBB+/ - 

US020002AU59 Allstate Corp ALL 6.500 Variable 15/05/2037 15/05/2057 13.6  94.22 7.17 +271 -1.01 -2.59 10/05/2007 US Jr Subordinated Insurance 500MM 1k+1k Baa1/BBB-/BB+

US853254AC43 Standard Chartered Plc STANLN 7.014 Variable 30/07/2037 Perp 13.8  94.81 7.63 +316 -0.28 -1.65 25/05/2007 GB Jr Subordinated Banks 750MM 100k+100k Ba1/BB/BBB-
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XS1216019585 Centrica Plc CNALN 5.250 Variable 10/04/2025 10/04/2075 1.5    96.80 7.53 +226 -0.11 +0.28 10/04/2015 GB Jr Subordinated Gas 450MM 100k+1k Ba1/BB+/ - 

XS0903532090 Ngg Finance Plc NGGLN 5.625 Variable 18/06/2025 18/06/2073 1.7    96.16 8.10 +282 -0.01 +0.09 18/03/2013 GB Company Guarnt Electric 1000MM 100k+1k Ba1/BBB-/BB+

XS1888180996 Vodafone Group Plc VOD 4.875 Variable 03/07/2025 03/10/2078 1.8    94.76 8.24 +297 -0.17 +0.37 03/10/2018 GB Jr Subordinated Telecommunications 500MM 100k+1k Ba1/BB+/BB+

XS2259808702 Mobico Group Plc MCGLN 4.250 Variable 26/11/2025 Perp 2.2    87.09 11.36 +620 -0.42 -0.58 26/11/2020 GB Subordinated Transportation 500MM 100k+1k Ba1/ - /BB+

XS2195190876 Sse Plc SSELN 3.740 Variable 14/01/2026 Perp 2.3    91.52 7.54 +248 -0.25 +0.04 14/07/2020 GB Jr Subordinated Electric 600MM 100k+1k Baa3/BBB-/BBB

FR0011401728 Electricite De France Sa EDF 6.000 Variable 29/01/2026 Perp 2.3    93.38 9.23 +417 -0.17 -0.20 29/01/2013 FR Jr Subordinated Electric 1250MM 100k+100k Ba2/B+/BBB-

XS2193663619 Bp Capital Markets Plc BPLN 4.250 Variable 22/03/2027 Perp 3.5    89.50 7.83 +294 -0.04 +0.31 22/06/2020 GB Company Guarnt Oil&Gas 1250MM 100k+1k Baa1/BBB/BBB+

XS2355631693 Vattenfall Ab VATFAL 2.500 Variable 29/12/2027 29/06/2083 4.2    80.03 7.69 +299 -0.60 -0.46 29/06/2021 SE Jr Subordinated Electric 250MM 100k+1k Baa2/BB+/ - 

XS2619829869 Vattenfall Ab VATFAL 6.875 Variable 17/05/2028 17/08/2083 4.6    97.92 7.39 +268 -0.29 -0.42 17/05/2023 SE Jr Subordinated Electric 250MM 100k+1k Baa2/BB+/ - 

XS2636324274 British Telecommunicatio BRITEL 8.375 Variable 20/09/2028 20/12/2083 5.0    100.30 8.30 +362 -0.22 -0.23 20/06/2023 GB Company Guarnt Telecommunications 700MM 100k+1k Ba1/BB+/BB+

FR0011700293 Electricite De France Sa EDF 5.875 Variable 22/01/2029 Perp 5.3    84.34 9.72 +510 -0.56 -0.75 22/01/2014 FR Jr Subordinated Electric 750MM 100k+100k Ba2/B+/BBB-

XS2630493570 Vodafone Group Plc VOD 8.000 Variable 30/05/2031 30/08/2086 7.7    99.60 8.07 +354 -0.19 -0.62 30/05/2023 GB Jr Subordinated Telecommunications 500MM 100k+1k Ba1/BB+/BB+

XS2293681685 Orsted A/s ORSTED 2.500 Variable 18/08/2032 18/02/3021 8.9    64.28 8.08 +363 -1.34 -3.56 18/02/2021 DK Jr Subordinated Electric 425MM 100k+1k Baa3/BB+/BBB-
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XS1592884123 Santander Uk Group Hldgs SANUK 6.750 Variable 24/06/2024 Perp 0.7    98.04 9.59 +423 -0.09 +0.73 10/04/2017 GB Jr Subordinated Banks 500MM 200k+1k Ba1/BB-/BBB-

XS2017788592 Aroundtown Sa ARNDTN 4.750 Variable 25/06/2024 Perp 0.7    45.23 173.29 +20,198 -1.62 +13.81 25/06/2019 DE Jr Subordinated Real Estate 400MM 100k+1k  - /BBB-/ - 

XS2025521886 M&g Plc MGNLN 3.875 Variable 20/07/2024 20/07/2049 0.8    97.80 6.77 +137 +0.00 +0.19 10/07/2019 GB Subordinated Insurance 300MM 100k+1k A3/BBB/BBB+

XS1658012023 Barclays Plc BACR 5.875 Variable 15/09/2024 Perp 1.0    94.49 12.13 +676 -0.37 +1.27 10/08/2017 GB Jr Subordinated Banks 1250MM 200k+1k Ba1/BB-/BBB-

XS1961836712 Coventry Bldg Society COVBS 6.875 Variable 18/09/2024 Perp 1.0    95.72 11.75 +634 -0.28 +0.82 02/04/2019 GB Jr Subordinated Savings&Loans 415MM 200k+1k Baa3/ - /BB+

XS2048709427 Nationwide Bldg Society NWIDE 5.875 Variable 20/12/2024 Perp 1.2    94.35 9.53 +432 -0.31 +0.27 24/09/2019 GB Jr Subordinated Savings&Loans 600MM 200k+1k Baa3/BB+/BBB-

XS2080995405 Lloyds Banking Group Plc LLOYDS 5.125 Variable 27/12/2024 Perp 1.2    93.59 10.77 +547 -0.33 +1.84 20/11/2019 GB Jr Subordinated Banks 500MM 200k+1k Baa3/BB-/ - 

XS1998799792 Barclays Plc BACR 7.125 Variable 15/06/2025 Perp 1.7    93.79 11.20 +603 -0.78 +1.18 13/06/2019 GB Jr Subordinated Banks 1000MM 200k+1k Ba1/BB-/BBB-

XS1310962839 Legal & General Group LGEN 5.375 Variable 27/10/2025 27/10/2045 2.1    97.18 6.86 +174 -0.31 +0.56 27/10/2015 GB Subordinated Insurance 600MM 100k+1k A3/BBB+/BBB+

XS2049810356 Barclays Plc BACR 6.375 Variable 15/12/2025 Perp 2.2    90.14 11.52 +647 -0.54 +1.45 25/09/2019 GB Jr Subordinated Banks 1000MM 200k+1k Ba1/BB-/BBB-

XS1134541561 Axa Sa AXASA 5.453 Variable 04/03/2026 Perp 2.4    97.17 6.74 +166 -0.21 +0.19 07/11/2014 FR Jr Subordinated Insurance 724MM 100k+1k A3/A-/ - 

XS1071551391 Deutsche Bank Ag DB 7.125 Variable 30/04/2026 Perp 2.6    82.21 16.05 +1,099 -1.45 -2.21 27/05/2014 DE Jr Subordinated Banks 650MM 100k+100k Ba2/BB-/BB+

XS0257010206 Assicurazioni Generali ASSGEN 6.269 Variable 16/06/2026 Perp 2.7    97.91 7.13 +210 -0.20 +0.58 16/06/2006 IT Jr Subordinated Insurance 350MM 50k+50k Baa3/ - /BBB+

XS2353099638 Credit Agricole Sa ACAFP 7.500 Variable 23/06/2026 Perp 2.7    94.71 9.74 +480 -0.68 -0.52 09/06/2021 FR Jr Subordinated Banks 397MM 100k+1k  - /BBB-/BBB

XS2353100402 Credit Agricole Sa ACAFP 7.500 Variable 23/06/2026 Perp 2.7    94.69 9.75 +481 -0.73 -0.79 09/06/2021 FR Jr Subordinated Banks 397MM 100k+1k  - /BBB-/BBB

XS0260056717 Axa Sa AXASA 6.686 Variable 06/07/2026 Perp 2.8    99.45 6.90 +187 -0.22 -0.14 06/07/2006 FR Jr Subordinated Insurance 350MM 50k+1k A3/BBB+/ - 

XS1884698256 Hsbc Holdings Plc HSBC 5.875 Variable 28/09/2026 Perp 3.0    89.72 9.94 +502 -0.61 +0.28 28/09/2018 GB Jr Subordinated Banks 1000MM 200k+1k Baa3/ - /BBB

XS0138717441 Aviva Plc AVLN 6.125 Variable 16/11/2026 14/11/2036 3.1    99.42 6.33 +137 -0.67 +0.30 14/11/2001 GB Subordinated Insurance 700MM 10k+10k A3/BBB+/BBB+

XS1558089261 Society Of Lloyd's LLYDIN 4.875 Variable 07/02/2027 07/02/2047 3.4    93.10 7.26 +235 -0.60 +0.55 07/02/2017 GB Subordinated Insurance 300MM 100k+1k  - /A-/A-

XS2258827034 Natwest Group Plc NWG 5.125 Variable 12/05/2027 Perp 3.6    83.25 10.80 +602 -0.32 -0.35 12/11/2020 GB Jr Subordinated Banks 1000MM 200k+1k Baa3/BB-/BBB-

XS2486863595 Virgin Money Uk Plc VMUKLN 8.250 Variable 17/06/2027 Perp 3.7    86.94 12.78 +797 -0.05 +0.95 17/06/2022 GB Jr Subordinated Banks 350MM 200k+1k Ba1/ - /BB

XS2113658202 Nationwide Bldg Society NWIDE 5.750 Variable 20/06/2027 Perp 3.7    85.55 10.04 +531 -1.14 -1.56 17/06/2020 GB Jr Subordinated Savings&Loans 750MM 200k+1k Baa3/BB+/BBB-

XS2492482828 Barclays Plc BACR 8.875 Variable 15/09/2027 Perp 4.0    93.15 10.84 +615 -0.64 +0.23 28/06/2022 GB Jr Subordinated Banks 1250MM 200k+1k Ba1/BB-/BBB-

XS2529511722 Lloyds Banking Group Plc LLOYDS 8.500 Variable 27/09/2027 Perp 4.0    93.91 10.21 +553 -1.02 -1.18 07/09/2022 GB Jr Subordinated Banks 750MM 200k+1k Baa3/BB-/BBB-

XS1728036366 Direct Line Insurance Gr DLGLN 4.750 Variable 07/12/2027 Perp 4.2    72.81 13.48 +874 -0.56 +6.40 07/12/2017 GB Jr Subordinated Insurance 350MM 200k+1k Ba1/ - / - 

XS2384289554 Qbe Insurance Group Ltd QBEAU 2.500 Variable 13/03/2028 13/09/2038 4.4    80.08 7.39 +276 -0.82 +0.98 13/09/2021 AU Subordinated Insurance 400MM 100k+1k Baa1/BBB-/BBB

XS2575900977 Lloyds Banking Group Plc LLOYDS 8.500 Variable 27/03/2028 Perp 4.5    92.71 10.39 +576 -1.12 -1.52 17/01/2023 GB Jr Subordinated Banks 750MM 200k+1k Baa3/BB-/BBB-

XS2315966742 Natwest Group Plc NWG 4.500 Variable 31/03/2028 Perp 4.5    76.23 11.33 +667 -0.45 -0.57 12/03/2021 GB Jr Subordinated Banks 400MM 200k+1k Baa3/BB-/BBB-

XS1802140894 Phoenix Grp Hld Plc PHNXLN 5.750 Variable 26/04/2028 Perp 4.6    78.79 11.91 +722 -0.88 -0.06 26/04/2018 GB Jr Subordinated Insurance 500MM 200k+1k  - / - /BBB

XS1865334020 Rothesay Life ROTHLF 6.875 Variable 12/09/2028 Perp 4.9    84.31 11.08 +643 -0.60 +0.05 12/09/2018 GB Jr Subordinated Insurance 350MM 200k+1k  - / - /BBB-

XS2591803841 Barclays Plc BACR 9.250 Variable 15/09/2028 Perp 5.0    92.11 11.20 +661 -0.59 +0.95 06/03/2023 GB Jr Subordinated Banks 1500MM 200k+1k Ba1/BB-/BBB-

XS1907317660 Legal & General Group LGEN 5.125 Variable 14/11/2028 14/11/2048 5.1    92.16 6.98 +235 -1.09 +0.22 14/11/2018 GB Subordinated Insurance 400MM 100k+1k A3/BBB+/ - 

XS1043552261 Lloyds Banking Group Plc LLOYDS 7.875 Variable 27/06/2029 Perp 5.7    89.03 10.44 +588 -1.09 -1.67 01/04/2014 GB Jr Subordinated Banks 750MM 200k+1k Baa3/BB-/BBB-

XS1843431427 Pension Insurance PICORP 7.375 Variable 25/07/2029 Perp 5.8    88.20 10.11 +553 -0.38 +0.83 25/07/2019 GB Jr Subordinated Insurance 450MM 200k+1k  - / - /BBB-

XS1488459485 Aviva Plc AVLN 4.375 Variable 12/09/2029 12/09/2049 5.9    86.80 7.14 +259 -1.19 +0.23 12/09/2016 GB Subordinated Insurance 400MM 100k+1k A3/BBB+/BBB+

XS2083961370 Legal & General Group LGEN 3.750 Variable 26/11/2029 26/11/2049 6.2    82.80 7.27 +274 -1.31 -0.00 26/11/2019 GB Subordinated Insurance 600MM 100k+1k A3/BBB+/ - 

XS1242413166 Aviva Plc AVLN 5.125 Variable 04/06/2030 04/06/2050 6.7    88.28 7.41 +285 -1.42 -0.33 04/06/2015 GB Subordinated Insurance 400MM 100k+1k A3/BBB+/BBB+

XS2166022934 Legal & General Group LGEN 4.500 Variable 01/11/2030 01/11/2050 7.1    84.87 7.27 +279 -1.41 -0.38 01/05/2020 GB Subordinated Insurance 500MM 100k+1k A3/BBB+/ - 

XS2166106448 Phoenix Grp Hld Plc PHNXLN 5.625 Fixed 28/01/2031 28/04/2031 7.3    87.77 7.82 +330 -1.63 -0.87 28/04/2020 GB Subordinated Insurance 500MM 100k+1k  - / - /BBB+

XS2190956941 Legal & General Group LGEN 5.625 Variable 24/03/2031 Perp 7.5    79.79 9.27 +481 -0.78 +0.28 24/06/2020 GB Jr Subordinated Insurance 500MM 200k+1k Baa2/BBB/ - 

XS2388179603 Bupa Finance Plc BUPFIN 4.000 Variable 24/09/2031 Perp 8.0    61.62 11.11 +667 -0.81 +1.14 24/09/2021 GB Jr Subordinated Insurance 300MM 200k+1k Baa3/ - /BB+

XS2393498204 Rothesay Life ROTHLF 5.000 Variable 13/10/2031 Perp 8.0    64.83 11.61 +716 -0.95 -0.05 13/10/2021 GB Jr Subordinated Insurance 450MM 200k+1k  - / - /BBB-

XS1888920276 M&g Plc MGNLN 5.625 Variable 20/10/2031 20/10/2051 8.1    88.70 7.52 +307 -1.48 -0.80 03/10/2018 GB Subordinated Insurance 750MM 100k+1k A3/BBB/BBB+

XS0179407910 Hsbc Bnk Cao Fnd Ster 1 HSBC 5.844 Variable 05/11/2031 Perp 8.1    100.18 5.81 +132 -0.57 -0.35 05/11/2003 GB Company Guarnt Banks 700MM 1k+1k Baa3/BBB-/BBB

XS2485268150 Aviva Plc AVLN 6.875 Variable 15/12/2031 Perp 8.2    86.31 9.19 +474 -0.59 +0.61 15/06/2022 GB Jr Subordinated Insurance 500MM 200k+1k Baa2/ - /BBB

XS2247592152 Pension Insurance PICORP 3.625 Fixed 21/04/2032 21/10/2032 8.6    73.75 7.77 +331 -1.73 -0.45 21/10/2020 GB Subordinated Insurance 400MM 100k+1k  - / - /BBB+

XS2523960719 Zurich Finance Ireland ZURNVX 5.125 Variable 23/08/2032 23/11/2052 8.9    87.90 6.98 +255 -1.60 -0.61 23/08/2022 CH Company Guarnt Insurance 1000MM 100k+1k A2/A+/ - 

XS2625140301 Rl Finance Bonds No6 RLMI 10.125 Variable 25/05/2033 Perp 9.6    98.23 10.41 +595 -0.62 +0.64 25/05/2023 GB Company Guarnt Insurance 350MM 200k+1k Baa3/BBB/ - 

XS2181348405 Aviva Plc AVLN 4.000 Variable 03/03/2035 03/06/2055 11.4  74.60 7.27 +286 -2.18 -1.85 03/06/2020 GB Subordinated Insurance 500MM 100k+1k A3/ - /BBB+

XS2190040100 Bupa Finance Plc BUPFIN 4.125 Fixed 14/03/2035 14/06/2035 11.5  73.53 7.58 +317 -2.29 -1.99 25/06/2020 GB Subordinated Insurance 350MM 100k+1k Baa1/ - /BBB-

XS1243995302 M&g Plc MGNLN 5.560 Variable 20/07/2035 20/07/2055 11.8  84.55 7.56 +315 -2.00 -1.85 09/06/2015 GB Subordinated Insurance 600MM 100k+1k A3/BBB/BBB+

XS1003373047 M&g Plc MGNLN 6.340 Variable 19/12/2043 19/12/2063 20.2  84.61 7.87 +348 -2.28 -2.52 16/12/2013 GB Subordinated Insurance 700MM 100k+1k A3/BBB/BBB+

XS1079028566 Legal & General Group LGEN 5.500 Variable 27/06/2044 27/06/2064 20.7  87.24 6.64 +226 -2.93 -3.51 27/06/2014 GB Subordinated Insurance 600MM 100k+1k A3/BBB+/BBB+
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XS1888925747 M&g Plc MGNLN 6.250 Variable 20/10/2048 20/10/2068 25.1  82.21 7.89 +352 -2.45 -3.24 03/10/2018 GB Subordinated Insurance 500MM 100k+1k A3/BBB/BBB+
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CH0467182454 Mbank Sa MBKPW 1.018 Fixed - 04/10/2024 1.0    97.55 3.57 +177 +0.09 +0.31 05/04/2019 PL Sr Unsecured Banks 125MM 200k+200k  - /BBB/BBB

CH0419041568 Korea National Oil Corp KOROIL 0.000 Fixed - 04/10/2024 1.0    98.19 1.84 +5 +0.26 +0.19 04/10/2019 KR Sr Unsecured Oil&Gas 300MM 5k+5k Aa2/AA/ - 

CH0262888941 Vp Bank Ag VBPSW 0.875 Fixed - 07/10/2024 1.0    98.94 1.95 +16 +0.17 +0.25 07/04/2015 LI Sr Unsecured Diversified Finan Serv 100MM 5k+5k  - /A-/ - 

CH0195288193 Engie Sa ENGIFP 1.625 Fixed - 09/10/2024 1.0    99.73 1.90 +11 +0.02 +0.01 09/10/2012 FR Sr Unsecured Electric 175MM 5k+5k Baa1/BBB+/A-

CH0435590390 Glencore Finance Europe GLENLN 1.250 Fixed 09/08/2024 09/10/2024 1.0    99.22 2.04 +25 +0.00 -0.01 09/10/2018 AU Company Guarnt Mining 175MM 5k+5k Baa1/BBB+/ - 

CH1253456060 Sika Ag SIKASW 2.125 Fixed 11/07/2024 11/10/2024 1.0    100.17 1.90 +11 -0.01 -0.16 13/04/2023 CH Sr Unsecured Building Materials 200MM 5k+5k  - /A-/ - 

CH0341725858 Electricite De France Sa EDF 0.300 Fixed - 14/10/2024 1.0    98.50 1.79 +1 +0.06 +0.24 14/10/2016 FR Sr Unsecured Electric 400MM 5k+5k Baa1/BBB/BBB+

CH0398677747 Anz New Zealand Intl/ldn ANZNZ 0.350 Fixed - 22/10/2024 1.1    98.38 1.93 +14 +0.02 +0.10 22/02/2018 NZ Company Guarnt Banks 200MM 5k+5k A1/AA-/A+

CH0238315664 Credit Agricole London ACAFP 2.125 Fixed - 30/10/2024 1.1    100.33 1.81 +2 +0.08 +0.07 23/04/2014 FR Sr Unsecured Banks 250MM 5k+5k Aa3/A+/AA-

CH0240672227 Syngenta Finance Ag SYNNVX 1.625 Fixed 02/08/2024 01/11/2024 1.1    99.43 2.17 +38 +0.03 +0.02 07/04/2014 CH Company Guarnt Chemicals 250MM 5k+5k Baa3/BBB/BBB+

CH0471298007 Banc Credito Inversiones BCICI 0.400 Fixed - 22/11/2024 1.1    98.07 2.15 +37 +0.02 +0.21 22/05/2019 CL Sr Unsecured Banks 175MM 5k+5k A2/A-/A-

CH1249415998 Credit Suisse Schweiz Ag CS 2.459 Fixed - 22/11/2024 1.1    100.62 1.89 +12 +0.03 +0.01 22/02/2023 CH Covered Banks 500MM 5k+5k  - / - /AAA

CH0365501474 Citigroup Inc C 0.500 Fixed - 22/11/2024 1.1    98.37 1.97 +20 +0.10 +0.15 22/05/2017 US Sr Unsecured Banks 275MM 5k+5k A3/BBB+/A

CH0474977672 Hypo Noe Lb Noe Wien Ag HYNOE 0.100 Fixed - 27/11/2024 1.2    97.91 1.96 +19 +0.09 +0.26 27/05/2019 AT Sr Unsecured Banks 100MM 5k+5k  - /A/ - 

CH0575017105 Cbq Finance Ltd COMQAT 0.735 Fixed - 27/11/2024 1.2    98.50 2.08 +30 +0.06 +0.17 27/11/2020 QA Company Guarnt Banks 185MM 5k+5k A3/A-/ - 

CH0472691440 Adcb Finance Cayman Ltd ADCBUH 0.500 Fixed - 29/11/2024 1.2    98.16 2.13 +36 +0.05 +0.30 29/05/2019 AE Company Guarnt Banks 200MM 5k+5k  - /A/A+

CH0260769424 At&t Inc T 1.375 Fixed 04/09/2024 04/12/2024 1.2    99.42 1.88 +10 +0.02 -0.08 26/11/2014 US Sr Unsecured Telecommunications 450MM 5k+5k Baa2/BBB/BBB+

CH0441186522 Banco Del Estado -chile BANCO 0.693 Fixed - 04/12/2024 1.2    98.40 2.10 +32 -0.17 +0.11 04/12/2018 CL Sr Unsecured Banks 125MM 5k+5k A2/A/ - 

CH0379268672 Goldman Sachs Group Inc GS 0.500 Fixed - 04/12/2024 1.2    98.33 1.97 +19 +0.13 +0.17 04/09/2017 US Sr Unsecured Banks 300MM 5k+5k A2/BBB+/A

CH0346190033 Banco De Chile BNCHIL 0.250 Fixed - 05/12/2024 1.2    97.90 2.09 +31 -0.07 +0.12 05/12/2016 CL Sr Unsecured Banks 150MM 5k+5k A2/A/ - 

CH0520663664 Banco Mercantil De Norte BANORT 0.500 Fixed - 06/12/2024 1.2    97.37 2.81 +104 +0.09 +0.32 06/03/2020 MX Sr Unsecured Banks 225MM 5k+5k Baa2/ - / - 

CH0508785737 Santan Consumer Finance SANSCF 0.150 Fixed - 10/12/2024 1.2    97.90 1.96 +19 +0.10 +0.19 10/12/2019 ES Sr Unsecured Diversified Finan Serv 175MM 5k+5k A2/A/A

CH0428194200 Banco Santander Sa SANTAN 1.000 Fixed - 10/12/2024 1.2    98.88 1.97 +20 +0.07 +0.13 10/09/2018 ES Sr Unsecured Banks 150MM 5k+5k Baa1/A-/A-

CH0433761274 Holcim Ag HOLNSW 1.000 Fixed - 11/12/2024 1.2    98.80 2.03 +26 +0.01 -0.17 11/09/2018 US Sr Unsecured Building Materials 440MM 5k+5k Baa1/BBB+/BBB

CH0550413352 Credit Suisse Schweiz Ag CS 0.000 Fixed - 17/12/2024 1.2    97.82 1.85 +8 +0.11 +0.21 17/06/2020 CH Covered Banks 200MM 5k+5k  - / - /AAA

CH0315593860 Abn Amro Bank Nv ABNANV 0.300 Fixed - 18/12/2024 1.2    98.16 1.86 +9 +0.09 +0.22 18/03/2016 NL Sr Unsecured Banks 100MM 5k+5k A1/A/A+

CH1231312716 Korea National Oil Corp KOROIL 2.150 Fixed - 19/12/2024 1.2    100.35 1.85 +8 +0.20 -0.03 19/12/2022 KR Sr Unsecured Oil&Gas 100MM 5k+5k Aa2/AA/ - 

CH1118483697 Ca Auto Finance Suisse CAABNK 0.052 Fixed - 20/12/2024 1.2    97.41 2.25 +48 +0.02 +0.11 20/07/2021 IT Company Guarnt Diversified Finan Serv 200MM 5k+5k Baa1/ - /A-

CH0384125040 Muenchener Hypothekenbnk MUNHYP 0.300 Fixed - 20/12/2024 1.2    97.88 2.09 +32 -0.00 +0.17 13/10/2017 DE Sr Unsecured Banks 160MM 5k+5k A2/ - / - 

CH0457206750 Asb Finance Ltd London ASBBNK 0.450 Fixed - 30/01/2025 1.3    98.14 1.89 +12 +0.05 +0.17 30/01/2019 NZ Company Guarnt Banks 200MM 5k+5k A1/AA-/A+

CH0419040826 Canadian Imperial Bank CM 0.600 Fixed - 30/01/2025 1.3    98.06 2.10 +34 +0.04 -0.04 30/01/2019 CA Sr Unsecured Banks 100MM 5k+5k A2/ - /AA-

CH0519933219 Deutsche Bank Ag DB 0.800 Fixed - 07/02/2025 1.4    97.88 2.43 +66 +0.03 +0.10 07/02/2020 DE Sr Unsecured Banks 190MM 200k+200k Baa1/BBB-/A-

CH0355139855 Banque Fed Cred Mutuel BFCM 0.320 Fixed - 10/02/2025 1.4    97.92 1.89 +13 +0.08 +0.00 10/02/2017 FR Sr Unsecured Banks 190MM 5k+5k Aa3/A+/AA-

CH0517825318 Hyundai Capital Services HYUCAP 0.260 Fixed - 11/02/2025 1.4    97.55 2.12 +35 +0.34 +0.20 11/02/2020 KR Sr Unsecured Auto Manufacturers 300MM 5k+5k  - /BBB+/ - 

CH1160382904 Itau Bba International ITAU 0.560 Fixed - 17/02/2025 1.4    97.91 2.13 +37 +0.08 +0.16 17/02/2022 BR Sr Unsecured Banks 150MM 5k+5k A3/ - / - 

CH1141700521 Amag Leasing Ag AMALEA 0.000 Fixed - 18/02/2025 1.4    97.44 1.91 +15 +0.02 +0.19 18/11/2021 CH Covered Auto Manufacturers 260MM 5k+5k  - / - /AAA

CH1163572915 Berlin Hyp Ag BHH 0.375 Fixed - 21/02/2025 1.4    97.82 1.99 +23 +0.08 +0.08 21/02/2022 DE Sr Unsecured Banks 100MM 5k+5k Aa3/ - /A

CH0404311687 Societe Generale SOCGEN 0.700 Fixed - 26/02/2025 1.4    98.12 2.09 +33 +0.08 +0.14 26/02/2018 FR Sr Unsecured Banks 100MM 200k+200k Baa2/BBB/A-

CH0429659607 Lloyds Banking Group Plc LLOYDS 1.000 Fixed - 04/03/2025 1.4    98.53 2.06 +31 +0.02 +0.15 04/09/2018 GB Sr Unsecured Banks 415MM 5k+5k A3/BBB+/A

CH0206894740 Graubundner Kantonalbank GRKPSW 1.375 Fixed - 11/03/2025 1.4    99.43 1.78 +3 +0.05 -0.16 11/03/2013 CH Local Govt Guarn Banks 300MM 5k+5k  - /AA/ - 

CH0020810468 Luzerner Kantonalbk Ag KBLUZE 3.000 Fixed - 11/03/2025 1.4    101.65 1.82 +7 +0.00 -0.19 11/03/2005 CH Local Govt Guarn Banks 250MM 5k+5k  - /AA/ - 

CH1167887277 Natwest Markets Plc NWG 0.898 Fixed - 04/04/2025 1.5    98.34 2.03 +28 +0.05 -0.00 04/04/2022 GB Sr Unsecured Banks 300MM 200k+200k A1/ - / - 

CH0360172727 Corp Andina De Fomento CAF 0.300 Fixed - 07/04/2025 1.5    97.55 1.97 +22 +0.07 +0.12 07/04/2017 SNAT Sr Unsecured Multi-National 275MM 5k+5k Aa3/AA/AA-

CH0538763514 Korea National Oil Corp KOROIL 0.875 Fixed - 21/04/2025 1.6    98.49 1.87 +13 +0.31 +0.06 21/04/2020 KR Sr Unsecured Oil&Gas 200MM 5k+5k Aa2/AA/ - 

CH0320712596 Raiffeisen Schweiz RAIFFS 0.300 Fixed - 22/04/2025 1.6    97.65 1.85 +11 +0.05 +0.06 22/04/2016 CH Sr Unsecured Banks 375MM 5k+5k A3/AA-/AA-

CH0540633044 Korea Development Bank KDB 0.445 Fixed - 08/05/2025 1.6    97.96 1.75 +1 +0.36 +0.18 08/05/2020 KR Sr Unsecured Banks 300MM 5k+5k Aa2/AA/ - 

CH1264823480 Ubs Ag London UBS 2.385 Fixed - 09/05/2025 1.6    100.66 1.96 +22 -0.01 +0.00 09/05/2023 CH Sr Unsecured Banks 310MM 50k+50k Aa3/A+/A+

CH0506668851 Export-import Bank Korea EIBKOR 0.000 Fixed - 27/05/2025 1.6    97.12 1.79 +6 +0.37 +0.21 27/11/2019 KR Sr Unsecured Sovereign 150MM 5k+5k  - /AA/ - 

CH0545766518 Wells Fargo & Company WFC 0.750 Fixed - 27/05/2025 1.6    97.91 2.06 +32 +0.04 +0.15 26/05/2020 US Sr Unsecured Banks 100MM 5k+5k A1/BBB+/A+

CH0346461772 Banco Santander Chile BSANCI 0.350 Fixed - 30/05/2025 1.7    97.37 1.98 +25 +0.04 +0.02 30/11/2016 CL Sr Unsecured Banks 125MM 5k+5k A2/A-/ - 

CH0479222066 Banco Del Estado -chile BANCO 0.240 Fixed - 06/06/2025 1.7    96.74 2.25 +52 +0.02 +0.23 06/06/2019 CL Sr Unsecured Banks 150MM 5k+5k A2/A/ - 

CH0418620180 Bnp Paribas BNP 1.000 Fixed - 06/06/2025 1.7    98.44 1.96 +23 +0.04 +0.04 06/06/2018 FR Sr Unsecured Banks 125MM 125k+125k Baa1/A-/A+

CH1184694763 Banco Santander Sa SANTAN 1.328 Fixed - 10/06/2025 1.7    98.83 2.04 +31 +0.10 +0.03 10/06/2022 ES Sr Unsecured Banks 215MM 5k+5k A2/A+/A
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CH0474977938 Korea Railroad Corp KORAIL 0.000 Fixed - 13/06/2025 1.7    96.99 1.83 +10 +0.39 +0.23 13/06/2019 KR Sr Unsecured Transportation 150MM 5k+5k Aa3/ - / - 

CH0550103060 Korea Land & Housing Cor KOLAHO 0.193 Fixed - 15/06/2025 1.7    97.32 1.81 +8 +0.40 +0.24 15/06/2020 KR Sr Unsecured Sovereign 200MM 5k+5k  - /AA/ - 

CH0550103078 Central American Bank CABEI 0.405 Fixed - 25/06/2025 1.7    97.46 1.92 +19 +0.05 +0.09 25/06/2020 SNAT Sr Unsecured Multi-National 150MM 5k+5k Aa3/AA/ - 

CH1273475421 Abn Amro Bank Nv ABNANV 2.300 Fixed - 26/06/2025 1.7    100.54 1.97 +25 +0.06 -0.06 26/06/2023 NL Sr Unsecured Banks 200MM 200k+200k A1/A/A+

CH0367206718 Cembra Money Bank Ag CMBNSW 0.375 Fixed - 27/06/2025 1.7    97.35 1.95 +22 +0.08 +0.18 27/06/2017 CH Sr Unsecured Banks 150MM 5k+5k  - /A-/ - 

CH1276269755 Santan Consumer Finance SANSCF 2.733 Fixed - 04/07/2025 1.8    101.13 2.07 +34 +0.04 -0.04 04/07/2023 ES Sr Unsecured Diversified Finan Serv 265MM 5k+5k A2/A/A

CH0467182421 Banque Fed Cred Mutuel BFCM 0.250 Fixed - 10/07/2025 1.8    97.17 1.89 +17 +0.08 +0.17 10/04/2019 FR Sr Unsecured Banks 200MM 5k+5k Aa3/A+/AA-

CH0483180920 Banque International Lux BANQUE 1.000 Fixed - 10/07/2025 1.8    97.39 2.53 +81 +0.12 +0.11 10/07/2019 LU Sr Unsecured Banks 180MM 5k+5k  - /BBB/ - 

CH0423279303 Commerzbank Ag CMZB 1.100 Fixed - 11/07/2025 1.8    97.97 2.28 +56 +0.09 -0.07 11/07/2018 DE Sr Unsecured Banks 100MM 5k+5k Baa2/BBB-/ - 

CH0467182439 Industrial Bank Of Korea INDKOR 0.022 Fixed - 16/07/2025 1.8    96.76 1.89 +17 +0.41 +0.23 16/04/2019 KR Sr Unsecured Banks 250MM 5k+5k Aa2/ - /AA-

CH0555837753 Cellnex Telecom Sa CLNXSM 1.118 Fixed 17/04/2025 17/07/2025 1.8    98.31 2.09 +37 +0.08 +0.21 17/07/2020 ES Sr Unsecured Engineering&Construction 100MM 5k+5k  - / - /BBB-

CH0373945044 Jackson Natl Life Global JXN 0.375 Fixed - 18/07/2025 1.8    96.67 2.30 +58 +0.13 +0.17 19/07/2017 US Sr Secured Insurance 275MM 5k+5k A2/A/A

CH0370634633 Export-import Bank Korea EIBKOR 0.170 Fixed - 18/07/2025 1.8    97.25 1.75 +3 +0.38 +0.20 18/07/2017 KR Sr Unsecured Sovereign 250MM 5k+5k Aa2/AA/AA-

CH0520663581 Credit Suisse Schweiz Ag CS 0.000 Fixed - 31/07/2025 1.8    96.73 1.85 +13 +0.09 +0.15 31/01/2020 CH Covered Banks 350MM 5k+5k  - / - /AAA

CH1204175132 Commonwealth Bank Aust CBAAU 0.875 Fixed - 02/09/2025 1.9    98.38 1.74 +3 +0.02 +0.10 02/09/2022 AU Covered Banks 250MM 5k+5k Aaa/ - /AAA

CH0553331882 Corp Andina De Fomento CAF 0.700 Fixed - 04/09/2025 1.9    97.57 2.01 +29 +0.05 +0.06 04/09/2020 SNAT Sr Unsecured Multi-National 350MM 5k+5k Aa3/AA/AA-

CH0494734350 Glencore Finance Europe GLENLN 0.350 Fixed 10/07/2025 10/09/2025 1.9    96.81 2.05 +34 +0.02 -0.14 10/09/2019 AU Company Guarnt Mining 250MM 5k+5k Baa1/BBB+/ - 

CH1271360633 Korea Water Resources KORWAT 2.173 Fixed - 18/09/2025 2.0    100.48 1.92 +21 +0.34 18/09/2023 KR Sr Unsecured Water 250MM 5k+5k Aa2/ - / - 

CH0569237701 Africa Finance Corp AFRFIN 1.205 Fixed - 30/09/2025 2.0    97.70 2.41 +70 +0.06 +0.06 30/09/2020 SNAT Sr Unsecured Multi-National 150MM 5k+5k A3/ - / - 

CH0382451646 Achmea Bank Nv ACHMEA 0.500 Fixed - 03/10/2025 2.0    96.76 2.18 +47 +0.01 -0.08 03/10/2017 NL Sr Unsecured Banks 100MM 5k+5k  - /A-/A

CH0572327028 Athene Global Funding ATH 0.850 Fixed - 14/10/2025 2.0    95.90 2.97 +126 +0.10 +0.05 14/10/2020 US Secured Insurance 265MM 5k+5k A1/A+/A+

CH1216400056 Korea Housing Finance Co KHFC 2.155 Fixed - 14/10/2025 2.0    100.79 1.76 +5 +0.33 -0.08 14/10/2022 KR Covered Sovereign 160MM 5k+5k Aaa/AAA/ - 

CH0505011889 Banc Credito Inversiones BCICI 0.250 Fixed - 29/10/2025 2.1    95.86 2.33 +62 +0.10 +0.30 29/10/2019 CL Sr Unsecured Banks 105MM 5k+5k A2/A-/ - 

CH0346828434 National Australia Bank NAB 0.300 Fixed - 31/10/2025 2.1    96.97 1.81 +10 +0.04 +0.17 31/01/2017 AU Sr Unsecured Banks 300MM 5k+5k Aa3/AA-/ - 

CH0465767769 Credit Agricole London ACAFP 1.000 Fixed - 07/11/2025 2.1    98.20 1.89 +18 +0.07 +0.21 14/03/2019 FR Sr Unsecured Banks 135MM 200k+200k A3/A-/A+

CH1228837865 Ubs Ag London UBS 2.330 Fixed - 14/11/2025 2.1    100.73 1.97 +27 +0.02 +0.01 14/11/2022 CH Sr Unsecured Banks 375MM 50k+50k Aa3/A+/A+

CH0441186514 Bank Of Nova Scotia BNS 0.200 Fixed - 19/11/2025 2.1    96.82 1.74 +3 +0.00 +0.09 19/11/2018 CA Covered Banks 830MM 5k+5k Aaa/ - /AAA

CH0417086045 Goldman Sachs Group Inc GS 1.000 Fixed - 24/11/2025 2.1    97.89 2.02 +32 +0.05 +0.07 24/05/2018 US Sr Unsecured Banks 325MM 5k+5k A2/BBB+/A

CH0299477361 Lgt Bank Ag LGT 0.625 Fixed - 25/11/2025 2.1    97.58 1.79 +8 +0.07 -0.02 25/11/2015 LI Sr Unsecured Diversified Finan Serv 300MM 5k+5k Aa3/A+/ - 

CH0539032950 Adecco Group Ag ADENVX 0.875 Fixed - 27/11/2025 2.2    97.84 1.91 +21 +0.11 -0.34 27/05/2020 CH Sr Unsecured Commercial Services 225MM 5k+5k Baa1/BBB+/ - 

CH1189217735 Cembra Money Bank Ag CMBNSW 1.183 Fixed - 27/11/2025 2.2    98.16 2.07 +37 +0.08 +0.11 27/05/2022 CH Sr Unsecured Banks 250MM 5k+5k  - /A-/ - 

CH0387879056 Westpac Banking Corp WSTP 0.300 Fixed - 28/11/2025 2.2    96.71 1.88 +17 +0.09 +0.01 28/11/2017 AU Sr Unsecured Banks 250MM 5k+5k Aa3/AA-/ - 

CH1228837899 Banco Bilbao Vizcaya Arg BBVASM 2.408 Fixed - 28/11/2025 2.2    100.88 1.99 +28 +0.07 +0.05 28/11/2022 ES Sr Unsecured Banks 215MM 100k+100k A3/A/A-

CH0508785745 Temenos Ag TEMNSW 1.500 Fixed - 28/11/2025 2.2    98.16 2.39 +68 -0.01 +0.45 28/11/2019 CH Sr Unsecured Software 220MM 5k+5k  - / - /BBB

CH0474977714 First Abu Dhabi Bank Pjs FABUH 0.205 Fixed - 04/12/2025 2.2    96.30 1.97 +26 +0.07 +0.26 04/06/2019 AE Sr Unsecured Banks 150MM 5k+5k Aa3/AA-/AA-

CH1227937690 E.on Se EOANGR 1.860 Fixed - 05/12/2025 2.2    100.17 1.78 +7 +0.06 -0.15 05/12/2022 DE Sr Unsecured Electric 155MM 5k+5k Baa2/BBB/A-

CH0409606362 Transurban Qld Finance TQLAU 1.000 Fixed 08/09/2025 08/12/2025 2.2    98.01 1.94 +24 +0.07 +0.26 08/05/2018 AU Sr Secured Commercial Services 200MM 5k+5k  - /BBB/ - 

CH0474977755 Sparebank 1 Nord Norge NONGNO 0.125 Fixed - 11/12/2025 2.2    96.18 1.93 +23 +0.15 +0.23 11/06/2019 NO Sr Unsecured Banks 140MM 5k+5k Aa3/ - /A+

CH1228837881 Dbs Bank Ltd DBSSP 1.515 Fixed - 12/12/2025 2.2    99.62 1.69 -1 +0.09 +0.04 12/12/2022 SG Covered Banks 250MM 5k+5k Aaa/ - /AAA

CH0517825334 Muenchener Hypothekenbnk MUNHYP 0.100 Fixed - 17/12/2025 2.2    95.84 2.06 +35 +0.16 +0.15 10/02/2020 DE Sr Unsecured Banks 240MM 200k+200k A2/ - / - 

CH0368825474 Banque Fed Cred Mutuel BFCM 0.400 Fixed - 19/12/2025 2.2    96.72 1.93 +23 +0.07 +0.17 19/06/2017 FR Sr Unsecured Banks 250MM 5k+5k Aa3/A+/AA-

CH0274758835 Mondelez International MDLZ 1.125 Fixed 30/09/2025 30/12/2025 2.2    98.60 1.77 +7 -0.04 -0.23 30/03/2015 US Sr Unsecured Food 200MM 5k+5k Baa1/BBB/ - 

CH0347556885 Met Life Glob Funding I MET 0.300 Fixed - 19/01/2026 2.3    96.36 1.94 +24 +0.06 +0.18 19/01/2017 US Sr Secured Insurance 250MM 5k+5k Aa3/AA-/AA-

CH1236363433 Swiss Life Holding Ag SLHNVX 2.040 Fixed 26/10/2025 26/01/2026 2.3    100.52 1.78 +7 +0.10 -0.37 26/01/2023 CH Sr Unsecured Insurance 200MM 5k+5k  - /A-/ - 

CH0310175598 Credit Agricole Home Loa ACACB 0.100 Fixed - 26/01/2026 2.3    96.43 1.69 -1 +0.09 +0.10 26/01/2016 FR Covered Diversified Finan Serv 200MM 5k+5k  - /AAA/AAA

CH1227937724 Banco Santander Sa SANTAN 2.248 Fixed - 30/01/2026 2.3    100.44 2.05 +35 +0.10 -0.11 30/01/2023 ES Sr Unsecured Banks 220MM 5k+5k A2/A+/A

CH0122512152 Raiffeisen Schweiz RAIFFS 2.625 Fixed - 04/02/2026 2.3    101.81 1.82 +12 +0.02 -0.01 04/02/2011 CH Sr Unsecured Banks 150MM 5k+5k A3/AA-/AA-

CH1206367562 Amag Leasing Ag AMALEA 2.250 Fixed - 06/02/2026 2.3    100.95 1.83 +13 -0.00 +0.03 03/11/2022 CH Covered Auto Manufacturers 130MM 5k+5k  - / - /AAA

CH0310451858 Ubs Group Ag UBS 1.250 Fixed - 23/02/2026 2.4    98.45 1.92 +22 +0.07 +0.24 22/02/2016 CH Sr Unsecured Banks 150MM 200k+200k A3/A-/A

CH1160680166 Muenchener Hypothekenbnk MUNHYP 0.400 Fixed - 25/02/2026 2.4    96.15 2.07 +37 +0.10 +0.07 25/02/2022 DE Sr Unsecured Banks 150MM 200k+200k A2/ - / - 

CH0270382093 Corp Andina De Fomento CAF 0.500 Fixed - 26/02/2026 2.4    96.30 2.10 +40 +0.02 -0.07 26/02/2015 SNAT Sr Unsecured Multi-National 350MM 5k+5k Aa3/ - /AA-

CH1244731795 Berlin Hyp Ag BHH 2.125 Fixed - 27/02/2026 2.4    100.48 1.92 +22 +0.04 +0.12 27/02/2023 DE Sr Unsecured Banks 150MM 5k+5k Aa3/ - /A

CH1248666948 Societe Generale SOCGEN 2.278 Fixed - 27/02/2026 2.4    100.61 2.01 +31 -0.02 +0.00 27/02/2023 FR Sr Unsecured Banks 180MM 5k+5k A1/A/A
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CH1104885954 Cellnex Finance Co Sa CLNXSM 0.935 Fixed - 26/03/2026 2.5    96.92 2.23 +53 -0.08 +0.10 26/03/2021 ES Company Guarnt Engineering&Construction 150MM 5k+5k  - / - /BBB-

CH0467182405 Citigroup Inc C 0.750 Fixed - 02/04/2026 2.5    96.97 2.01 +32 +0.07 +0.10 02/04/2019 US Sr Unsecured Banks 300MM 5k+5k A3/BBB+/A

CH1175016091 Muenchener Hypothekenbnk MUNHYP 0.375 Fixed - 07/04/2026 2.5    96.87 1.66 -3 +0.12 +0.13 07/04/2022 DE Pfandbriefe Banks 100MM 5k+5k Aaa/ - / - 

CH1181713616 First Abu Dhabi Bank Pjs FABUH 1.063 Fixed - 14/04/2026 2.5    97.63 2.03 +34 +0.07 +0.26 14/04/2022 AE Sr Unsecured Banks 200MM 5k+5k Aa3/AA-/AA-

CH0469273541 Clariant Ag CLNVX 1.125 Fixed - 15/04/2026 2.5    98.21 1.85 +16 +0.39 +0.07 15/04/2019 CH Sr Unsecured Chemicals 200MM 5k+5k  - /BBB-/ - 

CH1261608918 Bank Of Nova Scotia BNS 2.043 Fixed - 04/05/2026 2.6    100.82 1.71 +2 +0.04 +0.06 04/05/2023 CA Covered Banks 360MM 5k+5k Aaa/ - /AAA

CH1233900013 Hypo Vorarlberg Bank Ag VORHYP 2.375 Fixed - 04/05/2026 2.6    100.78 2.06 +37 +0.11 +0.06 01/02/2023 AT Sr Unsecured Banks 125MM 5k+5k A3/ - / - 

CH1261608934 Hyundai Capital Services HYUCAP 2.748 Fixed - 11/05/2026 2.6    101.31 2.22 +53 +0.23 -0.02 11/05/2023 KR Sr Unsecured Auto Manufacturers 200MM 5k+5k  - /BBB+/BBB+

CH1187520494 Hsbc Holdings Plc HSBC 1.805 Fixed 01/06/2025 01/06/2026 2.7    99.18 2.13 +43 +0.11 +0.13 01/06/2022 GB Sr Unsecured Banks 175MM 200k+200k A3/A-/A+

CH0545766534 Nordea Bank Abp NDAFH 0.125 Fixed - 02/06/2026 2.7    95.64 1.82 +13 +0.08 +0.15 02/06/2020 FI Sr Unsecured Banks 200MM 5k+5k Aa3/AA-/AA

CH0419042475 Cembra Money Bank Ag CMBNSW 0.875 Fixed - 08/06/2026 2.7    96.97 2.05 +36 +0.08 +0.12 08/06/2018 CH Sr Unsecured Banks 125MM 5k+5k  - /A-/ - 

CH0479514264 Banque Fed Cred Mutuel BFCM 0.200 Fixed - 12/06/2026 2.7    95.31 2.01 +32 +0.11 +0.28 12/06/2019 FR Sr Unsecured Banks 125MM 5k+5k Aa3/A+/AA-

CH0474977722 Bank Of America Corp BAC 0.253 Fixed 12/06/2025 12/06/2026 2.7    95.81 1.87 +18 +0.08 +0.09 12/06/2019 US Sr Unsecured Banks 375MM 5k+5k A1/A-/AA-

CH1270825503 Bpce Sa BPCEGP 2.383 Fixed - 12/06/2026 2.7    100.80 2.07 +38 +0.12 -0.05 12/06/2023 FR Sr Unsecured Banks 245MM 5k+5k A1/A/AA-

CH1244321787 Enbw Intl Finance Bv ENBW 2.250 Fixed - 15/06/2026 2.7    100.80 1.94 +25 -0.01 +0.04 15/06/2023 DE Company Guarnt Electric 165MM 5k+5k Baa1/A-/ - 

CH0025662831 Kommunalkredit Austria A KA 3.375 Fixed - 22/06/2026 2.7    103.48 2.04 +35 -0.01 -0.34 22/06/2006 AT Covered Banks 221MM 5k+5k  - /A+/ - 

CH1194355082 Credit Suisse Schweiz Ag CS 1.875 Fixed - 29/06/2026 2.7    100.09 1.84 +15 +0.07 +0.08 29/06/2022 CH Covered Banks 210MM 5k+5k  - / - /AAA

CH0253514761 Bat Intl Finance Plc BATSLN 1.375 Fixed - 08/09/2026 2.9    98.49 1.91 +22 +0.10 -0.08 05/09/2014 GB Company Guarnt Agriculture 250MM 5k+5k Baa2/BBB+/BBB

CH0026620846 Cooperatieve Rabobank Ua RABOBK 3.125 Fixed - 15/09/2026 3.0    103.60 1.86 +17 +0.02 -0.12 15/09/2006 NL Sr Unsecured Banks 500MM 5k+5k Aa2/A+/AA-

CH0315955937 Corp Andina De Fomento CAF 0.510 Fixed - 16/09/2026 3.0    95.62 2.06 +37 +0.10 -0.05 16/03/2016 SNAT Sr Unsecured Multi-National 125MM 5k+5k Aa3/AA/AA-

CH0428194283 Adecco Group Ag ADENVX 0.875 Fixed 18/06/2026 18/09/2026 3.0    97.26 1.84 +15 +0.07 -0.03 18/09/2018 CH Sr Unsecured Commercial Services 100MM 5k+5k Baa1/ - / - 

CH1212189166 Westpac Banking Corp WSTP 1.480 Fixed - 21/09/2026 3.0    99.31 1.72 +3 -0.01 +0.05 21/09/2022 AU Covered Banks 175MM 5k+5k Aaa/ - /AAA

CH1293237975 Abb Ltd ABBNVX 1.965 Fixed - 22/09/2026 3.0    100.45 1.81 +12 +0.06 -0.02 22/09/2023 CH Sr Unsecured Electronics 325MM 5k+5k A3/A-/ - 

CH0385518045 Commonwealth Bank Aust CBAAU 0.400 Fixed - 25/09/2026 3.0    95.86 1.84 +16 +0.08 +0.16 25/10/2017 AU Sr Unsecured Banks 450MM 5k+5k Aa3/AA-/A+

CH1215933958 Commerzbank Ag CMZB 3.375 Fixed - 29/09/2026 3.0    101.64 2.79 +111 +0.05 -0.26 29/09/2022 DE Sr Unsecured Banks 120MM 100k+100k Baa2/BBB-/ - 

CH0550413394 Credit Agricole London ACAFP 0.500 Fixed - 01/10/2026 3.0    95.40 2.10 +42 +0.08 +0.14 01/07/2020 FR Sr Unsecured Banks 175MM 200k+200k A3/A-/A+

CH1174335757 Royal Bank Of Canada RY 0.400 Fixed - 05/10/2026 3.0    96.25 1.69 +1 +0.08 +0.14 05/04/2022 CA Covered Banks 250MM 5k+5k Aaa/ - /AAA

CH0338330431 Lgt Bank Ag LGT 0.200 Fixed - 12/10/2026 3.0    95.40 1.78 +9 +0.10 +0.06 12/10/2016 LI Sr Unsecured Diversified Finan Serv 350MM 5k+5k Aa3/A+/ - 

CH1218301971 Societe Generale SOCGEN 2.625 Fixed - 14/10/2026 3.0    101.52 2.10 +41 +0.02 -0.08 14/10/2022 FR Sr Unsecured Banks 100MM 5k+5k A1/A/A

CH0467182413 Heathrow Funding Ltd HTHROW 0.450 Fixed - 15/10/2026 3.0    95.47 2.01 +32 +0.19 +0.09 15/04/2019 GB Sr Secured Engineering&Construction 210MM 5k+5k  - /BBB+/A-

CH1154887132 Holcim Helvetia HOLNSW 0.375 Fixed 19/07/2026 19/10/2026 3.0    95.96 1.75 +7 +0.04 +0.01 19/01/2022 CH Company Guarnt Building Materials 325MM 5k+5k Baa1/BBB+/ - 

CH0340912168 Transurban Qld Finance TQLAU 0.650 Fixed 02/08/2026 02/11/2026 3.1    96.04 1.99 +31 +0.09 +0.13 02/11/2016 AU Sr Secured Commercial Services 175MM 5k+5k  - /BBB/ - 

CH0441186456 Banque Fed Cred Mutuel BFCM 1.000 Fixed - 13/11/2026 3.1    96.97 2.01 +33 +0.13 +0.20 13/11/2018 FR Sr Unsecured Banks 100MM 5k+5k Aa3/A+/AA-

CH1206367604 Wuerth Finance Intl Bv WURTH 2.100 Fixed 16/08/2026 16/11/2026 3.1    101.02 1.73 +5 +0.03 -0.09 16/11/2022 DE Company Guarnt Metal Fabricate/Hardware 300MM 5k+5k  - /A/ - 

CH1191066278 Central American Bank CABEI 1.546 Fixed - 30/11/2026 3.2    98.69 1.98 +29 +0.03 +0.13 30/06/2022 SNAT Sr Unsecured Multi-National 155MM 5k+5k Aa3/AA/ - 

CH1199659934 Met Life Glob Funding I MET 2.150 Fixed - 07/12/2026 3.2    100.43 2.01 +32 +0.02 +0.08 07/07/2022 US Sr Secured Insurance 175MM 5k+5k Aa3/AA-/AA-

CH0525158447 Syngenta Finance Ag SYNNVX 0.700 Fixed 09/09/2026 09/12/2026 3.2    95.35 2.23 +54 +0.19 +0.09 09/03/2020 CH Company Guarnt Chemicals 140MM 5k+5k Baa3/BBB/BBB+

CH0323735677 Credit Agricole London ACAFP 0.550 Fixed - 14/12/2026 3.2    95.59 1.99 +31 +0.12 +0.28 14/06/2016 FR Sr Unsecured Banks 100MM 5k+5k Aa3/A+/AA-

CH1277582008 Engie Sa ENGIFP 2.340 Fixed - 04/01/2027 3.3    101.30 1.92 +24 +0.10 +0.06 04/07/2023 FR Sr Unsecured Electric 190MM 5k+5k Baa1/BBB+/A-

CH0419040727 Valiant Bank VALIAN 0.200 Fixed - 29/01/2027 3.3    95.23 1.69 +0 +0.07 +0.15 29/01/2019 CH Covered Banks 303MM 5k+5k Aaa/ - / - 

CH0458097950 Westpac Banking Corp WSTP 0.250 Fixed - 29/01/2027 3.3    95.35 1.70 +2 +0.17 +0.21 29/01/2019 AU Covered Banks 400MM 5k+5k Aaa/ - /AAA

CH1242969199 Banque Fed Cred Mutuel BFCM 2.300 Fixed - 30/01/2027 3.3    100.93 2.01 +32 +0.08 +0.22 30/01/2023 FR Sr Unsecured Banks 235MM 5k+5k Aa3/A+/AA-

CH1243018806 Lloyds Banking Group Plc LLOYDS 2.745 Fixed 02/02/2026 02/02/2027 3.3    100.83 2.37 +67 -0.04 -0.06 02/02/2023 GB Sr Unsecured Banks 215MM 200k+200k A3/BBB+/A

CH1245295758 Commerzbank Ag CMZB 3.263 Fixed - 03/02/2027 3.3    101.20 2.88 +119 +0.07 -0.04 03/02/2023 DE Sr Unsecured Banks 200MM 100k+100k Baa2/BBB-/ - 

CH0506071148 Cellnex Telecom Sa CLNXSM 0.775 Fixed 18/11/2026 18/02/2027 3.4    95.02 2.33 +64 +0.12 +0.27 18/02/2020 ES Sr Unsecured Engineering&Construction 185MM 5k+5k  - / - /BBB-

CH1175016125 Digital Intrepid Holding DLR 1.700 Fixed - 30/03/2027 3.5    96.96 2.62 +94 +0.11 +0.10 30/03/2022 US Company Guarnt REITS 150MM 5k+5k Baa2/BBB/BBB

CH0568231861 Glencore Cap Fin Dac GLENLN 1.000 Fixed 30/12/2026 30/03/2027 3.5    95.56 2.34 +65 +0.03 +0.08 30/09/2020 AU Company Guarnt Mining 225MM 5k+5k Baa1/BBB+/ - 

CH0379610972 Banque Fed Cred Mutuel BFCM 0.600 Fixed - 05/04/2027 3.5    95.38 1.98 +29 +0.05 +0.14 05/10/2017 FR Sr Unsecured Banks 200MM 5k+5k Aa3/A+/AA-

CH1174335765 Sparebank 1 Boligkreditt SPABOL 0.508 Fixed - 06/04/2027 3.5    95.95 1.71 +2 +0.11 +0.17 06/04/2022 NO Covered Banks 210MM 5k+5k Aaa/ - / - 

CH1166151972 Hypo Vorarlberg Bank Ag VORHYP 0.500 Fixed - 07/04/2027 3.5    95.87 1.72 +4 +0.11 +0.18 07/04/2022 AT Covered Banks 150MM 5k+5k Aaa/ - / - 

CH1256367207 Credit Agricole Sa ACAFP 2.508 Fixed - 27/04/2027 3.6    101.37 2.10 +42 +0.05 -0.06 27/04/2023 FR Sr Unsecured Banks 300MM 5k+5k Aa3/A+/AA-

CH1179184424 Korea Development Bank KDB 0.940 Fixed - 28/04/2027 3.6    96.89 1.85 +16 +0.49 +0.16 28/04/2022 KR Sr Unsecured Banks 225MM 5k+5k Aa2/AA/ - 

CH1206367554 Cembra Money Bank Ag CMBNSW 3.113 Fixed - 28/04/2027 3.6    103.09 2.20 +51 +0.09 -0.19 28/10/2022 CH Sr Unsecured Banks 220MM 5k+5k  - /A-/ - 
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CH1179534974 Royal Bank Of Canada RY 1.450 Fixed - 04/05/2027 3.6    98.04 2.02 +34 +0.11 -0.04 04/05/2022 CA Sr Unsecured Banks 150MM 5k+5k A1/A/AA-

CH0360677287 Lgt Bank Ag LGT 0.500 Fixed - 12/05/2027 3.6    95.49 1.81 +12 +0.11 +0.13 12/05/2017 LI Sr Unsecured Diversified Finan Serv 275MM 5k+5k Aa3/A+/ - 

CH1184694714 Svenska Handelsbanken Ab SHBASS 1.250 Fixed - 24/05/2027 3.6    97.70 1.91 +22 +0.15 +0.24 24/05/2022 SE Sr Unsecured Banks 350MM 5k+5k Aa2/AA-/ - 

CH1184694722 Heathrow Funding Ltd HTHROW 1.800 Fixed - 27/05/2027 3.6    98.67 2.18 +49 +0.12 -0.11 27/05/2022 GB Sr Secured Engineering&Construction 165MM 5k+5k  - /BBB+/A-

CH1187450817 Banque Fed Cred Mutuel BFCM 1.500 Fixed - 01/06/2027 3.7    97.99 2.08 +39 +0.13 +0.13 01/06/2022 FR Sr Unsecured Banks 175MM 5k+5k Aa3/A+/AA-

CH1184694730 Dnb Bank Asa DNBNO 1.168 Fixed 03/06/2026 03/06/2027 3.7    97.12 1.99 +30 +0.16 +0.10 03/06/2022 NO Sr Unsecured Banks 200MM 5k+5k Aa2/AA-/ - 

CH1187520486 Hyundai Capital Services HYUCAP 1.878 Fixed - 14/06/2027 3.7    98.80 2.22 +53 +0.26 -0.44 14/06/2022 KR Sr Unsecured Auto Manufacturers 100MM 5k+5k  - /BBB+/ - 

CH1184694789 Sparebank 1 Smn MINGNO 1.500 Fixed - 15/06/2027 3.7    97.58 2.19 +50 +0.11 -0.20 15/06/2022 NO Sr Unsecured Banks 175MM 5k+5k A1/ - / - 

CH1264414348 Toyota Motor Finance Bv TOYOTA 2.130 Fixed - 15/06/2027 3.7    100.64 1.95 +26 -0.18 -0.46 15/06/2023 JP Sr Unsecured Auto Manufacturers 500MM 5k+5k A1/A+/ - 

CH1194000316 Nordea Bank Abp NDAFH 1.810 Fixed - 15/06/2027 3.7    99.13 2.05 +37 +0.09 +0.01 15/06/2022 FI Sr Unsecured Banks 200MM 200k+200k A3/A/AA-

CH1187520460 Credit Agricole Sa ACAFP 1.460 Fixed - 01/07/2027 3.7    97.79 2.08 +39 +0.03 +0.06 01/06/2022 FR Sr Unsecured Banks 170MM 5k+5k Aa3/A+/AA-

CH1277240938 La Banque Postale FRLBP 2.773 Fixed - 12/07/2027 3.8    102.67 2.03 +34 +0.06 +0.12 12/07/2023 FR Sr Unsecured Banks 180MM 100k+100k A2/A+/A+

CH0372831534 Banco Santander Sa SANTAN 1.125 Fixed - 20/07/2027 3.8    96.50 2.09 +41 +0.14 +0.18 20/07/2017 ES Sr Unsecured Banks 190MM 5k+5k Baa1/A-/A-

CH1280994281 Lloyds Bank Plc LLOYDS 1.870 Fixed - 31/08/2027 3.9    100.35 1.78 +9 +0.11 +0.15 31/08/2023 GB Covered Banks 440MM 5k+5k Aaa/ - /AAA

CH1280994299 Nationwide Bldg Society NWIDE 2.970 Fixed 08/09/2026 08/09/2027 3.9    100.83 2.67 +98 +0.04 +0.07 08/09/2023 GB Sr Unsecured Savings&Loans 175MM 200k+200k A3/BBB+/A

CH1291809908 Electricite De France Sa EDF 2.300 Fixed - 14/09/2027 4.0    100.94 2.05 +36 +0.07 +0.29 14/09/2023 FR Sr Unsecured Electric 200MM 5k+5k Baa1/BBB/BBB+

CH1294486324 Bank Of Nova Scotia BNS 2.383 Fixed - 22/09/2027 4.0    100.66 2.21 +52 +0.21 22/09/2023 CA Sr Unsecured Banks 200MM 5k+5k A2/A-/AA-

CH1211713156 Ca Next Bank Suisse ACANXB 1.608 Fixed - 23/09/2027 4.0    99.28 1.80 +11 +0.10 +0.17 23/09/2022 CH Covered Banks 100MM 5k+5k  - / - /AAA

CH1210198144 Clariant Ag CLNVX 2.717 Fixed - 24/09/2027 4.0    101.07 2.43 +74 +0.11 +0.21 26/09/2022 CH Sr Unsecured Chemicals 175MM 5k+5k  - /BBB-/ - 

CH1214797206 Adecco Group Ag ADENVX 2.378 Fixed 17/08/2027 17/11/2027 4.1    101.30 2.03 +34 +0.10 -0.14 17/11/2022 CH Sr Unsecured Commercial Services 300MM 5k+5k Baa1/BBB+/ - 

CH1214797214 Bawag P.s.k. BAWAG 2.955 Fixed - 29/11/2027 4.2    101.77 2.50 +81 +0.17 +0.16 29/11/2022 AT Sr Unsecured Banks 175MM 5k+5k A1/ - / - 

CH0367206676 Verizon Communications VZ 1.000 Fixed - 30/11/2027 4.2    96.31 1.93 +24 +0.05 -0.50 31/05/2017 US Sr Unsecured Telecommunications 400MM 5k+5k Baa1/BBB+/A-

CH1231312708 Natwest Markets Plc NWG 2.783 Fixed - 06/12/2027 4.2    101.60 2.37 +68 +0.11 +0.04 06/12/2022 GB Sr Unsecured Banks 220MM 200k+200k A1/A/A+

CH1231312690 Credit Agricole Sa ACAFP 2.190 Fixed - 07/12/2027 4.2    100.49 2.07 +37 +0.03 -0.07 07/12/2022 FR Sr Unsecured Banks 130MM 5k+5k Aa3/A+/AA-

CH1231312682 Central American Bank CABEI 2.138 Fixed - 13/12/2027 4.2    100.56 2.00 +30 +0.13 +0.03 13/12/2022 SNAT Sr Unsecured Multi-National 110MM 5k+5k Aa3/AA/ - 

CH1227937716 Bnp Paribas BNP 2.413 Fixed - 13/01/2028 4.3    100.97 2.17 +47 +0.11 +0.07 13/01/2023 FR Sr Unsecured Banks 335MM 200k+200k Aa3/A+/AA-

CH1230759552 Royal Bank Of Canada RY 2.445 Fixed - 25/01/2028 4.3    101.25 2.14 +44 +0.06 -0.17 25/01/2023 CA Sr Unsecured Banks 200MM 5k+5k A1/A/AA-

CH1243933558 Toronto-dominion Bank TD 2.203 Fixed - 31/01/2028 4.3    100.27 2.14 +44 +0.13 -0.08 31/01/2023 CA Sr Unsecured Banks 200MM 5k+5k A1/A/AA-

CH1242301302 Fed Caisses Desjardins CCDJ 1.735 Fixed - 31/01/2028 4.3    100.11 1.71 +1 +0.10 +0.09 31/01/2023 CA Covered Banks 325MM 5k+5k Aaa/ - /AAA

CH1239495042 Hyundai Capital Services HYUCAP 3.033 Fixed - 01/02/2028 4.3    102.83 2.34 +64 +0.32 -0.48 01/02/2023 KR Sr Unsecured Auto Manufacturers 100MM 5k+5k  - /BBB+/ - 

CH1251030099 Abn Amro Bank Nv ABNANV 2.625 Fixed - 02/03/2028 4.4    100.50 2.50 +80 +0.12 -0.05 02/03/2023 NL Sr Unsecured Banks 350MM 200k+200k Baa1/BBB/A

CH1239464709 Zuercher Kantonalbank ZKB 2.750 Fixed 19/04/2027 19/04/2028 4.5    101.63 2.26 +58 +0.00 -0.29 19/04/2023 CH Sr Unsecured Banks 425MM 100k+100k Aa2/ - / - 

CH1181713640 Cooperatieve Rabobank Ua RABOBK 1.363 Fixed 28/04/2027 28/04/2028 4.6    96.67 2.13 +43 +0.04 -0.14 28/04/2022 NL Sr Unsecured Banks 160MM 200k+200k A3/A-/A+

CH1255924461 Massmutual Global Fundin MASSMU 2.650 Fixed - 03/05/2028 4.6    102.44 2.08 +38 +0.07 +0.07 03/05/2023 US Sr Secured Insurance 215MM 5k+5k Aa3/AA+/AA+

CH1264414322 Commerzbank Ag CMZB 3.800 Fixed - 03/05/2028 4.6    102.50 3.20 +150 +0.14 -0.02 03/05/2023 DE Sr Unsecured Banks 125MM 100k+100k Baa2/BBB-/ - 

CH1179534982 New York Life Global Fdg NYLIFE 1.375 Fixed - 04/05/2028 4.6    97.17 2.03 +33 +0.11 +0.07 04/05/2022 US Sr Secured Insurance 200MM 5k+5k Aaa/AA+/AAA

CH1264414330 Rci Banque Sa RENAUL 3.500 Fixed - 10/05/2028 4.6    103.58 2.66 +96 +0.13 -0.05 10/05/2023 FR Sr Unsecured Auto Manufacturers 200MM 5k+5k Baa1/BBB-/ - 

CH1264823514 Nordea Bank Abp NDAFH 2.490 Fixed - 26/05/2028 4.6    100.92 2.28 +58 +0.25 -0.39 26/05/2023 FI Sr Unsecured Banks 300MM 200k+200k A3/A/AA-

CH0545766526 Wells Fargo & Company WFC 1.125 Fixed - 26/05/2028 4.6    95.25 2.21 +51 -0.12 -0.01 26/05/2020 US Sr Unsecured Banks 100MM 5k+5k A1/BBB+/A+

CH1268922189 Credit Agricole Home Loa ACACB 1.825 Fixed - 26/05/2028 4.6    100.51 1.71 +1 +0.17 +0.01 26/05/2023 FR Covered Diversified Finan Serv 280MM 5k+5k Aaa/AAA/AAA

CH1270609485 Valiant Bank VALIAN 1.850 Fixed - 31/05/2028 4.7    100.37 1.76 +6 +0.12 -0.19 31/05/2023 CH Covered Banks 180MM 5k+5k Aaa/ - / - 

CH1270825545 Natwest Markets Plc NWG 2.858 Fixed - 06/06/2028 4.7    101.50 2.51 +81 +0.09 -0.13 06/06/2023 GB Sr Unsecured Banks 250MM 200k+200k A1/A/A+

CH1273429691 Dnb Bank Asa DNBNO 2.685 Fixed 05/06/2027 15/06/2028 4.7    100.86 2.43 +75 +0.04 -0.26 15/06/2023 NO Sr Unsecured Banks 140MM 200k+200k A2/A/ - 

CH1251030107 Cie Financement Foncier CFF 1.903 Fixed - 16/06/2028 4.7    100.87 1.71 +1 +0.11 -0.10 16/03/2023 FR Covered Banks 365MM 5k+5k Aaa/AAA/ - 

CH1276269722 Abn Amro Bank Nv ABNANV 2.505 Fixed - 26/06/2028 4.7    101.51 2.16 +46 +0.13 +0.01 26/06/2023 NL Sr Unsecured Banks 250MM 200k+200k A1/A/A+

CH1279261122 Canadian Imperial Bank CM 1.910 Fixed - 14/07/2028 4.8    100.80 1.73 +3 +0.06 -0.02 14/07/2023 CA Covered Banks 300MM 5k+5k Aaa/ - /AAA

CH1242301278 Swiss Life Holding Ag SLHNVX 2.259 Fixed 26/04/2028 26/07/2028 4.8    101.91 1.82 +12 +0.09 -0.47 26/01/2023 CH Sr Unsecured Insurance 200MM 5k+5k  - /A-/ - 

CH1210198128 Corp Andina De Fomento CAF 2.080 Fixed - 31/08/2028 4.9    99.85 2.11 +41 +0.11 -0.26 31/08/2022 SNAT Sr Unsecured Multi-National 225MM 5k+5k Aa3/AA/AA-

CH1204175124 Nationwide Bldg Society NWIDE 1.915 Fixed - 08/09/2028 4.9    97.73 2.41 +70 +0.16 +0.06 08/09/2022 GB Sr Unsecured Savings&Loans 365MM 5k+5k A1/A+/A+

CH1271360625 Equinix Europe Financing EQIX 2.875 Fixed 12/06/2028 12/09/2028 4.9    102.03 2.41 +71 +0.78 +1.15 12/09/2023 US Company Guarnt REITS 300MM 5k+5k  - /BBB/BBB+

CH1293237983 Abb Ltd ABBNVX 1.978 Fixed - 22/09/2028 5.0    100.64 1.84 +14 +0.12 +0.04 22/09/2023 CH Sr Unsecured Electronics 150MM 5k+5k A3/A-/ - 

CH1290870901 Clariant Ag CLNVX 2.750 Fixed - 22/09/2028 5.0    100.47 2.65 +94 +0.10 -0.13 22/09/2023 CH Sr Unsecured Chemicals 150MM 5k+5k  - /BBB-/ - 

CH1290870869 Migros Bank Ag MIGBAN 2.250 Fixed - 26/09/2028 5.0    101.04 2.03 +32 +0.10 -0.13 26/09/2023 CH Sr Unsecured Banks 200MM 5k+5k  - /A/ - 
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CH1228837907 Banco Bilbao Vizcaya Arg BBVASM 2.770 Fixed - 28/11/2028 5.2    102.54 2.24 +53 +0.20 -0.07 28/11/2022 ES Sr Unsecured Banks 210MM 100k+100k A3/A/A-

CH1226543879 Sika Ag SIKASW 2.350 Fixed 28/08/2028 28/11/2028 5.2    102.27 1.86 +16 +0.10 -0.43 28/11/2022 CH Sr Unsecured Building Materials 300MM 5k+5k  - /A-/ - 

CH0260067779 Corp Andina De Fomento CAF 1.500 Fixed - 01/12/2028 5.2    96.55 2.22 +50 +0.13 -0.38 01/12/2014 SNAT Sr Unsecured Multi-National 225MM 5k+5k Aa3/AA/AA-

CH1251030115 Asb Bank Limited ASBBNK 2.503 Fixed - 20/12/2028 5.2    101.16 2.26 +55 -0.03 -0.18 20/03/2023 NZ Sr Unsecured Banks 225MM 5k+5k A1/AA-/ - 

CH1236363425 Cooperatieve Rabobank Ua RABOBK 2.488 Fixed 25/01/2028 25/01/2029 5.3    100.42 2.38 +69 +0.00 -0.35 25/01/2023 NL Sr Unsecured Banks 150MM 200k+200k A3/A-/A+

CH1244319450 Deutsche Bank Ag DB 3.645 Fixed 27/01/2028 27/01/2029 5.3    100.97 3.40 +170 +0.19 -0.35 27/01/2023 DE Sr Unsecured Banks 265MM 200k+200k Baa1/BBB-/A-

CH1243018814 Bank Of Montreal BMO 2.260 Fixed - 01/02/2029 5.3    100.31 2.20 +48 +0.08 -0.39 31/01/2023 CA Sr Unsecured Banks 185MM 5k+5k A2/A-/AA-

CH1253456086 Sika Ag SIKASW 2.250 Fixed 13/01/2029 13/04/2029 5.5    102.10 1.83 +11 +0.11 -0.54 13/04/2023 CH Sr Unsecured Building Materials 250MM 5k+5k  - /A-/ - 

CH1179184416 Cie Financement Foncier CFF 0.890 Fixed - 27/04/2029 5.6    95.60 1.73 +1 +0.17 -0.16 27/04/2022 FR Covered Banks 260MM 5k+5k Aaa/AAA/ - 

CH1179534990 Pacific Life Gf Ii PACLIF 1.750 Fixed - 02/05/2029 5.6    96.10 2.51 +79 +0.15 +0.12 02/05/2022 US Secured Insurance 200MM 5k+5k Aa3/AA-/AA-

CH0457206818 Abb Ltd ABBNVX 1.000 Fixed 07/02/2029 07/05/2029 5.6    95.61 1.83 +11 +0.13 +0.06 06/02/2019 CH Sr Unsecured Electronics 170MM 5k+5k A3/A-/ - 

CH1264823498 Ubs Ag London UBS 2.550 Fixed - 09/05/2029 5.6    101.54 2.25 +53 -0.06 -0.53 09/05/2023 CH Sr Unsecured Banks 150MM 50k+50k Aa3/A+/A+

CH1261608900 Dz Bank Ag DZBK 2.833 Fixed - 16/05/2029 5.6    101.51 2.54 +82 +0.15 -0.12 16/05/2023 DE Sr Unsecured Banks 100MM 200k+200k A3/A/ - 

CH1244321761 Bnp Paribas BNP 2.630 Fixed - 07/06/2029 5.7    101.91 2.27 +54 +0.12 +0.02 07/06/2023 FR Sr Unsecured Banks 225MM 200k+200k Aa3/A+/AA-

CH1244321795 Enbw Intl Finance Bv ENBW 2.625 Fixed - 15/06/2029 5.7    102.25 2.20 +48 +0.00 -0.21 15/06/2023 DE Company Guarnt Electric 245MM 5k+5k Baa1/A-/ - 

CH1191714711 Givaudan Sa GIVNVX 1.625 Fixed - 15/06/2029 5.7    99.09 1.79 +7 +0.12 -0.46 15/06/2022 CH Sr Unsecured Chemicals 150MM 5k+5k Baa1/A-/ - 

CH1194000332 Helvetia Schweizerische HELNSW 1.950 Fixed 25/03/2029 25/06/2029 5.7    100.58 1.84 +12 +0.05 -0.63 24/06/2022 CH Company Guarnt Insurance 150MM 5k+5k  - /A/ - 

CH1243651903 Cembra Money Bank Ag CMBNSW 2.411 Fixed - 08/08/2029 5.9    100.86 2.25 +52 +0.13 -0.01 08/02/2023 CH Sr Unsecured Banks 235MM 5k+5k  - /A-/ - 

CH1244731753 Dz Bank Ag DZBK 2.625 Fixed - 27/08/2029 5.9    100.18 2.59 +86 -0.09 -0.41 27/02/2023 DE Sr Unsecured Banks 125MM 200k+200k A3/A/AA-

CH1204175140 Commonwealth Bank Aust CBAAU 1.240 Fixed - 02/09/2029 5.9    97.11 1.76 +3 -0.13 -0.35 02/09/2022 AU Covered Banks 250MM 5k+5k Aaa/ - /AAA

CH1213243871 Westpac Banking Corp WSTP 1.803 Fixed - 21/09/2029 6.0    100.26 1.76 +2 -0.08 -0.44 21/09/2022 AU Covered Banks 150MM 5k+5k Aaa/ - /AAA

CH1142512362 Bnp Paribas BNP 2.893 Fixed - 27/09/2029 6.0    101.98 2.53 +80 +0.08 -0.05 27/09/2022 FR Sr Unsecured Banks 200MM 200k+200k Baa1/A-/A+

CH0240672235 Syngenta Finance Ag SYNNVX 2.125 Fixed 02/08/2029 01/11/2029 6.1    98.44 2.40 +67 +0.18 -0.23 07/04/2014 CH Company Guarnt Chemicals 150MM 5k+5k Baa3/BBB/BBB+

CH1227937708 E.on Se EOANGR 2.503 Fixed - 05/12/2029 6.2    102.42 2.08 +34 -0.07 -0.76 05/12/2022 DE Sr Unsecured Electric 145MM 5k+5k Baa2/BBB/A-

CH1202242223 Nationwide Bldg Society NWIDE 1.520 Fixed - 17/12/2029 6.2    98.56 1.77 +3 +0.09 -0.31 27/07/2022 GB Covered Savings&Loans 175MM 5k+5k  - /AAA/AAA

CH1236363417 Nationwide Bldg Society NWIDE 2.013 Fixed - 23/01/2030 6.3    101.34 1.79 +4 +0.07 -0.41 23/01/2023 GB Covered Savings&Loans 170MM 5k+5k  - /AAA/AAA

CH1239495059 Ca Next Bank Suisse ACANXB 1.910 Fixed - 25/01/2030 6.3    100.39 1.84 +10 +0.11 -0.18 25/01/2023 CH Covered Banks 150MM 5k+5k  - / - /AAA

CH1248666955 Societe Generale SOCGEN 2.618 Fixed - 27/02/2030 6.4    101.31 2.39 +65 +0.18 -0.37 27/02/2023 FR Sr Unsecured Banks 260MM 5k+5k A1/A/A

CH1214797198 Abb Ltd ABBNVX 2.375 Fixed 05/01/2030 05/04/2030 6.5    103.08 1.85 +11 +0.12 -0.39 05/10/2022 CH Sr Unsecured Electronics 150MM 5k+5k A3/A-/ - 

CH1261608926 Bank Of Nova Scotia BNS 2.143 Fixed - 03/05/2030 6.6    102.21 1.78 +3 +0.01 -0.35 04/05/2023 CA Covered Banks 225MM 5k+5k Aaa/ - /AAA

CH1270825511 Bpce Sa BPCEGP 2.655 Fixed - 12/06/2030 6.7    101.68 2.38 +62 -0.00 -0.60 12/06/2023 FR Sr Unsecured Banks 235MM 5k+5k A1/A/AA-

CH1271360385 Westpac Banking Corp WSTP 2.013 Fixed - 13/06/2030 6.7    101.41 1.79 +3 +0.08 -0.37 13/06/2023 AU Covered Banks 290MM 5k+5k Aaa/ - /AAA

CH1266847131 Cembra Money Bank Ag CMBNSW 2.665 Fixed - 28/06/2030 6.7    101.56 2.41 +65 +0.00 -0.51 28/06/2023 CH Sr Unsecured Banks 210MM 5k+5k  - /A-/ - 

CH1276269730 Banque Fed Cred Mutuel BFCM 2.730 Fixed - 11/07/2030 6.8    102.64 2.30 +55 +0.02 -0.48 11/07/2023 FR Sr Unsecured Banks 250MM 5k+5k Aa3/A+/AA-

CH1277240946 La Banque Postale FRLBP 2.828 Fixed - 12/07/2030 6.8    102.71 2.39 +63 -0.10 -0.63 12/07/2023 FR Sr Unsecured Banks 150MM 100k+100k A2/A+/A+

CH1249416004 Credit Agricole Sa ACAFP 2.541 Fixed - 03/09/2030 6.9    101.94 2.23 +47 -0.00 -0.42 03/03/2023 FR Sr Unsecured Banks 100MM 5k+5k Aa3/A+/AA-

CH0119533278 Credit Suisse Guernsey CS 3.125 Fixed - 12/11/2030 7.1    104.57 2.42 +65 +0.13 -0.05 12/11/2010 CH Sr Unsecured Banks 130MM 5k+5k A3/A+/A+

CH0024141100 Cie Financement Foncier CFF 2.500 Fixed - 24/02/2031 7.4    104.88 1.79 +1 +0.05 -0.52 24/02/2006 FR Covered Banks 375MM 5k+5k Aaa/AAA/ - 

CH1231094363 Bawag P.s.k. BAWAG 1.960 Fixed - 26/05/2031 7.6    100.51 1.89 +10 -0.02 -0.68 26/05/2023 AT Covered Banks 125MM 5k+5k Aaa/ - / - 

CH1231094389 Luzerner Kantonalbk Ag KBLUZE 1.900 Fixed - 19/06/2031 7.7    100.71 1.80 +1 -0.04 -0.74 19/06/2023 CH Local Govt Guarn Banks 250MM 5k+5k  - /AA/ - 

CH1277582016 Engie Sa ENGIFP 2.490 Fixed - 04/07/2031 7.8    101.92 2.22 +43 -0.10 -0.49 04/07/2023 FR Sr Unsecured Electric 225MM 5k+5k Baa1/BBB+/A-

CH1291809916 Electricite De France Sa EDF 2.550 Fixed - 12/09/2031 7.9    100.87 2.43 +63 -0.08 -0.43 14/09/2023 FR Sr Unsecured Electric 125MM 5k+5k Baa1/BBB/BBB+

CH1242301286 Swiss Life Holding Ag SLHNVX 2.610 Fixed 26/10/2031 26/01/2032 8.3    104.04 2.06 +26 -0.02 -1.41 26/01/2023 CH Sr Unsecured Insurance 200MM 5k+5k  - /A-/ - 

CH0522159042 Basellandschaft Kantonbk KBBL 1.600 Fixed - 13/05/2032 8.6    98.20 1.83 +1 -0.09 -0.96 13/05/2022 CH Local Govt Guarn Banks 245MM 5k+5k  - /AA+/ - 

CH1211713164 Ca Next Bank Suisse ACANXB 1.970 Fixed - 23/09/2032 9.0    99.96 1.97 +15 -0.00 -0.86 23/09/2022 CH Covered Banks 100MM 5k+5k  - / - /AAA

CH1212189158 Lgt Bank Ag LGT 2.750 Fixed - 29/09/2032 9.0    103.82 2.28 +45 -0.15 -1.03 29/09/2022 LI Sr Unsecured Diversified Finan Serv 200MM 5k+5k Aa3/A+/ - 

CH1243651911 National Australia Bank NAB 1.715 Fixed - 03/02/2033 9.3    98.67 1.87 +3 -0.07 -1.20 03/02/2023 AU Covered Banks 250MM 5k+5k Aaa/ - /AAA

CH1243651929 Lgt Bank Ag LGT 2.500 Fixed - 28/02/2033 9.4    101.93 2.27 +43 -0.18 -1.10 28/02/2023 LI Sr Unsecured Diversified Finan Serv 250MM 5k+5k Aa3/A+/ - 

CH1293237991 Abb Ltd ABBNVX 2.113 Fixed - 22/09/2033 10.0  99.97 2.12 +26 -0.10 -0.91 22/09/2023 CH Sr Unsecured Electronics 275MM 5k+5k A3/A-/ - 

CH1290870877 Migros Bank Ag MIGBAN 2.500 Fixed - 26/09/2033 10.0  100.94 2.39 +54 -0.09 -0.80 26/09/2023 CH Sr Unsecured Banks 150MM 5k+5k  - /A/ - 

CH1277080508 Deutsche Bahn Fin Gmbh DBHNGR 1.885 Fixed - 13/09/2035 12.0  99.71 1.91 +1 -0.32 -1.43 13/09/2023 DE Company Guarnt Transportation 275MM 5k+5k  - /AA-/ - 

Source: Ashenden Finance

Ashenden Finance SA
Geneva - Lugano - London

+41 91 220 20 70 - research@ashendenfinance.ch 69



 Global Bonds List

ISIN Issuer Ticker Cpn Cpn type
Next Call 

Date
Maturity Yrs Price YTW  Sprd 

1w Px 

chg %

1m Px 

chg %
Issue Date Cntry Rank Industry Amnt. Min. Size Ratings

AU3CB0267052 John Deere Financial Ltd DE 1.750 Fixed - 04/10/2024 1.0    97.05 4.82 +44 +0.07 +0.11 04/10/2019 US Company Guarnt Machinery-Diversified 500MM 10k+10k A2/A/A+

AU3SG0001597 Northern Territory Treas NTTC 2.750 Fixed - 21/10/2024 1.1    98.40 4.34 -4 +0.02 +0.01 21/10/2016 AU Local Govt Guarn Regional(state/provnc) 500MM 200k+100k Aa3/ - / - 

AU3CB0248318 Ausgrid Finance Pty Ltd AUSGF 3.750 Fixed 01/08/2024 30/10/2024 1.1    98.67 5.04 +66 +0.02 -0.14 30/10/2017 AU Sr Secured Electric 750MM 10k+10k Baa1/ - / - 

AU3CB0263945 European Investment Bank EIB 1.700 Fixed - 15/11/2024 1.1    97.06 4.44 +5 +0.05 +0.07 11/06/2019 SNAT Sr Unsecured Multi-National 1100MM 1k+1k Aaa/AAA/AAA

AU0000083768 Australian Government ACGB 0.250 Fixed - 21/11/2024 1.1    95.65 4.24 -15 +0.01 -0.01 21/04/2020 AU Sr Unsecured Sovereign 41300MM 1k+1k Aaa/ - /AAA

AU3CB0221232 British Columbia Prov Of BRCOL 4.250 Fixed - 27/11/2024 1.2    99.64 4.58 +19 +0.05 -0.04 27/05/2014 CA Sr Unsecured Regional(state/provnc) 700MM 10k+10k Aaa/AA/AA+

AU0000XVG2B1 Treasury Corp Victoria TCV 5.500 Fixed - 17/12/2024 1.2    101.39 4.29 -9 -0.06 -0.34 18/10/2010 AU Local Govt Guarn Regional(state/provnc) 5055MM 1k+1k Aa2/AA/ - 

AU3CB0222362 Landwirtsch. Rentenbank RENTEN 4.250 Fixed - 09/01/2025 1.3    99.71 4.49 +9 -0.01 -0.24 09/07/2014 DE Govt Guaranteed Banks 1570MM 10k+10k Aaa/AAA/AAA

AU3CB0222370 African Development Bank AFDB 4.000 Fixed - 10/01/2025 1.3    99.27 4.59 +20 -0.00 -0.21 10/07/2014 SNAT Sr Unsecured Multi-National 1135MM 1k+1k Aaa/AAA/AAA

AU3CB0269710 Aust & Nz Banking Group ANZ 1.650 Fixed - 16/01/2025 1.3    96.10 4.83 +43 +0.09 +0.01 16/01/2020 AU Sr Unsecured Banks 500MM 1k+1k Aa3/AA-/A+

AU3CB0286789 National Australia Bank NAB 2.350 Fixed - 25/02/2025 1.4    96.68 4.85 +45 +0.07 -0.09 25/02/2022 AU Sr Unsecured Banks 500MM 1k+1k Aa3/AA-/ - 

AU000KFWHAA3 Kfw KFW 4.000 Fixed - 27/02/2025 1.4    99.35 4.48 +9 -0.01 -0.27 27/08/2014 DE Govt Guaranteed Banks 3000MM 1k+1k Aaa/AAA/AAA

AU3CB0223774 Province Of Quebec Q 4.200 Fixed - 10/03/2025 1.4    99.38 4.65 +28 -0.01 -0.27 10/09/2014 CA Sr Unsecured Regional(state/provnc) 805MM 1k+1k  - /AA-/AA-

AU3CB0223816 Asian Development Bank ASIA 3.750 Fixed - 12/03/2025 1.4    98.97 4.50 +12 -0.01 -0.25 12/09/2014 SNAT Sr Unsecured Multi-National 1050MM 5k+5k Aaa/AAA/AAA

AU3CB0287415 Westpac Banking Corp WSTP 2.700 Fixed - 17/03/2025 1.5    97.02 4.85 +48 +0.03 -0.14 17/03/2022 AU Sr Unsecured Banks 900MM 100k+100k Aa3/AA-/A+

AU3SG0002025 New S Wales Treasury Crp NSWTC 1.250 Fixed - 20/03/2025 1.5    95.61 4.39 +2 -0.02 -0.21 21/11/2019 AU Local Govt Guarn Regional(state/provnc) 2100MM 1k+1k Aaa/AA+/AAA

AU3CB0224491 Intl Finance Corp IFC 4.000 Fixed - 03/04/2025 1.5    99.26 4.52 +14 -0.01 -0.29 03/10/2014 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/ - 

AU3SG0001456 South Aust Govt Fin Auth SAFA 2.750 Fixed - 16/04/2025 1.5    97.59 4.39 +1 -0.04 -0.35 20/04/2015 AU Local Govt Guarn Regional(state/provnc) 1250MM 1k+1k Aa1/AA+/ - 

AU3TB0000168 Australian Government ACGB 3.250 Fixed - 21/04/2025 1.6    98.59 4.21 -17 -0.09 -0.47 29/05/2013 AU Sr Unsecured Sovereign 41500MM 1k+1k Aaa/ - /AAA

AU3CB0289072 Royal Bank Of Canada/syd RY 3.750 Fixed - 06/05/2025 1.6    98.30 4.87 +50 +0.02 -0.24 06/05/2022 CA Covered Banks 750MM 100k+100k Aaa/ - /AAA

AU3CB0289221 Aust & Nz Banking Group ANZ 4.050 Fixed - 12/05/2025 1.6    98.75 4.86 +50 +0.00 -0.30 12/05/2022 AU Sr Unsecured Banks 1000MM 1k+1k Aa3/AA-/A+

AU3CB0289452 Westpac Banking Corp WSTP 3.800 Fixed - 20/05/2025 1.6    98.36 4.86 +49 +0.01 -0.23 20/05/2022 AU Covered Banks 800MM 100k+100k Aaa/ - /AAA

AU3SG0001969 Aust Capital Territory AUSCAP 1.250 Fixed - 22/05/2025 1.6    95.08 4.41 +4 -0.02 -0.25 20/08/2019 AU Sr Unsecured Regional(state/provnc) 1000MM 10k+10k  - /AA+/ - 

AU3CB0289817 National Australia Bank NAB 3.900 Fixed - 30/05/2025 1.7    98.49 4.86 +49 -0.00 -0.29 30/05/2022 AU Sr Unsecured Banks 1100MM 1k+1k Aa3/AA-/ - 

AU3CB0290229 Asian Development Bank ASIA 3.700 Fixed - 17/06/2025 1.7    98.70 4.50 +13 -0.02 -0.33 17/06/2022 SNAT Sr Unsecured Multi-National 1150MM 5k+5k Aaa/AAA/AAA

AU3CB0222040 Intl Bk Recon & Develop IBRD 4.250 Fixed - 24/06/2025 1.7    99.65 4.46 +9 -0.02 -0.36 24/06/2014 SNAT Sr Unsecured Multi-National 950MM 1k+1k Aaa/AAA/AAA

AU3CB0226637 Bng Bank Nv BNG 3.250 Fixed - 15/07/2025 1.8    97.69 4.62 +24 -0.00 -0.28 15/01/2015 NL Sr Unsecured Banks 965MM 1k+1k Aaa/AAA/AAA

AU3CB0290781 Cibc Sydney CM 4.400 Fixed - 15/07/2025 1.8    99.13 4.91 +54 -0.01 -0.39 15/07/2022 CA Covered Banks 650MM 10k+10k Aaa/ - /AAA

AU3CB0222529 Kommunalbanken As KBN 4.250 Fixed - 16/07/2025 1.8    99.30 4.66 +29 -0.02 -0.37 16/07/2014 NO Sr Unsecured Sovereign 1455MM 2k+2k Aaa/ - / - 

AU3SG0001241 Western Aust Treas Corp WATC 5.000 Fixed - 23/07/2025 1.8    101.06 4.38 +0 -0.09 -0.59 28/10/2013 AU Local Govt Guarn Regional(state/provnc) 5573MM 0k+0k Aaa/AAA/ - 

AU3CB0291136 Toronto-dominion Bank TD 4.500 Fixed - 28/07/2025 1.8    99.31 4.90 +53 -0.00 -0.37 28/07/2022 CA Covered Banks 850MM 200k+1k Aaa/ - /AAA

AU3CB0273407 Ubs Ag Australia UBS 1.200 Fixed - 30/07/2025 1.8    92.88 5.37 +99 +0.07 -0.02 30/07/2020 CH Sr Unsecured Banks 500MM 1k+1k Aa3/A+/A+

AU3CB0223097 L-bank Bw Foerderbank LBANK 4.250 Fixed - 07/08/2025 1.8    99.06 4.79 +41 -0.03 -0.37 07/08/2014 DE Local Govt Guarn Banks 575MM 1k+1k Aaa/AA+/ - 

AU3CB0291508 Westpac Banking Corp WSTP 3.900 Fixed - 11/08/2025 1.9    98.23 4.91 +53 -0.01 -0.39 11/08/2022 AU Sr Unsecured Banks 950MM 100k+100k Aa3/AA-/ - 

AU3CB0291532 Natwest Markets Plc NWG 5.055 Fixed - 12/08/2025 1.9    99.08 5.58 +120 +0.00 -0.48 12/08/2022 GB Sr Unsecured Banks 600MM 200k+10k A1/A/ - 

AU3CB0291672 Commonwealth Bank Aust CBAAU 4.200 Fixed - 18/08/2025 1.9    98.77 4.89 +52 +0.00 -0.41 18/08/2022 AU Sr Unsecured Banks 1000MM 250k+10k Aa3/AA-/A+

AU3CB0286839 Kfw KFW 2.150 Fixed - 25/08/2025 1.9    95.81 4.49 +11 +0.00 -0.28 25/02/2022 DE Govt Guaranteed Banks 700MM 1k+1k Aaa/AAA/ - 

AU3CB0287019 Neder Waterschapsbank NEDWBK 2.250 Fixed - 04/09/2025 1.9    95.56 4.70 +32 +0.03 -0.26 04/03/2022 NL Sr Unsecured Banks 650MM 10k+10k Aaa/AAA/ - 

AU3CB0287639 Nordic Investment Bank NIB 2.400 Fixed - 22/09/2025 2.0    95.93 4.59 +20 +0.00 -0.32 22/03/2022 SNAT Sr Unsecured Multi-National 500MM 1k+1k Aaa/AAA/ - 

AU3CB0257533 Lonsdale Finance Pty Ltd LOFINA 3.900 Fixed 17/07/2025 15/10/2025 2.0    97.30 5.32 +94 -0.00 -0.46 15/10/2018 AU Sr Secured Commercial Services 550MM 10k+10k Baa2/ - / - 

AU3CB0228823 European Investment Bank EIB 2.900 Fixed - 17/10/2025 2.0    96.93 4.50 +12 -0.02 -0.42 17/04/2015 SNAT Sr Unsecured Multi-National 1250MM 1k+1k Aaa/AAA/AAA

AU3CB0229227 Inter-american Devel Bk IADB 2.750 Fixed - 30/10/2025 2.1    96.53 4.53 +15 -0.01 -0.36 30/04/2015 SNAT Sr Unsecured Multi-National 1295MM 1k+1k Aaa/AAA/AAA

AU3CB0293744 Aust & Nz Banking Group ANZ 4.950 Fixed - 04/11/2025 2.1    100.06 4.92 +54 -0.04 -0.54 04/11/2022 AU Sr Unsecured Banks 500MM 500k+1k Aa3/AA-/A+

AU3CB0279818 Asian Development Bank ASIA 0.800 Fixed - 06/11/2025 2.1    92.63 4.54 +16 +0.02 -0.23 06/05/2021 SNAT Sr Unsecured Multi-National 700MM 5k+5k Aaa/AAA/AAA

AU3CB0294015 Westpac Banking Corp WSTP 4.900 Fixed - 11/11/2025 2.1    99.97 4.91 +53 -0.04 -0.54 11/11/2022 AU Sr Unsecured Banks 500MM 100k+100k Aa3/AA-/A+

AU3SG0002421 Treasury Corp Victoria TCV 0.500 Fixed - 20/11/2025 2.1    92.20 4.38 +1 +0.01 -0.33 28/01/2021 AU Local Govt Guarn Regional(state/provnc) 9792MM 1k+1k Aa2/AA/ - 

AU0000095457 Australian Government ACGB 0.250 Fixed - 21/11/2025 2.1    92.25 4.09 -29 +0.03 -0.37 24/07/2020 AU Sr Unsecured Sovereign 39200MM 1k+1k  - / - /AAA

AU3CB0258739 Intl Bk Recon & Develop IBRD 2.900 Fixed - 26/11/2025 2.2    96.79 4.49 +11 -0.02 -0.40 26/11/2018 SNAT Sr Unsecured Multi-National 625MM 1k+1k Aaa/AAA/ - 

AU3CB0276509 Nbn Co Ltd NBNAUS 1.000 Fixed 03/09/2025 03/12/2025 2.2    91.78 5.06 +69 +0.04 -0.28 03/12/2020 AU Sr Unsecured Telecommunications 1200MM 10k+10k Aa3/ - /AA

AU3CB0230548 Eurofima EUROF 3.900 Fixed - 19/12/2025 2.2    98.32 4.71 +34 -0.03 -0.47 19/06/2015 SNAT Sr Unsecured Multi-National 500MM 5k+5k Aa1/AA/AA

AU3CB0295533 Cppib Capital Inc CPPIBC 4.400 Fixed - 16/01/2026 2.3    99.31 4.72 +35 -0.09 -0.61 16/01/2023 CA Company Guarnt Diversified Finan Serv 1300MM 1k+1k Aaa/AAA/ - 

AU3CB0231736 Nordic Investment Bank NIB 3.400 Fixed - 06/02/2026 2.3    97.27 4.64 +27 -0.04 -0.56 06/08/2015 SNAT Sr Unsecured Multi-National 500MM 1k+1k Aaa/AAA/ - 

AU3CB0296705 Asian Development Bank ASIA 3.900 Fixed - 17/02/2026 2.4    98.58 4.54 +17 -0.06 -0.59 17/02/2023 SNAT Sr Unsecured Multi-National 700MM 5k+5k Aaa/AAA/AAA
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AU3SG0001464 Tasmanian Public Finance TASCOR 3.250 Fixed - 19/02/2026 2.4    97.62 4.32 -5 -0.01 -0.58 19/08/2015 AU Local Govt Guarn Regional(state/provnc) 1229MM 1k+1k Aa2/AA+/ - 

AU3CB0294270 Kfw KFW 4.100 Fixed - 20/02/2026 2.4    99.08 4.51 +15 -0.06 -0.62 22/11/2022 DE Govt Guaranteed Banks 900MM 1k+1k Aaa/AAA/ - 

AU3CB0291847 Intl Finance Corp IFC 3.600 Fixed - 24/02/2026 2.4    97.88 4.54 +18 -0.05 -0.58 24/08/2022 SNAT Sr Unsecured Multi-National 1450MM 1k+1k Aaa/AAA/ - 

AU000NT27410 Northern Territory Treas NTTC 6.000 Fixed - 15/03/2026 2.4    103.88 4.31 -4 -0.08 -0.84 19/12/2008 AU Local Govt Guarn Regional(state/provnc) 650MM 500k+100k Aa3/ - / - 

AU3CB0297752 Toronto-dominion Bank TD 4.500 Fixed - 16/03/2026 2.5    98.88 4.99 +64 -0.06 -0.67 16/03/2023 CA Covered Banks 950MM 200k+1k Aaa/ - /AAA

AU3CB0297729 United Overseas Bank/syd UOBSP 4.642 Fixed - 16/03/2026 2.5    99.31 4.94 +59 -0.06 -0.63 16/03/2023 SG Sr Unsecured Banks 750MM 200k+50k Aa1/AA-/AA-

AU3CB0279081 Nrw.bank NRWBK 1.050 Fixed - 31/03/2026 2.5    91.27 4.82 +47 -0.00 -0.42 31/03/2021 DE Local Govt Guarn Banks 600MM 1k+1k Aa1/AA/AAA

AU000XCLWAI8 Australian Government ACGB 4.250 Fixed - 21/04/2026 2.6    100.39 4.09 -27 -0.08 -0.89 19/03/2014 AU Sr Unsecured Sovereign 39600MM 1k+1k Aaa/ - /AAA

AU3CB0262673 Downer Group Finance Pty DOWAU 3.700 Fixed 28/02/2026 29/04/2026 2.6    93.90 6.31 +196 +0.04 -0.62 29/04/2019 AU Company Guarnt Engineering&Construction 500MM 10k+10k  - / - /BBB

AU3CB0275774 Asian Development Bank ASIA 0.500 Fixed - 05/05/2026 2.6    90.24 4.54 +20 -0.01 -0.46 05/11/2020 SNAT Sr Unsecured Multi-National 750MM 5k+5k Aaa/AAA/AAA

AU3CB0220598 Landwirtsch. Rentenbank RENTEN 4.750 Fixed - 06/05/2026 2.6    100.55 4.52 +18 -0.08 -0.73 06/05/2014 DE Govt Guaranteed Banks 880MM 10k+10k Aaa/AAA/AAA

AU3CB0279990 Asian Infrastructure Inv AIIB 1.000 Fixed - 06/05/2026 2.6    90.39 5.01 +66 -0.01 -0.54 06/05/2021 SNAT Sr Unsecured Multi-National 500MM 1k+1k Aaa/AAA/AAA

AU3CB0276004 Intl Bk Recon & Develop IBRD 0.500 Fixed - 18/05/2026 2.6    90.16 4.53 +18 -0.01 -0.46 18/11/2020 SNAT Sr Unsecured Multi-National 1100MM 1k+1k Aaa/AAA/ - 

AU3SG0001373 New S Wales Treasury Crp NSWTC 4.000 Fixed - 20/05/2026 2.6    99.22 4.31 -3 -0.06 -0.74 01/09/2014 AU Local Govt Guarn Regional(state/provnc) 5473MM 0k+0k Aaa/AA+/AAA

AU3CB0234029 Province Of Quebec Q 3.700 Fixed - 20/05/2026 2.6    97.31 4.80 +46 -0.06 -0.64 20/11/2015 CA Sr Unsecured Regional(state/provnc) 560MM 1k+1k Aa2/AA-/AA-

AU3SG0001555 Aust Capital Territory AUSCAP 2.500 Fixed - 21/05/2026 2.6    95.39 4.38 +3 -0.05 -0.73 23/05/2016 AU Sr Unsecured Regional(state/provnc) 525MM 10k+10k  - /AA+/ - 

AU3CB0221661 Inter-american Devel Bk IADB 4.250 Fixed - 11/06/2026 2.7    99.26 4.55 +20 -0.08 -0.75 11/06/2014 SNAT Sr Unsecured Multi-National 1230MM 1k+1k Aaa/ - /AAA

AU3SG0001498 South Aust Govt Fin Auth SAFA 3.000 Fixed - 20/07/2026 2.8    96.61 4.30 -4 -0.05 -0.75 12/02/2016 AU Local Govt Guarn Regional(state/provnc) 3540MM 1k+1k Aa1/AA+/ - 

AU3CB0235166 Intl Finance Corp IFC 3.200 Fixed - 22/07/2026 2.8    96.51 4.54 +20 -0.07 -0.71 22/01/2016 SNAT Sr Unsecured Multi-National 1550MM 1k+1k Aaa/AAA/ - 

AU3CB0301562 Westpac Banking Corp WSTP 4.800 Fixed - 10/08/2026 2.9    99.49 4.99 +65 -0.07 -0.83 10/08/2023 AU Sr Unsecured Banks 650MM 100k+100k Aa3/AA+/ - 

AU3CB0235612 European Investment Bank EIB 3.100 Fixed - 17/08/2026 2.9    96.28 4.49 +16 -0.06 -0.75 17/02/2016 SNAT Sr Unsecured Multi-National 1650MM 1k+1k Aaa/AAA/AAA

AU3CB0301703 Commonwealth Bank Aust CBAAU 4.750 Fixed - 17/08/2026 2.9    99.38 4.98 +65 -0.08 -0.85 17/08/2023 AU Sr Unsecured Banks 500MM 200k+10k Aa3/AA-/A+

AU3CB0239267 Suncorp-metway Ltd SUNAU 3.250 Fixed - 24/08/2026 2.9    95.15 5.07 +74 -0.06 -0.80 24/08/2016 AU Covered Banks 600MM 100k+100k Aaa/ - /AAA

AU3CB0299998 Cppib Capital Inc CPPIBC 4.100 Fixed - 01/09/2026 2.9    98.45 4.67 +34 -0.13 -0.86 08/06/2023 CA Company Guarnt Diversified Finan Serv 500MM 1k+1k Aaa/AAA/ - 

AU3CB0236099 Neder Waterschapsbank NEDWBK 3.150 Fixed - 02/09/2026 2.9    95.82 4.70 +37 -0.11 -0.78 02/03/2016 NL Sr Unsecured Banks 555MM 10k+10k Aaa/ - / - 

AU000KFWHAE5 Kfw KFW 3.200 Fixed - 11/09/2026 2.9    96.39 4.53 +19 -0.08 -0.82 11/03/2016 DE Govt Guaranteed Banks 2900MM 1k+1k Aaa/AAA/ - 

AU0000106411 Australian Government ACGB 0.500 Fixed - 21/09/2026 3.0    90.10 4.08 -25 -0.02 -0.78 29/09/2020 AU Sr Unsecured Sovereign 37800MM 1k+1k  - / - /AAA

AU3CB0292597 Nbn Co Ltd NBNAUS 4.750 Fixed 28/06/2026 28/09/2026 3.0    99.16 5.06 +72 -0.05 -0.80 28/09/2022 AU Sr Unsecured Telecommunications 800MM 10k+10k Aa3/ - /AA

AU3CB0236776 Asian Development Bank ASIA 3.000 Fixed - 14/10/2026 3.0    95.69 4.54 +21 -0.07 -0.79 14/04/2016 SNAT Sr Unsecured Multi-National 700MM 5k+5k Aaa/AAA/AAA

AU3CB0236883 Intl Bk Recon & Develop IBRD 3.000 Fixed - 19/10/2026 3.0    95.70 4.53 +20 -0.07 -0.78 19/04/2016 SNAT Sr Unsecured Multi-National 700MM 1k+1k Aaa/ - /AAA

AU3SG0001704 Western Aust Treas Corp WATC 3.000 Fixed - 21/10/2026 3.1    96.39 4.28 -6 -0.06 -0.83 08/06/2017 AU Local Govt Guarn Regional(state/provnc) 5157MM 0k+0k Aaa/AAA/ - 

AU0000XVGZJ4 Treasury Corp Victoria TCV 5.500 Fixed - 17/11/2026 3.1    103.33 4.34 +1 -0.10 -0.98 08/06/2011 AU Local Govt Guarn Regional(state/provnc) 11251MM 1k+1k Aa2/AA/ - 

AU3CB0268548 Lonsdale Finance Pty Ltd LOFINA 2.450 Fixed 20/08/2026 20/11/2026 3.1    91.67 5.38 +104 -0.02 -0.76 20/11/2019 AU Sr Secured Commercial Services 550MM 10k+10k Baa2/ - / - 

AU3CB0237527 Kommunekredit KOMMUN 2.900 Fixed - 27/11/2026 3.2    94.29 4.88 +54 -0.07 -0.78 27/05/2016 DK Sr Unsecured Regional(state/provnc) 615MM 1k+1k Aaa/AAA/ - 

AU3CB0268829 Nextera Energy Capital NEE 2.200 Fixed - 02/12/2026 3.2    91.35 5.20 +87 -0.07 -0.74 02/12/2019 US Company Guarnt Electric 500MM 10k+10k Baa1/BBB+/A-

AU3CB0237949 Province Of Alberta ALTA 3.100 Fixed - 14/12/2026 3.2    95.05 4.79 +45 -0.07 -0.79 14/06/2016 CA Sr Unsecured Regional(state/provnc) 505MM 200k+1k Aa2/A+/AA-

AU3CB0301810 Intl Finance Corp IFC 4.400 Fixed - 15/12/2026 3.2    99.54 4.55 +22 -0.10 -0.94 23/08/2023 SNAT Sr Unsecured Multi-National 550MM 1k+1k Aaa/AAA/ - 

AU3CB0285708 Asian Development Bank ASIA 1.850 Fixed - 13/01/2027 3.3    91.78 4.58 +24 -0.07 -0.83 13/01/2022 SNAT Sr Unsecured Multi-National 600MM 5k+5k Aaa/AAA/AAA

AU3CB0285740 Commonwealth Bank Aust CBAAU 2.400 Fixed - 14/01/2027 3.3    92.14 5.03 +69 -0.05 -0.82 14/01/2022 AU Sr Unsecured Banks 900MM 250k+10k Aa3/AA-/A+

AU3CB0285807 Asian Infrastructure Inv AIIB 1.900 Fixed - 18/01/2027 3.3    90.68 5.01 +67 -0.06 -0.79 18/01/2022 SNAT Sr Unsecured Multi-National 550MM 1k+1k Aaa/AAA/AAA

AU3CB0285849 Kommunalbanken As KBN 1.900 Fixed - 19/01/2027 3.3    91.40 4.76 +41 -0.14 -0.82 19/01/2022 NO Sr Unsecured Sovereign 615MM 2k+2k Aaa/AAA/ - 

AU3CB0285682 European Investment Bank EIB 1.800 Fixed - 19/01/2027 3.3    91.67 4.55 +21 -0.07 -0.81 19/01/2022 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/AAA

AU3CB0285880 L-bank Bw Foerderbank LBANK 1.950 Fixed - 21/01/2027 3.3    91.32 4.83 +49 -0.07 -0.78 21/01/2022 DE Local Govt Guarn Banks 500MM 1k+1k Aaa/AA+/ - 

AU3CB0300200 Export Developmnt Canada EDC 4.400 Fixed - 22/01/2027 3.3    99.40 4.60 +25 -0.16 -0.96 22/06/2023 CA Govt Guaranteed Sovereign 1000MM 200k+1k Aaa/AAA/ - 

AU3CB0286037 Westpac Banking Corp WSTP 2.400 Fixed - 25/01/2027 3.3    92.03 5.05 +71 -0.06 -0.86 25/01/2022 AU Sr Unsecured Banks 850MM 100k+100k Aa3/AA-/A+

AU3CB0286136 Kfw KFW 2.000 Fixed - 15/02/2027 3.4    92.08 4.57 +22 -0.08 -0.88 28/01/2022 DE Govt Guaranteed Banks 600MM 1k+1k Aaa/AAA/ - 

AU3CB0286763 National Australia Bank NAB 2.900 Fixed - 25/02/2027 3.4    93.39 5.05 +70 -0.07 -0.93 25/02/2022 AU Sr Unsecured Banks 1250MM 1k+1k Aa3/AA-/ - 

AU3CB0239796 Landwirtsch. Rentenbank RENTEN 2.600 Fixed - 23/03/2027 3.5    93.73 4.58 +24 -0.10 -0.93 23/09/2016 DE Govt Guaranteed Banks 925MM 10k+10k Aaa/AAA/AAA

AU3CB0240133 Inter-american Devel Bk IADB 2.500 Fixed - 14/04/2027 3.5    93.22 4.61 +27 -0.10 -0.94 14/10/2016 SNAT Unsecured Multi-National 665MM 1k+1k Aaa/ - /AAA

AU3CB0288397 Nbn Co Ltd NBNAUS 4.200 Fixed 14/01/2027 14/04/2027 3.5    97.14 5.10 +76 -0.06 -0.99 14/04/2022 AU Sr Unsecured Telecommunications 800MM 10k+10k Aa3/ - /AA

AU3CB0243764 Telstra Group Ltd TLSAU 4.000 Fixed - 19/04/2027 3.5    96.93 4.96 +62 -0.08 -1.03 19/04/2017 AU Company Guarnt Telecommunications 550MM 200k+10k A2/A-/ - 

AU3TB0000135 Australian Government ACGB 4.750 Fixed - 21/04/2027 3.6    102.16 4.09 -25 -0.11 -1.25 27/10/2011 AU Sr Unsecured Sovereign 36700MM 1k+1k Aaa/ - /AAA

AU3SG0001886 Northern Territory Treas NTTC 2.750 Fixed - 21/04/2027 3.6    95.00 4.29 -5 -0.02 -0.87 31/01/2019 AU Local Govt Guarn Regional(state/provnc) 600MM 100k+100k Aa3/ - / - 
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AU3CB0293975 Intl Finance Corp IFC 4.450 Fixed - 14/05/2027 3.6    99.54 4.59 +25 -0.14 -1.07 14/11/2022 SNAT Sr Unsecured Multi-National 1450MM 1k+1k Aaa/AAA/ - 

AU3SG0001696 New S Wales Treasury Crp NSWTC 3.000 Fixed - 20/05/2027 3.6    95.66 4.31 -3 -0.06 -0.89 27/03/2017 AU Local Govt Guarn Regional(state/provnc) 9961MM 0k+0k Aaa/AA+/AAA

XS1641479750 Credit Agricole London ACAFP 4.400 Fixed - 06/07/2027 3.8    94.23 6.14 +180 -0.16 -0.79 06/07/2017 FR Sr Unsecured Banks 500MM 200k+2k A3/A-/A+

AU3CB0295541 Kfw KFW 4.300 Fixed - 13/07/2027 3.8    99.00 4.59 +25 -0.16 -1.17 13/01/2023 DE Govt Guaranteed Banks 2050MM 1k+1k Aaa/AAA/ - 

AU3CB0290682 Royal Bank Of Canada/syd RY 4.500 Fixed - 13/07/2027 3.8    97.80 5.15 +81 -0.16 -1.27 13/07/2022 CA Covered Banks 800MM 100k+100k Aaa/ - /AAA

AU3CB0241933 Bng Bank Nv BNG 3.500 Fixed - 19/07/2027 3.8    95.64 4.77 +43 -0.20 -1.12 19/01/2017 NL Sr Unsecured Banks 740MM 1k+1k Aaa/AAA/AAA

AU3CB0241974 Neder Waterschapsbank NEDWBK 3.500 Fixed - 20/07/2027 3.8    95.70 4.75 +41 -0.18 -1.10 20/01/2017 NL Sr Unsecured Banks 505MM 10k+10k Aaa/AAA/ - 

AU3CB0242121 African Development Bank AFDB 3.300 Fixed - 27/07/2027 3.8    94.98 4.75 +41 -0.14 -1.09 27/01/2017 SNAT Sr Unsecured Multi-National 565MM 1k+1k Aaa/AAA/AAA

AU3CB0246239 Verizon Communications VZ 4.500 Fixed - 17/08/2027 3.9    97.20 5.31 +96 -0.11 -1.09 17/08/2017 US Sr Unsecured Telecommunications 700MM 10k+10k Baa1/BBB+/A-

AU3CB0291680 Commonwealth Bank Aust CBAAU 4.400 Fixed - 18/08/2027 3.9    97.68 5.07 +72 -0.13 -1.21 18/08/2022 AU Sr Unsecured Banks 900MM 250k+10k Aa3/AA-/A+

AU3CB0291920 Cppib Capital Inc CPPIBC 4.450 Fixed - 01/09/2027 3.9    98.80 4.79 +44 -0.26 -1.22 01/09/2022 CA Company Guarnt Diversified Finan Serv 1350MM 1k+1k Aaa/AAA/ - 

AU3CB0243129 Asian Development Bank ASIA 3.400 Fixed - 10/09/2027 3.9    95.56 4.65 +30 -0.16 -1.19 10/03/2017 SNAT Sr Unsecured Multi-National 800MM 5k+5k Aaa/AAA/AAA

AU3SG0001688 South Aust Govt Fin Auth SAFA 3.000 Fixed - 20/09/2027 4.0    95.28 4.31 -4 -0.07 -1.04 20/03/2017 AU Local Govt Guarn Regional(state/provnc) 1500MM 1k+1k Aa1/AA+/ - 

AU3CB0243806 Intl Finance Corp IFC 3.200 Fixed - 18/10/2027 4.0    94.74 4.64 +29 -0.17 -1.25 18/04/2017 SNAT Sr Unsecured Multi-National 1350MM 1k+1k Aaa/AAA/ - 

AU3SG0001563 Western Aust Treas Corp WATC 3.000 Fixed - 21/10/2027 4.1    95.31 4.27 -8 -0.07 -1.07 10/06/2016 AU Local Govt Guarn Regional(state/provnc) 4209MM 0k+0k Aaa/AAA/ - 

AU3CB0293751 Aust & Nz Banking Group ANZ 5.350 Fixed - 04/11/2027 4.1    101.02 5.07 +71 -0.15 -1.35 04/11/2022 AU Sr Unsecured Banks 650MM 500k+1k Aa3/AA-/A+

AU000XCLWAQ1 Australian Government ACGB 2.750 Fixed - 21/11/2027 4.1    94.90 4.10 -25 -0.12 -1.38 28/01/2016 AU Sr Unsecured Sovereign 31400MM 1k+1k Aaa/ - /AAA

AU3CB0294502 National Australia Bank NAB 4.950 Fixed - 25/11/2027 4.1    99.51 5.08 +72 -0.16 -1.31 25/11/2022 AU Sr Unsecured Banks 550MM 1k+1k Aa3/AA-/ - 

AU3CB0295582 Commonwealth Bank Aust CBAAU 5.000 Fixed - 13/01/2028 4.3    99.62 5.10 +73 -0.17 -1.39 13/01/2023 AU Sr Unsecured Banks 750MM 200k+10k Aa3/AA-/A+

AU3CB0295509 Intl Bk Recon & Develop IBRD 4.400 Fixed - 13/01/2028 4.3    99.05 4.65 +28 -0.24 -1.39 13/01/2023 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/ - 

AU3CB0295673 Asian Development Bank ASIA 4.250 Fixed - 17/01/2028 4.3    98.32 4.69 +32 -0.23 -1.39 17/01/2023 SNAT Sr Unsecured Multi-National 700MM 5k+5k Aaa/AAA/AAA

AU3SG0001761 Tasmanian Public Finance TASCOR 3.250 Fixed - 24/01/2028 4.3    95.64 4.37 +0 -0.13 -1.26 24/01/2018 AU Local Govt Guarn Regional(state/provnc) 1264MM 1k+1k Aa2/ - / - 

AU3CB0245884 European Investment Bank EIB 3.300 Fixed - 03/02/2028 4.3    94.77 4.65 +27 -0.23 -1.39 03/08/2017 SNAT Sr Unsecured Multi-National 1950MM 1k+1k Aaa/AAA/AAA

AU3CB0296846 Westpac Banking Corp WSTP 4.800 Fixed - 16/02/2028 4.4    98.71 5.13 +76 -0.18 -1.41 16/02/2023 AU Sr Unsecured Banks 700MM 100k+100k Aa3/AA-/ - 

AU3CB0246353 Inter-american Devel Bk IADB 3.100 Fixed - 22/02/2028 4.4    93.63 4.73 +35 -0.24 -1.39 22/08/2017 SNAT Sr Unsecured Multi-National 680MM 1k+1k Aaa/ - /AAA

AU3CB0297232 Svenska Handelsbanken Ab SHBASS 5.000 Fixed - 02/03/2028 4.4    98.74 5.32 +95 -0.26 -1.65 02/03/2023 SE Sr Unsecured Banks 650MM 200k+10k Aa2/AA-/AA+

AU3CB0297562 Telstra Group Ltd TLSAU 4.900 Fixed 09/12/2027 08/03/2028 4.4    99.31 5.07 +70 -0.15 -1.34 08/03/2023 AU Company Guarnt Telecommunications 650MM 200k+10k A2/A-/ - 

AU000KFWHAG0 Kfw KFW 3.200 Fixed - 15/03/2028 4.5    94.18 4.66 +29 -0.25 -1.42 06/09/2017 DE Govt Guaranteed Banks 800MM 1k+1k Aaa/AAA/ - 

AU3SG0001514 New S Wales Treasury Crp NSWTC 3.000 Fixed - 20/03/2028 4.5    94.48 4.38 -0 -0.13 -1.21 11/04/2016 AU Local Govt Guarn Regional(state/provnc) 11293MM 0k+0k Aaa/AA+/AAA

AU3CB0288066 Ausnet Services Holdings ANVAU 4.301 Fixed 30/01/2028 30/03/2028 4.5    94.70 5.66 +128 -0.16 -1.41 30/03/2022 AU Company Guarnt Electric 500MM 10k+10k Baa1/BBB+/ - 

AU3CB0298354 Aust & Nz Banking Group ANZ 4.500 Fixed - 31/03/2028 4.5    97.43 5.15 +77 -0.18 -1.43 31/03/2023 AU Sr Unsecured Banks 500MM 1k+1k Aa3/AA-/A+

AU3CB0246999 Landwirtsch. Rentenbank RENTEN 3.250 Fixed - 12/04/2028 4.5    94.18 4.69 +31 -0.25 -1.44 12/09/2017 DE Govt Guaranteed Banks 1505MM 10k+10k Aaa/AAA/AAA

AU3SG0001811 Aust Capital Territory AUSCAP 3.000 Fixed - 18/04/2028 4.5    94.30 4.40 +1 -0.17 -1.40 18/04/2018 AU Sr Unsecured Regional(state/provnc) 1250MM 10k+10k  - /AA+/ - 

AU3SG0001738 Northern Territory Treas NTTC 3.500 Fixed - 21/04/2028 4.6    96.26 4.42 +3 -0.14 -1.31 31/10/2017 AU Local Govt Guarn Regional(state/provnc) 750MM 100k+100k Aa3/ - / - 

AU3CB0298925 Cppib Capital Inc CPPIBC 4.200 Fixed - 02/05/2028 4.6    97.30 4.86 +48 -0.37 -1.55 02/05/2023 CA Company Guarnt Diversified Finan Serv 1600MM 1k+1k Aaa/AAA/ - 

AU3CB0299246 National Australia Bank NAB 4.400 Fixed - 12/05/2028 4.6    96.90 5.16 +78 -0.19 -1.55 12/05/2023 AU Sr Unsecured Banks 550MM 1k+1k Aa3/AA-/ - 

AU3CB0299386 Asian Infrastructure Inv AIIB 4.000 Fixed - 17/05/2028 4.6    95.26 5.17 +78 -0.28 -1.45 17/05/2023 SNAT Sr Unsecured Multi-National 500MM 1k+1k Aaa/AAA/AAA

AU000XCLWAR9 Australian Government ACGB 2.250 Fixed - 21/05/2028 4.6    92.15 4.13 -26 -0.18 -1.56 19/05/2016 AU Sr Unsecured Sovereign 31700MM 1k+1k Aaa/ - /AAA

AU3SG0001837 South Aust Govt Fin Auth SAFA 3.000 Fixed - 24/05/2028 4.6    94.21 4.39 +0 -0.13 -1.29 09/07/2018 AU Local Govt Guarn Regional(state/provnc) 4040MM 1k+1k Aa1/AA+/ - 

AU3CB0299477 Kfw KFW 3.800 Fixed - 24/05/2028 4.6    96.36 4.68 +29 -0.29 -1.54 24/05/2023 DE Govt Guaranteed Banks 1100MM 1k+1k Aaa/AAA/ - 

AU3CB0299691 Swedish Export Credit SEK 4.300 Fixed - 30/05/2028 4.7    97.09 5.01 +62 -0.41 -1.56 30/05/2023 SE Sr Unsecured Sovereign 500MM 2k+2k Aa1/AA+/ - 

AU3CB0250215 Neder Waterschapsbank NEDWBK 3.450 Fixed - 17/07/2028 4.8    93.91 4.89 +49 -0.44 -1.68 25/01/2018 NL Sr Unsecured Banks 1100MM 10k+10k Aaa/AAA/ - 

AU3CB0249928 Bng Bank Nv BNG 3.300 Fixed - 17/07/2028 4.8    93.31 4.88 +48 -0.42 -1.63 17/01/2018 NL Sr Unsecured Banks 1500MM 1k+1k Aaa/AAA/AAA

AU3SG0001829 Western Aust Treas Corp WATC 3.250 Fixed - 20/07/2028 4.8    95.31 4.34 -6 -0.14 -1.39 20/04/2018 AU Local Govt Guarn Regional(state/provnc) 3983MM 0k+0k Aaa/AAA/ - 

AU3CB0250132 Kommunalbanken As KBN 3.400 Fixed - 24/07/2028 4.8    93.53 4.93 +53 -0.45 -1.60 24/01/2018 NO Sr Unsecured Sovereign 560MM 2k+2k Aaa/AAA/ - 

AU3CB0301240 Nz Local Govt Fund Agenc NZLGFA 4.700 Fixed - 01/08/2028 4.8    99.40 4.84 +44 -0.28 -1.65 01/08/2023 NZ Local Govt Guarn Municipal 1000MM 1k+1k  - /AA+/AA+

AU3CB0250520 Asian Development Bank ASIA 3.300 Fixed - 08/08/2028 4.9    93.80 4.75 +34 -0.29 -1.59 08/02/2018 SNAT Sr Unsecured Multi-National 1100MM 5k+5k Aaa/AAA/AAA

AU3CB0250488 African Development Bank AFDB 3.350 Fixed - 08/08/2028 4.9    93.50 4.87 +47 -0.28 -1.55 08/02/2018 SNAT Sr Unsecured Multi-National 625MM 1k+1k Aaa/AAA/AAA

AU3CB0250652 Intl Bk Recon & Develop IBRD 3.300 Fixed - 14/08/2028 4.9    93.99 4.70 +29 -0.30 -1.59 14/02/2018 SNAT Sr Unsecured Multi-National 900MM 1k+1k Aaa/AAA/ - 

AU3CB0301687 Commonwealth Bank Aust CBAAU 4.900 Fixed - 17/08/2028 4.9    98.69 5.21 +80 -0.24 -1.70 17/08/2023 AU Sr Unsecured Banks 1000MM 200k+10k Aa3/AA-/A+

AU3CB0250751 Ausnet Services Holdings ANVAU 4.200 Fixed - 21/08/2028 4.9    93.80 5.67 +127 -0.25 -1.49 21/02/2018 AU Company Guarnt Electric 550MM 10k+10k Baa1/BBB+/ - 

AU3CB0296754 European Investment Bank EIB 4.200 Fixed - 21/08/2028 4.9    97.87 4.69 +29 -0.31 -1.63 21/02/2023 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/AAA

AU3CB0301844 Nbn Co Ltd NBNAUS 5.200 Fixed 25/05/2028 25/08/2028 4.9    99.41 5.34 +93 -0.26 -1.60 25/08/2023 AU Sr Unsecured Telecommunications 850MM 10k+10k Aa3/ - /AA
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AUD Investment Grades INDICATIVE PRICES ONLY: please call the desk for real time updates & check with your Depositary Bank for witholding 

taxes

AU3CB0297224 Export Developmnt Canada EDC 4.500 Fixed - 06/09/2028 4.9    98.88 4.76 +35 -0.50 -1.65 06/03/2023 CA Govt Guaranteed Sovereign 1000MM 1k+1k Aaa/AAA/ - 

AU3CB0302404 Aust & Nz Banking Group ANZ 4.950 Fixed - 11/09/2028 4.9    98.85 5.22 +81 -0.23 -1.52 11/09/2023 AU Sr Unsecured Banks 950MM 1k+1k Aa3/AA-/A+

AU3CB0302644 Toronto-dominion Bank TD 4.950 Fixed - 15/09/2028 5.0    98.58 5.28 +87 -0.23 15/09/2023 CA Covered Banks 700MM 200k+1k Aaa/ - /AAA

AU0000XVGHI4 Treasury Corp Victoria TCV 3.000 Fixed - 20/10/2028 5.1    93.46 4.46 +4 -0.16 -1.44 29/10/2015 AU Local Govt Guarn Regional(state/provnc) 11569MM 1k+1k Aa2/AA/ - 

AU3SG0001878 New S Wales Treasury Crp NSWTC 3.000 Fixed - 15/11/2028 5.1    93.60 4.41 -1 -0.15 -1.41 15/11/2018 AU Local Govt Guarn Regional(state/provnc) 1800MM 1k+1k Aaa/AA+/AAA

AU000XCLWAU3 Australian Government ACGB 2.750 Fixed - 21/11/2028 5.1    93.54 4.16 -27 -0.24 -1.78 02/03/2017 AU Sr Unsecured Sovereign 34800MM 1k+1k Aaa/ - /AAA

AU3CB0299428 Inter-american Devel Bk IADB 3.850 Fixed - 24/01/2029 5.3    95.49 4.82 +38 -0.37 -1.77 24/05/2023 SNAT Unsecured Multi-National 500MM 1k+1k Aaa/ - / - 

AU3CB0296598 Kfw KFW 4.200 Fixed - 08/02/2029 5.4    97.23 4.79 +35 -0.40 -1.88 08/02/2023 DE Govt Guaranteed Banks 1100MM 1k+1k Aaa/AAA/ - 

AU3SG0001928 Queensland Treasury Corp QTC 2.500 Fixed - 06/03/2029 5.4    90.81 4.42 -3 -0.29 -1.64 06/03/2019 AU Local Govt Guarn Regional(state/provnc) 1730MM 1k+1k Aa1/AA+/AA+

AU3SG0001720 New S Wales Treasury Crp NSWTC 3.000 Fixed - 20/04/2029 5.6    92.78 4.49 +2 -0.26 -1.56 23/10/2017 AU Local Govt Guarn Regional(state/provnc) 10233MM 0k+0k Aaa/AA+/AAA

AU3TB0000150 Australian Government ACGB 3.250 Fixed - 21/04/2029 5.6    95.32 4.21 -26 -0.32 -1.99 17/10/2012 AU Sr Unsecured Sovereign 36600MM 1k+1k Aaa/ - /AAA

AU3CB0258028 Bng Bank Nv BNG 3.300 Fixed - 26/04/2029 5.6    91.83 5.00 +54 -0.62 -1.98 26/10/2018 NL Sr Unsecured Banks 1385MM 1k+1k Aaa/AAA/AAA

AU3CB0258135 Neder Waterschapsbank NEDWBK 3.300 Fixed - 02/05/2029 5.6    91.77 5.01 +55 -0.61 -1.92 02/11/2018 NL Sr Unsecured Banks 840MM 10k+10k Aaa/AAA/ - 

AU3CB0258598 Eurofima EUROF 3.350 Fixed - 21/05/2029 5.6    91.49 5.11 +64 -0.43 -1.94 21/11/2018 SNAT Sr Unsecured Multi-National 500MM 10k+10k Aa2/AA/AA

AU3CB0254001 Landwirtsch. Rentenbank RENTEN 3.200 Fixed - 25/05/2029 5.6    91.99 4.84 +37 -0.41 -1.88 21/06/2018 DE Govt Guaranteed Banks 750MM 10k+10k Aaa/AAA/AAA

AU3CB0253821 European Investment Bank EIB 3.300 Fixed - 25/05/2029 5.6    92.55 4.82 +35 -0.43 -1.86 18/06/2018 SNAT Sr Unsecured Multi-National 900MM 500k+1k Aaa/AAA/AAA

AU3CB0254910 Intl Finance Corp IFC 3.150 Fixed - 26/06/2029 5.7    91.63 4.84 +36 -0.44 -1.97 26/07/2018 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/ - 

AU3SG0001910 Western Aust Treas Corp WATC 2.750 Fixed - 24/07/2029 5.8    91.35 4.46 -3 -0.27 -1.70 26/02/2019 AU Local Govt Guarn Regional(state/provnc) 3981MM 0k+0k Aaa/AAA/ - 

AU000XCLWAX7 Australian Government ACGB 2.750 Fixed - 21/11/2029 6.1    91.95 4.25 -26 -0.40 -2.27 25/01/2018 AU Sr Unsecured Sovereign 34700MM 1k+1k Aaa/ - /AAA

AU3SG0001571 New S Wales Treasury Crp NSWTC 3.000 Fixed - 20/02/2030 6.4    91.10 4.63 +9 -0.45 -2.00 22/07/2016 AU Local Govt Guarn Regional(state/provnc) 11041MM 0k+0k Aaa/AA+/AAA

AU3SG0001845 Northern Territory Treas NTTC 3.500 Fixed - 21/05/2030 6.6    92.97 4.75 +20 -0.44 -2.11 22/08/2018 AU Local Govt Guarn Regional(state/provnc) 750MM 100k+100k Aa3/ - / - 

AU3CB0274280 Qantas Airways Ltd QANAU 5.250 Fixed 09/06/2030 09/09/2030 6.9    93.61 6.41 +184 -0.63 -2.63 09/09/2020 AU Sr Unsecured Airlines 500MM 10k+10k Baa2/ - / - 

AU3CB0272854 Brisbane Airport Corp BACAU 4.500 Fixed 01/10/2030 30/12/2030 7.2    90.80 6.09 +149 -0.66 -2.73 30/06/2020 AU Sr Secured Engineering&Construction 600MM 10k+10k Baa2/BBB/ - 

AU0000171134 Australian Government ACGB 0.250 Fixed - 21/11/2032 9.1    96.89 1.93 -407 -0.80 -3.56 31/08/2021 AU Sr Unsecured Sovereign 4650MM 1k+1k  - / - /AAA

AU3SG0001175 Treasury Corp Victoria TCV 4.250 Fixed - 20/12/2032 9.2    94.32 5.03 +29 -0.88 -3.13 04/06/2013 AU Local Govt Guarn Regional(state/provnc) 11449MM 1k+1k Aa2/AA/ - 

AU000XCLWAG2 Australian Government ACGB 4.500 Fixed - 21/04/2033 9.6    99.89 4.51 -24 -1.04 -4.02 26/11/2013 AU Sr Unsecured Sovereign 25100MM 1k+1k Aaa/ - /AAA

AU3CB0298545 Intl Bk Recon & Develop IBRD 4.200 Fixed - 21/04/2033 9.6    92.51 5.21 +45 -0.89 -3.31 21/04/2023 SNAT Sr Unsecured Multi-National 1250MM 1k+1k Aaa/AAA/ - 

AU3CB0299816 Ausnet Services Holdings ANVAU 6.134 Fixed 31/03/2033 31/05/2033 9.7    98.08 6.40 +166 -0.84 -3.29 31/05/2023 AU Company Guarnt Electric 700MM 10k+10k Baa1/BBB+/ - 

AU3SG0002793 Western Aust Treas Corp WATC 4.250 Fixed - 20/07/2033 9.8    95.04 4.89 +12 -0.98 -3.48 15/06/2023 AU Local Govt Guarn Regional(state/provnc) 1900MM 0k+0k Aaa/AAA/ - 

AU3SG0002777 Tasmanian Public Finance TASCOR 4.000 Fixed - 20/01/2034 10.3  91.86 5.02 +22 -1.02 -3.46 31/03/2023 AU Local Govt Guarn Regional(state/provnc) 750MM 1k+1k  - /AA+/ - 

AU0000249302 Australian Government ACGB 3.750 Fixed - 21/05/2034 10.6  93.33 4.55 -27 -1.16 -4.50 15/11/2022 AU Sr Unsecured Sovereign 18800MM 1k+1k  - / - /AAA

AU3SG0002769 Aust Capital Territory AUSCAP 4.500 Fixed - 23/10/2034 11.1  95.13 5.08 +25 -1.07 -4.04 22/02/2023 AU Sr Unsecured Regional(state/provnc) 1250MM 10k+10k  - /AA+/ - 

AU0000274706 Australian Government ACGB 3.500 Fixed - 21/12/2034 11.2  90.69 4.57 -28 -1.23 -4.71 26/04/2023 AU Sr Unsecured Sovereign 17000MM 1k+1k  - / - /AAA

AU3SG0002702 New S Wales Treasury Crp NSWTC 4.750 Fixed - 20/02/2035 11.4  95.96 5.22 +39 -1.08 -3.77 22/11/2022 AU Local Govt Guarn Regional(state/provnc) 7875MM 1k+1k Aaa/AA+/AAA

AU3SG0002785 Northern Territory Treas NTTC 4.500 Fixed - 21/03/2035 11.5  92.81 5.35 +51 -0.99 -3.74 28/04/2023 AU Local Govt Guarn Regional(state/provnc) 650MM 100k+100k Aa3/ - / - 

AU3SG0002728 New S Wales Treasury Crp NSWTC 4.250 Fixed - 20/02/2036 12.4  90.57 5.30 +42 -1.18 -3.99 03/05/2023 AU Local Govt Guarn Regional(state/provnc) 2800MM 0k+0k Aaa/AA+/AAA

AU3SG0002710 Treasury Corp Victoria TCV 4.750 Fixed - 15/09/2036 13.0  94.03 5.40 +52 -1.26 -4.22 18/10/2022 AU Local Govt Guarn Regional(state/provnc) 6679MM 1k+1k Aa2/AA/ - 

AU3TB0000192 Australian Government ACGB 3.750 Fixed - 21/04/2037 13.6  90.87 4.67 -24 -1.37 -5.21 21/10/2014 AU Sr Unsecured Sovereign 12300MM 1k+1k Aaa/ - /AAA

AU3SG0002751 South Aust Govt Fin Auth SAFA 4.750 Fixed - 24/05/2038 14.6  92.68 5.48 +57 -1.26 -4.86 16/02/2023 AU Local Govt Guarn Regional(state/provnc) 1000MM 1k+1k Aa1/AA+/ - 

AU000XCLWAO6 Australian Government ACGB 1.250 Fixed - 21/08/2040 16.9  108.61 2.15 -292 -1.36 -6.53 20/08/2015 AU Sr Unsecured Sovereign 4750MM 1k+1k Aaa/ - /AAA
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NZBNZDT396C0 Bank Of New Zealand BZLNZ 2.160 Fixed - 29/01/2025 1.3    94.89 6.26 +32 -0.01 -0.22 29/01/2020 NZ Sr Unsecured Banks 500MM 5k+1k A1/AA-/ - 

NZIBDDT014C2 Intl Bk Recon & Develop IBRD 1.375 Fixed - 19/02/2025 1.4    94.03 5.97 +3 -0.03 19/02/2020 SNAT Sr Unsecured Multi-National 600MM 1k+1k Aaa/AAA/ - 

NZGOVDT425C5 New Zealand Government NZGB 2.750 Fixed - 15/04/2025 1.5    95.61 5.79 -9 -0.10 -0.36 15/04/2016 NZ Bonds Sovereign 15100MM 10k+1k Aaa/AAA/AA+

NZLGFDT008C2 Nz Local Govt Fund Agenc NZLGFA 2.750 Fixed - 15/04/2025 1.5    95.32 6.00 +12 -0.07 -0.37 20/06/2016 NZ Local Govt Guarn Municipal 2519MM 10k+1k  - /AAA/AA+

NZHNZD0625L3 Housing New Zealand Ltd HOUSNZ 3.360 Fixed - 12/06/2025 1.7    95.95 5.92 +7 -0.12 -0.48 12/06/2018 NZ Sr Unsecured Sovereign 1925MM 50k+10k Aaa/AAA/ - 

NZIFCDT012C3 Intl Finance Corp IFC 0.375 Fixed - 10/09/2025 1.9    90.06 5.90 +8 -0.12 10/09/2020 SNAT Sr Unsecured Multi-National 825MM 5k+1k Aaa/AAA/ - 

NZLGFDT014C0 Nz Local Govt Fund Agenc NZLGFA 1.500 Fixed - 15/04/2026 2.5    90.01 5.81 +16 -0.23 -0.82 15/04/2020 NZ Local Govt Guarn Municipal 2155MM 10k+1k  - /AAA/AA+

NZIBDDT022C5 Intl Bk Recon & Develop IBRD 5.000 Fixed - 22/06/2026 2.7    98.19 5.73 +11 -0.30 22/06/2023 SNAT Sr Unsecured Multi-National 950MM 1k+1k Aaa/AAA/ - 

NZHNZD0001L7 Housing New Zealand Ltd HOUSNZ 2.247 Fixed - 05/10/2026 3.0    90.69 5.66 +10 -0.39 -1.16 05/04/2019 NZ Sr Unsecured Sovereign 1240MM 50k+10k Aaa/AAA/ - 

NZABBDG006C3 Asb Bank Limited ASBBNK 5.928 Fixed - 16/11/2026 3.1    99.65 6.05 +50 -0.37 -1.28 16/11/2022 NZ Sr Unsecured Banks 650MM 5k+1k A1/AA-/ - 

NZIBDDT019C1 Intl Bk Recon & Develop IBRD 2.875 Fixed - 30/11/2026 3.2    92.03 5.67 +13 -0.34 30/11/2021 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/ - 

NZADBDT015C7 Asian Development Bank ASIA 2.750 Fixed - 28/01/2027 3.3    91.16 5.72 +21 -0.37 28/01/2022 SNAT Sr Unsecured Multi-National 1200MM 100k+1k Aaa/AAA/AAA

NZKBNDT014C6 Kommunalbanken As KBN 2.875 Fixed - 09/02/2027 3.4    91.16 5.82 +31 -0.33 -1.25 09/02/2022 NO Sr Unsecured Sovereign 500MM 250k+10k Aaa/AAA/ - 

NZWNZD0227L7 Westpac New Zealand Ltd WSTPNZ 3.696 Fixed - 16/02/2027 3.4    92.99 6.03 +52 -0.34 -1.26 16/02/2022 NZ Sr Unsecured Banks 800MM 5k+1k A1/AA-/ - 

NZGOVDT427C1 New Zealand Government NZGB 4.500 Fixed - 15/04/2027 3.5    97.00 5.45 -3 -0.41 -1.54 09/07/2014 NZ Bonds Sovereign 15988MM 10k+1k Aaa/AAA/AA+

NZLGFDT007C4 Nz Local Govt Fund Agenc NZLGFA 4.500 Fixed - 15/04/2027 3.5    96.16 5.72 +24 -0.44 -1.55 16/03/2015 NZ Local Govt Guarn Municipal 2281MM 10k+1k  - /AAA/AA+

NZADBDT016C5 Asian Development Bank ASIA 4.000 Fixed - 27/05/2027 3.6    94.60 5.66 +20 -0.42 27/05/2022 SNAT Sr Unsecured Multi-National 850MM 1k+1k Aaa/AAA/AAA

NZBNZDT401C8 Bank Of New Zealand BZLNZ 4.985 Fixed - 07/06/2027 3.7    96.59 6.03 +57 -0.41 -1.48 07/06/2022 NZ Sr Unsecured Banks 650MM 5k+1k A1/AA-/ - 

NZABBDT044C9 Asb Bank Limited ASBBNK 5.524 Fixed - 21/06/2027 3.7    98.32 6.03 +58 -0.41 -1.52 21/06/2022 NZ Sr Unsecured Banks 750MM 5k+1k A1/AA-/ - 

NZIBDDT020C9 Intl Bk Recon & Develop IBRD 4.250 Fixed - 29/07/2027 3.8    95.13 5.68 +25 -0.45 29/07/2022 SNAT Sr Unsecured Multi-National 800MM 100k+1k Aaa/AAA/ - 

NZHNZD0008L2 Housing New Zealand Ltd HOUSNZ 4.422 Fixed - 15/10/2027 4.0    95.78 5.61 +19 -0.50 -1.79 06/05/2022 NZ Sr Unsecured Sovereign 900MM 50k+10k Aaa/AAA/ - 

NZKIWD1027L2 Kiwibank Ltd KIWI 5.737 Fixed - 19/10/2027 4.0    98.78 6.08 +66 -0.51 -1.72 19/10/2022 NZ Sr Unsecured Banks 650MM 5k+1k A1/ - /AA

NZIBDDT021C7 Intl Bk Recon & Develop IBRD 4.625 Fixed - 02/02/2028 4.3    96.14 5.64 +25 -0.53 02/02/2023 SNAT Sr Unsecured Multi-National 1050MM 1k+1k Aaa/AAA/ - 

NZANBDT025C4 Anz Bank New Zealand Ltd ANZNZ 5.220 Fixed - 16/02/2028 4.4    96.89 6.04 +65 -0.53 -1.88 16/02/2023 NZ Sr Unsecured Banks 500MM 10k+1k A1/AA-/A+

NZBNZDT402C6 Bank Of New Zealand BZLNZ 5.536 Fixed - 25/05/2028 4.6    97.88 6.07 +71 -0.58 -1.97 25/11/2022 NZ Sr Unsecured Banks 600MM 5k+1k A1/AA-/ - 

NZADBDT018C1 Asian Development Bank ASIA 4.875 Fixed - 29/06/2028 4.7    96.98 5.61 +26 -0.59 29/06/2023 SNAT Sr Unsecured Multi-National 675MM 1k+1k Aaa/AAA/AAA

NZBNZDT403C4 Bank Of New Zealand BZLNZ 5.872 Fixed - 01/09/2028 4.9    99.04 6.10 +76 -0.69 -1.76 01/09/2023 NZ Sr Unsecured Banks 1000MM 5k+1k A1/AA-/ - 

NZIDBDT006C8 Inter-american Devel Bk IADB 3.740 Fixed - 26/09/2028 5.0    91.68 5.68 +35 -0.62 26/03/2018 SNAT Sr Unsecured Multi-National 500MM 1k+1k Aaa/AAA/ - 

NZHNZD0628L7 Housing New Zealand Ltd HOUSNZ 3.420 Fixed - 18/10/2028 5.0    90.51 5.61 +29 -0.65 -2.28 18/10/2018 NZ Sr Unsecured Sovereign 1425MM 50k+10k Aaa/AAA/ - 

NZIFCDT015C6 Intl Finance Corp IFC 4.875 Fixed - 13/12/2029 6.2    95.88 5.67 +38 -0.81 13/12/2022 SNAT Sr Unsecured Multi-National 575MM 5k+1k Aaa/AAA/ - 

NZNIBDT013C2 Nordic Investment Bank NIB 4.375 Fixed - 21/02/2030 6.4    93.21 5.66 +37 21/02/2023 SNAT Sr Unsecured Multi-National 700MM 1k+1k Aaa/AAA/ - 

NZLGFDT020C7 Nz Local Govt Fund Agenc NZLGFA 4.500 Fixed - 15/05/2030 6.6    92.40 5.90 +63 -0.94 -3.33 17/04/2023 NZ Local Govt Guarn Municipal 1100MM 10k+1k  - /AAA/AA+

NZGOVDT530C2 New Zealand Government NZGB 4.500 Fixed - 15/05/2030 6.6    95.22 5.37 +9 -1.02 -3.04 14/03/2023 NZ Unsecured Sovereign 4975MM 10k+1k Aaa/AAA/AA+

NZGOVDT534C4 New Zealand Government NZGB 4.250 Fixed - 15/05/2034 10.6  90.37 5.46 +16 -1.77 -5.03 22/11/2022 NZ Bonds Sovereign 4925MM 10k+1k Aaa/AAA/AA+
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CA135087P402 Canadian Government CAN 3.000 Fixed - 01/11/2024 1.1    97.66 5.27 -41 +0.01 -0.18 15/08/2022 CA Bonds Sovereign 16000MM 1k+1k Aaa/AAA/AA+

CA459058HS51 Intl Bk Recon & Develop IBRD 1.900 Fixed - 16/01/2025 1.3    95.85 5.29 -34 +0.01 -0.10 16/01/2020 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/ - 

XS2102297012 European Investment Bank EIB 1.900 Fixed - 22/01/2025 1.3    95.80 5.29 -34 +0.02 -0.10 22/01/2020 SNAT Unsecured Multi-National 2500MM 1k+1k Aaa/AAA/AAA

CA045167FJ75 Asian Development Bank ASIA 1.625 Fixed - 28/01/2025 1.3    95.40 5.30 -33 -0.01 -0.14 28/01/2022 SNAT Sr Unsecured Multi-National 750MM 1k+1k Aaa/AAA/AAA

CA135087P659 Canadian Government CAN 3.750 Fixed - 01/02/2025 1.3    98.18 5.18 -44 -0.03 -0.38 02/11/2022 CA Bonds Sovereign 15000MM 1k+1k Aaa/AAA/AA+

CA70632ZAE12 Pembina Pipeline Corp PPLCN 3.540 Fixed 03/11/2024 03/02/2025 1.3    96.97 5.94 +31 -0.02 -0.21 02/02/2015 CA Company Guarnt Pipelines 550MM 5k+1k  - /BBB/ - 

US500769BC70 Kfw KFW 5.050 Fixed - 04/02/2025 1.3    99.65 5.32 -31 -0.05 -0.31 04/02/2005 DE Govt Guaranteed Banks 850MM 1k+1k Aaa/AAA/AAA

CA68323AER10 Ontario (province Of) ONT 2.650 Fixed - 05/02/2025 1.3    96.70 5.24 -38 -0.00 -0.27 05/02/2018 CA Sr Unsecured Regional(state/provnc) 2700MM 5k+1k Aa3/A+/AA-

CA135087K528 Canadian Government CAN 1.250 Fixed - 01/03/2025 1.4    94.87 5.08 -50 +0.00 -0.26 11/10/2019 CA Bonds Sovereign 17300MM 1k+1k Aaa/AAA/AA+

CA07813ZBZ68 Bell Canada BCECN 3.350 Fixed 12/01/2025 12/03/2025 1.4    96.57 5.87 +30 -0.02 -0.34 12/03/2018 CA Company Guarnt Telecommunications 1500MM 1k+1k Baa1/BBB+/ - 

CA89117FVY29 Toronto-dominion Bank TD 1.943 Fixed - 13/03/2025 1.4    94.61 5.90 +33 +0.02 -0.20 13/03/2020 CA Sr Unsecured Banks 1750MM 1k+1k A1/A/ - 

CA135087N340 Canadian Government CAN 1.500 Fixed - 01/04/2025 1.5    94.87 5.12 -45 +0.01 -0.30 24/01/2022 CA Bonds Sovereign 12000MM 1k+1k Aaa/AAA/AA+

CA66989ZEW47 Nova Scotia Province NS 1.350 Fixed - 21/04/2025 1.6    94.36 5.20 -35 +0.02 21/04/2020 CA Unsecured Regional(state/provnc) 535MM 1k+1k Aa2/ - / - 

CA135087Q319 Canadian Government CAN 3.750 Fixed - 01/05/2025 1.6    98.05 5.05 -49 -0.04 -0.51 10/02/2023 CA Bonds Sovereign 15250MM 1k+1k Aaa/AAA/AA+

CA135087VH40 Canadian Government CAN 9.000 Fixed - 01/06/2025 1.7    106.31 4.97 -56 -0.15 -0.93 02/08/1994 CA Bonds Sovereign 2134MM 1k+1k Aaa/AAA/AA+

CA135087D507 Canadian Government CAN 2.250 Fixed - 01/06/2025 1.7    95.73 4.97 -56 -0.03 -0.47 30/06/2014 CA Bonds Sovereign 13100MM 1k+1k Aaa/AAA/AA+

CA68323ACX06 Ontario (province Of) ONT 2.600 Fixed - 02/06/2025 1.7    95.91 5.21 -32 -0.03 -0.47 09/01/2015 CA Unsecured Regional(state/provnc) 13600MM 1k+1k Aa3/A+/AA-

CA459058JD64 Intl Bk Recon & Develop IBRD 0.750 Fixed - 02/07/2025 1.7    92.69 5.20 -31 -0.02 -0.36 19/06/2020 SNAT Sr Unsecured Multi-National 1500MM 1k+1k Aaa/AAA/ - 

CA748148RX35 Province Of Quebec Q 2.600 Fixed - 06/07/2025 1.8    95.75 5.16 -34 -0.04 -0.54 06/07/2018 CA Unsecured Regional(state/provnc) 500MM 5k+1k Aa2/AA-/AA-

CA780085N938 Royal Bank Of Canada RY 4.930 Fixed - 16/07/2025 1.8    98.94 5.56 +5 -0.11 -0.57 16/07/2010 CA Sr Unsecured Banks 800MM 1k+1k Aa1/AA-/AA

CA89353ZBY30 Transcanada Pipelines TRPCN 3.300 Fixed 17/04/2025 17/07/2025 1.8    95.67 5.89 +39 -0.06 -0.56 17/07/2015 CA Sr Unsecured Pipelines 750MM 5k+1k Baa2/BBB+/BBB+

CA135087Q640 Canadian Government CAN 3.500 Fixed - 01/08/2025 1.8    97.45 4.98 -53 -0.06 -0.67 12/05/2023 CA Bonds Sovereign 19000MM 1k+1k Aaa/AAA/AA+

CA642866GR23 Prov Of New Brunswick NBRNS 1.800 Fixed - 14/08/2025 1.9    94.05 5.20 -30 -0.03 -0.55 27/02/2020 CA Unsecured Regional(state/provnc) 1000MM 1k+1k Aa2/A+/ - 

CA74814ZEV19 Province Of Quebec Q 2.750 Fixed - 01/09/2025 1.9    95.69 5.15 -35 -0.05 -0.64 12/01/2015 CA Unsecured Regional(state/provnc) 7200MM 1k+1k Aa2/AA-/AA-

CA135087K940 Canadian Government CAN 0.500 Fixed - 01/09/2025 1.9    92.01 4.95 -55 -0.01 -0.48 03/04/2020 CA Bonds Sovereign 47500MM 1k+1k Aaa/AAA/AA+

CA56344ZPH69 Manitoba (province Of) MP 4.400 Fixed - 05/09/2025 1.9    98.57 5.19 -31 -0.09 -0.77 04/08/2010 CA Unsecured Regional(state/provnc) 715MM 1k+1k Aa2/A+/ - 

CA68333ZAK36 Ontario (province Of) ONT 1.750 Fixed - 08/09/2025 1.9    93.79 5.18 -32 -0.04 -0.58 24/02/2020 CA Unsecured Regional(state/provnc) 9050MM 1k+1k Aa3/A+/AA-

CA063679EC44 Bank Of Montreal BMO 4.609 Fixed - 10/09/2025 1.9    98.28 5.56 +6 -0.09 -0.64 10/09/2010 CA Sr Unsecured Banks 650MM 1k+1k  - /A+/ - 

CA23384NBS59 Mercedes-benz Ca Fin Inc MBGGR 1.650 Fixed - 22/09/2025 2.0    92.50 5.74 +25 -0.06 -0.56 22/09/2020 DE Company Guarnt Auto Manufacturers 500MM 5k+5k A2/A/A

CA135087P246 Canadian Government CAN 3.000 Fixed - 01/10/2025 2.0    96.38 4.93 -56 -0.07 -0.72 25/07/2022 CA Bonds Sovereign 10000MM 1k+1k Aaa/AAA/AA+

CA135087Q806 Canadian Government CAN 4.500 Fixed - 01/11/2025 2.1    99.20 4.91 -56 -0.11 -0.85 04/08/2023 CA Bonds Sovereign 14250MM 1k+1k Aaa/AAA/ - 

CA683234JQ20 Ontario (province Of) ONT 8.500 Fixed - 02/12/2025 2.2    106.69 5.18 -26 -0.18 -1.09 05/10/1995 CA Bonds Regional(state/provnc) 1000MM 1k+1k Aa3/A+/AA-

US458182CZ31 Inter-american Devel Bk IADB 4.400 Fixed - 26/01/2026 2.3    98.52 5.09 -31 -0.10 -0.90 26/01/2006 SNAT Sr Unsecured Multi-National 1000MM 1k+1k Aaa/AAA/AAA

US500769JL97 Kfw KFW 0.750 Fixed - 19/02/2026 2.4    90.51 5.04 -32 -0.06 -0.65 17/02/2021 DE Govt Guaranteed Banks 1000MM 1k+1k Aaa/AAA/ - 

CA135087L518 Canadian Government CAN 0.250 Fixed - 01/03/2026 2.4    89.85 4.76 -58 -0.11 -0.70 09/10/2020 CA Bonds Sovereign 34000MM 1k+1k Aaa/AAA/AA+

CA748148PZ01 Province Of Quebec Q 8.500 Fixed - 01/04/2026 2.5    107.99 5.04 -30 -0.25 -1.32 19/07/1996 CA Debentures Regional(state/provnc) 2176MM 1k+1k Aa2/AA-/AA-

CA135087P816 Canadian Government CAN 3.000 Fixed - 01/04/2026 2.5    95.91 4.76 -57 -0.17 -0.96 20/01/2023 CA Bonds Sovereign 10000MM 1k+1k Aaa/AAA/AA+

CA949746RX19 Wells Fargo & Company WFC 2.975 Fixed - 19/05/2026 2.6    92.65 6.05 +75 -0.19 -0.98 17/05/2016 US Sr Unsecured Banks 1000MM 5k+1k A1/BBB+/A+

CA40427HTM56 Hsbc Bank Canada HSBC 1.782 Fixed - 20/05/2026 2.6    91.02 5.50 +20 +0.10 -0.50 20/05/2021 CA Sr Unsecured Banks 1250MM 1k+1k A1/A+/A

CA013051DT15 Province Of Alberta ALTA 2.200 Fixed - 01/06/2026 2.7    93.09 5.01 -28 -0.17 -1.01 17/06/2016 CA Unsecured Regional(state/provnc) 3700MM 1k+1k Aa2/A+/AA-

CA135087E679 Canadian Government CAN 1.500 Fixed - 01/06/2026 2.7    92.21 4.65 -64 -0.16 -1.02 21/07/2015 CA Bonds Sovereign 13472MM 1k+1k Aaa/AAA/AA+

CA683234JT68 Ontario (province Of) ONT 8.000 Fixed - 02/06/2026 2.7    107.38 5.00 -31 -0.27 -1.37 21/12/1995 CA Bonds Regional(state/provnc) 1000MM 1k+1k Aa3/A+/AA-

CA803854KB35 Province Of Saskatchewan SCDA 2.550 Fixed - 02/06/2026 2.7    93.95 5.01 -28 -0.18 -1.05 14/03/2016 CA Unsecured Regional(state/provnc) 1575MM 1k+1k  - /AA/AA

CA68323ADM32 Ontario (province Of) ONT 2.400 Fixed - 02/06/2026 2.7    93.59 5.00 -29 -0.18 -1.05 03/02/2016 CA Sr Unsecured Regional(state/provnc) 7500MM 5k+1k Aa3/A+/AA-

CA651333FV32 Province Of Newfoundland NF 3.000 Fixed - 02/06/2026 2.7    94.91 5.07 -22 -0.20 -1.10 18/03/2016 CA Unsecured Regional(state/provnc) 1000MM 1k+1k A1/A/ - 

CA563469UJ24 Manitoba (province Of) MP 2.550 Fixed - 02/06/2026 2.7    93.94 5.01 -28 -0.18 -1.05 17/03/2016 CA Unsecured Regional(state/provnc) 1900MM 1k+1k Aa2/A+/ - 

CA69363TAP71 Psp Capital Inc PSPCAP 0.900 Fixed - 15/06/2026 2.7    89.72 5.03 -25 -0.17 -0.99 14/08/2020 CA Company Guarnt Diversified Finan Serv 1500MM 150k+1k Aaa/AAA/AAA

CA11070TAJ75 British Columbia Prov Of BRCOL 2.300 Fixed - 18/06/2026 2.7    93.27 4.99 -29 -0.18 -1.06 16/03/2016 CA Unsecured Regional(state/provnc) 1500MM 1k+1k Aaa/AA/AA+

CA683078GG81 Ontario Electricity Fin OHYD 8.250 Fixed - 22/06/2026 2.7    107.88 5.10 -20 -0.28 -1.37 21/06/1996 CA Local Govt Guarn Electric 1000MM 1k+1k Aa3/A+/ - 

CA780086ZE76 Royal Bank Of Canada RY 5.341 Fixed - 23/06/2026 2.7    98.77 5.83 +54 -0.25 -1.15 23/06/2023 CA Sr Unsecured Banks 1250MM 1k+1k A1/A/AA-

CA458182EG34 Inter-american Devel Bk IADB 1.000 Fixed - 29/06/2026 2.7    89.96 4.98 -29 -0.16 -0.95 29/06/2021 SNAT Sr Unsecured Multi-National 750MM 1k+1k Aaa/AAA/AAA

CA07813ZBV54 Bell Canada BCECN 2.900 Fixed 12/05/2026 12/08/2026 2.9    92.64 5.73 +48 -0.22 -1.09 12/08/2016 CA Company Guarnt Telecommunications 650MM 1k+1k Baa1/BBB+/ - 

CA642866GK79 Prov Of New Brunswick NBRNS 2.600 Fixed - 14/08/2026 2.9    93.69 5.00 -25 -0.23 -1.14 26/04/2016 CA Unsecured Regional(state/provnc) 1000MM 1k+1k Aa2/A+/ - 
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CA74814ZEX74 Province Of Quebec Q 2.500 Fixed - 01/09/2026 2.9    93.47 4.94 -30 -0.22 -1.21 22/02/2016 CA Bonds Regional(state/provnc) 6000MM 1k+1k Aa2/AA-/AA-

CA135087L930 Canadian Government CAN 1.000 Fixed - 01/09/2026 2.9    90.19 4.65 -59 -0.19 -1.14 16/04/2021 CA Bonds Sovereign 23000MM 1k+1k Aaa/AAA/AA+

CA68333ZAQ06 Ontario (province Of) ONT 1.350 Fixed - 08/09/2026 2.9    90.26 4.97 -27 -0.20 -1.15 19/04/2021 CA Unsecured Regional(state/provnc) 2000MM 1k+1k Aa3/A+/AA-

CA780086VV38 Royal Bank Of Canada RY 5.235 Fixed - 02/11/2026 3.1    98.23 5.87 +65 -0.30 -1.40 28/10/2022 CA Sr Unsecured Banks 1750MM 1k+1k A1/A/AA-

CA135087VS05 Canadian Government Rrb CANRRB 4.250 Fixed - 01/12/2026 3.2    105.27 2.50 -72 -0.47 -1.65 07/12/1995 CA Bonds Sovereign 5250MM 1k+1k Aaa/AAA/AA+

CA45950KCY43 Intl Finance Corp IFC 1.850 Fixed - 28/01/2027 3.3    90.87 4.87 -27 -0.26 -1.38 28/01/2022 SNAT Sr Unsecured Multi-National 500MM 1k+1k Aaa/AAA/ - 

CA68333ZAJ62 Ontario (province Of) ONT 1.850 Fixed - 01/02/2027 3.3    90.68 4.92 -21 -0.32 -1.52 14/02/2020 CA Unsecured Regional(state/provnc) 3250MM 1k+1k Aa3/A+/AA-

CA748148SA23 Province Of Quebec Q 1.850 Fixed - 13/02/2027 3.4    90.77 4.87 -26 -0.34 -1.59 13/02/2020 CA Sr Unsecured Regional(state/provnc) 500MM 5k+1k Aa2/AA-/AA-

CA89353ZCF32 Transcanada Pipelines TRPCN 3.800 Fixed 05/02/2027 05/04/2027 3.5    93.26 5.96 +86 -0.46 -1.79 03/04/2020 CA Sr Unsecured Pipelines 2000MM 5k+1k Baa2/BBB+/BBB+

CA89117F7G86 Toronto-dominion Bank TD 4.210 Fixed - 01/06/2027 3.7    94.35 5.95 +88 -0.50 -1.88 01/06/2022 CA Sr Unsecured Banks 2750MM 1k+1k A1/A/ - 

CA013051DW44 Province Of Alberta ALTA 2.550 Fixed - 01/06/2027 3.7    92.11 4.94 -13 -0.46 -1.82 03/03/2017 CA Unsecured Regional(state/provnc) 5700MM 1k+1k Aa2/A+/AA-

CA683234KG29 Ontario (province Of) ONT 7.600 Fixed - 02/06/2027 3.7    108.72 4.96 -12 -0.56 -2.09 17/10/1996 CA Debentures Regional(state/provnc) 4835MM 1k+1k Aa3/A+/AA-

CA47788ZAN11 John Deere Financials In DE 4.950 Fixed - 14/06/2027 3.7    97.92 5.58 +51 -0.49 -1.97 13/06/2023 US Company Guarnt Machinery-Diversified 500MM 1k+1k A2/A/A+

CA11070TAL22 British Columbia Prov Of BRCOL 2.550 Fixed - 18/06/2027 3.7    92.04 4.93 -13 -0.47 -1.88 21/03/2017 CA Unsecured Regional(state/provnc) 2300MM 1k+1k Aaa/AA/AA+

CA780086VK72 Royal Bank Of Canada RY 4.612 Fixed - 26/07/2027 3.8    95.56 5.93 +89 -0.54 -1.97 25/07/2022 CA Sr Unsecured Banks 2000MM 1k+1k A1/A/AA-

CA642866GM36 Prov Of New Brunswick NBRNS 2.350 Fixed - 14/08/2027 3.9    90.89 4.97 -5 -0.50 -2.03 16/06/2017 CA Unsecured Regional(state/provnc) 1000MM 1k+1k Aa2/A+/ - 

CA135087P733 Canadian Government CAN 3.245 Fixed - 24/08/2027 3.9    95.31 4.58 -45 -0.53 -2.12 02/12/2022 CA Unsecured Sovereign 500MM 1k+1k Aaa/AAA/AA+

CA135087N837 Canadian Government CAN 2.750 Fixed - 01/09/2027 3.9    93.57 4.57 -45 -0.49 -2.09 13/05/2022 CA Bonds Sovereign 16000MM 1k+1k Aaa/AAA/AA+

CA89117F7H69 Toronto-dominion Bank TD 5.376 Fixed - 21/10/2027 4.1    97.92 5.96 +95 -0.62 -2.26 21/10/2022 CA Sr Unsecured Banks 2000MM 1k+1k A1/A/AA-

CA110709EJ73 British Columbia Prov Of BRCOL 6.150 Fixed - 19/11/2027 4.1    104.46 4.94 -7 -0.59 -2.17 19/11/1997 CA Debentures Regional(state/provnc) 500MM 1k+1k Aaa/AA/AA+

CA135087P576 Canadian Government CAN 3.500 Fixed - 01/03/2028 4.4    96.04 4.50 -44 -0.62 -2.38 21/10/2022 CA Bonds Sovereign 15000MM 1k+1k Aaa/AAA/AA+

CA68333ZAW73 Ontario (province Of) ONT 3.600 Fixed - 08/03/2028 4.4    95.03 4.86 -8 -0.66 -2.43 11/07/2022 CA Sr Unsecured Regional(state/provnc) 5500MM 1k+1k Aa3/A+/AA-

CA780086XL38 Royal Bank Of Canada RY 4.632 Fixed - 01/05/2028 4.6    94.75 5.96 +102 -0.70 -2.57 20/04/2023 CA Sr Unsecured Banks 2500MM 1k+1k A1/A/AA-

CA135087H235 Canadian Government CAN 2.000 Fixed - 01/06/2028 4.7    90.17 4.35 -55 -0.65 -2.47 01/08/2017 CA Sr Unsecured Sovereign 13500MM 1k+1k Aaa/AAA/AA+

CA563469UR40 Manitoba (province Of) MP 3.000 Fixed - 02/06/2028 4.7    92.36 4.85 -6 -0.70 -2.55 17/04/2018 CA Unsecured Regional(state/provnc) 2050MM 1k+1k  - /A+/ - 

CA651333FZ46 Province Of Newfoundland NF 2.850 Fixed - 02/06/2028 4.7    91.38 4.94 +3 -0.69 -2.51 24/11/2017 CA Unsecured Regional(state/provnc) 1250MM 1k+1k A1/ - / - 

CA68333ZAC10 Ontario (province Of) ONT 2.900 Fixed - 02/06/2028 4.7    92.02 4.83 -8 -0.68 -2.52 06/04/2018 CA Unsecured Regional(state/provnc) 9550MM 1k+1k Aa3/A+/AA-

CA12593CAF82 Cppib Capital Inc CPPIBC 3.000 Fixed - 15/06/2028 4.7    93.14 4.64 -26 +0.14 -1.74 15/06/2018 CA Company Guarnt Diversified Finan Serv 2500MM 250k+1k Aaa/AAA/ - 

CA135087Q491 Canadian Government CAN 3.250 Fixed - 01/09/2028 4.9    94.79 4.44 -44 -0.71 -2.65 21/04/2023 CA Bonds Sovereign 20000MM 1k+1k Aaa/AAA/AA+

CA74814ZFD02 Province Of Quebec Q 2.750 Fixed - 01/09/2028 4.9    91.23 4.78 -11 -0.73 -2.64 05/04/2018 CA Unsecured Regional(state/provnc) 6000MM 1k+1k Aa2/AA-/AA-

CA803854KF49 Province Of Saskatchewan SCDA 3.050 Fixed - 02/12/2028 5.2    91.94 4.83 -3 -0.77 -2.83 18/05/2018 CA Unsecured Regional(state/provnc) 1300MM 1k+1k  - /AA/AA

CA642866ET07 Prov Of New Brunswick NBRNS 5.650 Fixed - 27/12/2028 5.2    103.71 4.84 -4 -0.60 -2.59 28/07/1998 CA Debentures Regional(state/provnc) 500MM 1k+1k Aa2/A+/ - 

CA89117GRJ80 Toronto-dominion Bank TD 4.680 Fixed - 08/01/2029 5.3    94.62 5.88 +102 -0.81 -2.83 07/12/2022 CA Sr Unsecured Banks 2500MM 1k+1k A1/A/AA-

CA683234LJ58 Ontario (province Of) ONT 6.500 Fixed - 08/03/2029 5.4    107.78 4.85 -1 -0.88 -3.07 08/01/1998 CA Debentures Regional(state/provnc) 4727MM 1k+1k Aa3/A+/AA-

CA135087WL43 Canadian Government CAN 5.750 Fixed - 01/06/2029 5.7    107.14 4.31 -53 -0.93 -3.17 02/02/1998 CA Bonds Sovereign 10599MM 1k+1k Aaa/AAA/AA+

CA135087J397 Canadian Government CAN 2.250 Fixed - 01/06/2029 5.7    89.91 4.28 -54 -0.94 -3.19 27/07/2018 CA Bonds Sovereign 12300MM 1k+1k Aaa/AAA/AA+

CA68333ZAE75 Ontario (province Of) ONT 2.700 Fixed - 02/06/2029 5.7    89.55 4.83 +1 -0.94 -3.18 07/02/2019 CA Unsecured Regional(state/provnc) 9325MM 1k+1k Aa3/A+/AA-

CA651333GC42 Province Of Newfoundland NF 2.850 Fixed - 02/06/2029 5.7    89.78 4.94 +12 -0.93 -3.10 04/03/2019 CA Unsecured Regional(state/provnc) 1000MM 1k+1k A1/ - / - 

CA01306ZCV19 Province Of Alberta ALTA 2.900 Fixed - 20/09/2029 6.0    90.35 4.78 -2 -0.74 -3.01 23/07/2012 CA Sr Unsecured Regional(state/provnc) 2063MM 1k+1k Aa2/A+/AA-

CA135087N670 Canadian Government CAN 2.250 Fixed - 01/12/2029 6.2    89.24 4.26 -53 -1.00 -3.39 29/03/2022 CA Bonds Sovereign 5000MM 1k+1k Aaa/AAA/AA+

CA01306ZDF59 Province Of Alberta ALTA 3.500 Fixed - 01/06/2031 7.7    91.24 4.89 +13 -1.14 -3.99 16/06/2014 CA Sr Unsecured Regional(state/provnc) 1268MM 1k+1k Aa2/A+/AA-

CA683234NM69 Ontario (province Of) ONT 6.200 Fixed - 02/06/2031 7.7    107.72 4.97 +20 -1.53 -4.41 01/03/2000 CA Debentures Regional(state/provnc) 3000MM 1k+1k Aa3/A+/AA-

CA448814GY37 Hydro-quebec QHEL 6.000 Fixed - 15/08/2031 7.9    106.49 4.99 +22 -1.51 -4.50 26/01/1999 CA Local Govt Guarn Electric 826MM 1k+1k Aa2/AA-/AA-

CA68333ZAX56 Ontario (province Of) ONT 4.050 Fixed - 02/02/2032 8.3    93.66 4.99 +22 -1.77 -4.98 02/03/2023 CA Sr Unsecured Regional(state/provnc) 1500MM 5k+1k Aa3/A+/AA-

CA74814ZFP32 Province Of Quebec Q 3.650 Fixed - 20/05/2032 8.6    91.13 4.92 +16 -1.50 -4.85 20/05/2022 CA Sr Unsecured Regional(state/provnc) 1000MM 1k+1k Aa2/AA-/AA-

CA68333ZAU18 Ontario (province Of) ONT 3.750 Fixed - 02/06/2032 8.7    91.10 5.03 +27 -1.91 -5.26 09/05/2022 CA Sr Unsecured Regional(state/provnc) 9650MM 1k+1k Aa3/A+/AA-

CA642866HA88 Prov Of New Brunswick NBRNS 3.950 Fixed - 14/08/2032 8.9    91.96 5.09 +32 -1.92 -5.33 14/09/2022 CA Unsecured Regional(state/provnc) 1200MM 1k+1k Aa2/A+/ - 

CA74814ZFR97 Province Of Quebec Q 3.900 Fixed - 22/11/2032 9.1    92.08 4.99 +23 -1.96 -5.45 22/11/2022 CA Sr Unsecured Regional(state/provnc) 1400MM 1k+1k Aa2/AA-/AA-

CA563469VA06 Manitoba (province Of) MP 3.900 Fixed - 02/12/2032 9.2    91.49 5.07 +32 -2.01 -5.50 20/07/2022 CA Unsecured Regional(state/provnc) 1650MM 1k+1k Aa2/A+/ - 

CA683234SL32 Ontario (province Of) ONT 5.850 Fixed - 08/03/2033 9.4    105.79 5.07 +32 -1.96 -5.41 17/02/2003 CA Bonds Regional(state/provnc) 4675MM 1k+1k Aa3/A+/AA-

CA669827FL62 Nova Scotia Province NS 5.800 Fixed - 01/06/2033 9.7    105.26 5.10 +36 -2.01 -5.52 12/09/2003 CA Notes Regional(state/provnc) 600MM 1k+1k Aa2/AA-/ - 

CA013051ER40 Province Of Alberta ALTA 4.150 Fixed - 01/06/2033 9.7    93.86 4.96 +23 -1.62 -5.09 05/07/2022 CA Unsecured Regional(state/provnc) 1550MM 1k+1k  - / - /AA-

CA68333ZAY30 Ontario (province Of) ONT 3.650 Fixed - 02/06/2033 9.7    89.64 5.02 +29 -2.11 -5.78 06/04/2023 CA Sr Unsecured Regional(state/provnc) 7750MM 1k+1k Aa3/A+/AA-
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CA563469VB88 Manitoba (province Of) MP 3.800 Fixed - 02/06/2033 9.7    90.47 5.06 +33 -2.07 -5.71 24/04/2023 CA Unsecured Regional(state/provnc) 600MM 1k+1k Aa2/A+/ - 

CA110709GN67 British Columbia Prov Of BRCOL 3.550 Fixed - 18/06/2033 9.7    89.30 4.95 +23 -1.70 -5.39 11/04/2023 CA Unsecured Regional(state/provnc) 1500MM 1k+1k Aaa/AA/AA+

CA74814ZFS70 Province Of Quebec Q 3.600 Fixed - 01/09/2033 9.9    89.13 5.00 +29 -2.12 -5.81 27/03/2023 CA Sr Unsecured Regional(state/provnc) 7200MM 1k+1k Aa2/AA-/AA-

CA01306ZDC29 Province Of Alberta ALTA 3.900 Fixed - 01/12/2033 10.2  91.40 4.99 +27 -1.69 -5.28 27/11/2013 CA Unsecured Regional(state/provnc) 1815MM 1k+1k Aa2/A+/AA-

CA135087Q723 Canadian Government CAN 3.250 Fixed - 01/12/2033 10.2  91.67 4.27 -44 -2.16 -5.88 26/06/2023 CA Bonds Sovereign 13000MM 1k+1k Aaa/AAA/AA+

CA642866FR32 Prov Of New Brunswick NBRNS 5.500 Fixed - 27/01/2034 10.3  103.56 5.05 +32 -1.65 -5.33 27/01/2004 CA Debentures Regional(state/provnc) 550MM 1k+1k Aa2/A+/ - 

CA31739ZAG06 Financement Quebec FINQUE 5.250 Fixed - 01/06/2034 10.7  101.50 5.07 +33 -1.69 -5.47 26/07/2006 CA Local Govt Guarn Regional(state/provnc) 1522MM 1k+1k Aa2/AA-/AA-

CA683234VR64 Ontario (province Of) ONT 5.600 Fixed - 02/06/2035 11.7  104.30 5.10 +34 -2.24 -6.20 25/08/2004 CA Unsecured Regional(state/provnc) 7339MM 1k+1k Aa3/A+/AA-

CA110709FJ64 British Columbia Prov Of BRCOL 5.400 Fixed - 18/06/2035 11.7  102.66 5.09 +33 -2.29 -6.25 27/02/2004 CA Debentures Regional(state/provnc) 500MM 1k+1k Aaa/AA/AA+

CA642866FW27 Prov Of New Brunswick NBRNS 4.650 Fixed - 26/09/2035 12.0  95.74 5.13 +36 -1.89 -6.01 26/09/2005 CA Debentures Regional(state/provnc) 650MM 1k+1k Aa2/A+/ - 

CA748148RL96 Province Of Quebec Q 5.750 Fixed - 01/12/2036 13.2  105.72 5.15 +36 -2.46 -6.74 28/07/2003 CA Debentures Regional(state/provnc) 4083MM 1k+1k Aa2/AA-/AA-

CA135087XQ21 Canadian Government Rrb CANRRB 3.000 Fixed - 01/12/2036 13.2  106.80 2.39 -57 -1.81 09/06/2003 CA Bonds Sovereign 5850MM 1k+1k Aaa/AAA/AA+

CA563469EZ40 Manitoba (province Of) MP 5.700 Fixed - 05/03/2037 13.4  104.80 5.20 +42 -1.98 -6.26 21/07/2004 CA Unsecured Regional(state/provnc) 700MM 1k+1k Aa2/A+/ - 

CA642866FZ57 Prov Of New Brunswick NBRNS 4.550 Fixed - 26/03/2037 13.5  93.94 5.18 +40 -1.96 -6.42 02/03/2007 CA Bonds Regional(state/provnc) 900MM 1k+1k Aa2/A+/ - 

CA683234YD42 Ontario (province Of) ONT 4.700 Fixed - 02/06/2037 13.7  95.43 5.17 +39 -2.54 -7.06 22/02/2006 CA Bonds Regional(state/provnc) 9100MM 1k+1k Aa3/A+/AA-

CA110709FL11 British Columbia Prov Of BRCOL 4.700 Fixed - 18/06/2037 13.7  95.51 5.16 +38 -2.55 -7.08 22/08/2006 CA Debentures Regional(state/provnc) 1500MM 1k+1k Aaa/AA/AA+

CA563469FL45 Manitoba (province Of) MP 4.600 Fixed - 05/03/2038 14.4  93.67 5.23 +45 -2.12 -6.74 17/04/2007 CA Unsecured Regional(state/provnc) 950MM 1k+1k Aa2/A+/ - 

CA74814ZDK62 Province Of Quebec Q 5.000 Fixed - 01/12/2038 15.2  98.09 5.18 +40 -2.67 -7.49 29/08/2006 CA Unsecured Regional(state/provnc) 5000MM 1k+1k Aa2/AA-/AA-

CA683234ZP62 Ontario (province Of) ONT 4.600 Fixed - 02/06/2039 15.7  93.63 5.20 +42 -2.76 -7.69 15/01/2008 CA Bonds Regional(state/provnc) 9700MM 1k+1k Aa3/A+/AA-

CA642866GA97 Prov Of New Brunswick NBRNS 4.800 Fixed - 26/09/2039 16.0  95.33 5.23 +46 -2.25 -7.17 22/11/2007 CA Bonds Regional(state/provnc) 1200MM 1k+1k Aa2/A+/ - 

CA563469FQ32 Manitoba (province Of) MP 4.650 Fixed - 05/03/2040 16.4  93.38 5.26 +49 -2.30 -7.25 02/04/2008 CA Unsecured Regional(state/provnc) 800MM 1k+1k Aa2/A+/ - 

CA803854JL36 Province Of Saskatchewan SCDA 4.750 Fixed - 01/06/2040 16.7  95.32 5.17 +40 -2.31 -7.22 26/05/2006 CA Unsecured Regional(state/provnc) 1050MM 1k+1k Aa1/AA/AA

CA110709FY32 British Columbia Prov Of BRCOL 4.950 Fixed - 18/06/2040 16.7  97.39 5.18 +41 -2.84 -7.77 08/12/2008 CA Sr Unsecured Regional(state/provnc) 2300MM 1k+1k Aaa/AA/AA+

CA013051DB07 Province Of Alberta ALTA 4.500 Fixed - 01/12/2040 17.2  91.88 5.22 +46 -2.97 -7.74 27/01/2010 CA Sr Unsecured Regional(state/provnc) 600MM 1k+1k Aa2/A+/AA-

CA669827FW28 Nova Scotia Province NS 4.700 Fixed - 01/06/2041 17.7  93.31 5.29 +52 -2.95 -8.17 14/12/2009 CA Notes Regional(state/provnc) 950MM 1k+1k Aa2/AA-/ - 

CA135087YQ12 Canadian Government CAN 4.000 Fixed - 01/06/2041 17.7  97.41 4.21 -55 -2.94 -8.09 09/06/2008 CA Bonds Sovereign 13838MM 1k+1k Aaa/AAA/AA+

CA683234B984 Ontario (province Of) ONT 4.650 Fixed - 02/06/2041 17.7  93.75 5.19 +43 -2.93 -8.18 15/06/2010 CA Notes Regional(state/provnc) 11650MM 1k+1k Aa3/A+/AA-

CA642869AA90 Prov Of New Brunswick NBRNS 4.800 Fixed - 03/06/2041 17.7  94.89 5.25 +48 -2.40 -7.63 05/04/2010 CA Unsecured Regional(state/provnc) 1175MM 1k+1k Aa2/A+/ - 
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XS2081016920 Electrolux Ab ELTLX 0.885 Fixed - 19/11/2024 1.1    95.90 4.72 +44 +0.10 +0.25 19/11/2019 SE Sr Unsecured Home Furnishings 750MM 2000k+1000k  - /BBB+/ - 

SE0011643386 Stadshypotek Ab SHBASS 1.500 Fixed - 03/12/2024 1.2    97.02 4.18 -9 +0.04 +0.04 11/06/2019 SE Covered Banks 69430MM 2000k+2000k Aaa/ - / - 

SE0012621852 Danske Hypotek Ab DANBNK 1.000 Fixed - 18/12/2024 1.2    96.35 4.18 -8 +0.05 +0.08 22/05/2019 SE Covered Banks 23750MM 2000k+2000k  - /AAA/ - 

SE0012193621 Skandinaviska Enskilda SEB 1.000 Fixed - 18/12/2024 1.2    96.34 4.18 -8 +0.04 +0.08 18/03/2019 SE Covered Banks 55702MM 2000k+2000k Aaa/ - / - 

XS2108490173 European Bk Recon & Dev EBRD 0.250 Fixed - 24/01/2025 1.3    95.15 4.15 -8 +0.09 +0.17 24/01/2020 SNAT Sr Unsecured Multi-National 1000MM 1000k+1000k  - / - /AAA

XS1757428088 European Investment Bank EIB 0.875 Fixed - 30/01/2025 1.3    95.93 4.10 -12 +0.07 +0.08 30/01/2018 SNAT Sr Unsecured Multi-National 3000MM 1000k+1000k Aaa/AAA/AAA

SE0010599019 Fortum Varme Holding Sam FVHSAM 1.750 Fixed - 24/02/2025 1.4    96.13 4.69 +48 +0.10 +0.15 24/11/2017 SE Sr Unsecured Electric 1100MM 1000k+1000k  - /BBB+/ - 

XS2143985161 Intl Finance Corp IFC 0.375 Fixed - 24/03/2025 1.5    94.86 4.04 -12 +0.13 +0.15 24/03/2020 SNAT Sr Unsecured Multi-National 3450MM 2000k+2000k Aaa/AAA/ - 

SE0011414010 Kommuninvest I Sverige KOMINS 1.000 Fixed - 12/05/2025 1.6    95.40 4.02 -11 +0.06 +0.00 25/06/2018 SE Local Govt Guarn Regional(state/provnc) 49650MM 10k+10k Aaa/AAA/ - 

XS1768066729 Nordic Investment Bank NIB 1.050 Fixed - 12/05/2025 1.6    95.38 4.08 -5 +0.09 +0.05 12/02/2018 SNAT Sr Unsecured Multi-National 1850MM 1000k+1000k Aaa/AAA/ - 

XS1801906600 Intl Finance Corp IFC 0.900 Fixed - 12/05/2025 1.6    95.20 4.05 -8 +0.12 +0.08 06/04/2018 SNAT Sr Unsecured Multi-National 1700MM 2000k+2000k Aaa/AAA/ - 

XS1171476143 European Investment Bank EIB 1.250 Fixed - 12/05/2025 1.6    95.81 4.00 -13 +0.09 +0.02 23/01/2015 SNAT Sr Unsecured Multi-National 9700MM 10k+10k Aaa/AAA/AAA

XS1234360599 Kommuninvest I Sverige KOMINS 1.500 Fixed - 12/05/2025 1.6    96.02 4.11 -2 +0.03 19/05/2015 SE Local Govt Guarn Regional(state/provnc) 3200MM 1000k+1000k Aaa/AAA/ - 

SE0005676608 Swedish Government SGB 2.500 Fixed - 12/05/2025 1.6    98.46 3.50 -63 +0.08 -0.10 03/02/2014 SE Bonds Sovereign 81626MM 5k+5k  - / - /AAA

XS0221281917 European Investment Bank EIB 3.650 Fixed - 10/06/2025 1.7    99.38 4.03 -8 +0.01 -0.22 10/06/2005 SNAT Sr Unsecured Multi-National 800MM 10k+10k Aaa/AAA/ - 

SE0013381571 Swedish Covered Bond SBAB 0.500 Fixed - 11/06/2025 1.7    94.18 4.15 +4 +0.06 +0.07 25/11/2019 SE Covered Banks 56152MM 2000k+2000k Aaa/ - / - 

SE0013546066 Swedbank Hypotek Ab SWEDA 1.000 Fixed - 18/06/2025 1.7    94.92 4.15 +4 +0.05 +0.02 18/06/2019 SE Covered Diversified Finan Serv 55600MM 100k+100k Aaa/AAA/ - 

XS2193964900 Intl Development Assoc IDAWBG 0.250 Fixed - 25/06/2025 1.7    93.79 4.06 -4 +0.10 +0.11 25/06/2020 SNAT Sr Unsecured Multi-National 4500MM 10k+10k Aaa/AAA/ - 

XS2527964956 Sbab Bank Ab SBAB 3.873 Fixed 02/09/2024 02/09/2025 1.9    99.05 4.40 +34 +0.04 +0.15 02/09/2022 SE Sr Unsecured Banks 1000MM 2000k+1000k Baa1/BBB+/ - 

SE0012676690 Stadshypotek Ab SHBASS 1.000 Fixed - 03/09/2025 1.9    94.37 4.12 +6 +0.04 -0.01 28/01/2020 SE Covered Banks 69360MM 2000k+2000k Aaa/ - / - 

XS1876560100 Intl Bk Recon & Develop IBRD 0.625 Fixed - 05/09/2025 1.9    93.86 4.01 -4 +0.12 +0.06 07/09/2018 SNAT Sr Unsecured Multi-National 1250MM 10k+10k Aaa/ - / - 

SE0011309244 Lansforsakringar Hypotek LFBANK 1.250 Fixed - 17/09/2025 2.0    94.71 4.13 +8 +0.04 -0.05 04/06/2018 SE Covered Diversified Finan Serv 28187MM 100k+100k Aaa/AAA/ - 

SE0013358413 Nordea Hypotek Ab NDAFH 1.000 Fixed - 17/09/2025 2.0    94.26 4.12 +7 +0.05 -0.02 17/09/2019 SE Covered Banks 82800MM 100k+100k Aaa/ - / - 

XS2243312407 Nordic Investment Bank NIB 0.100 Fixed - 13/10/2025 2.0    92.67 3.94 -9 +0.17 +0.13 13/10/2020 SNAT Sr Unsecured Multi-National 1500MM 10k+10k Aaa/AAA/ - 

XS2247546554 Intl Bk Recon & Develop IBRD 0.050 Fixed - 23/10/2025 2.1    92.43 3.97 -6 +0.18 +0.09 23/10/2020 SNAT Sr Unsecured Multi-National 1000MM 10k+10k Aaa/AAA/ - 

SE0006504171 Stadshypotek Ab SHBASS 1.810 Fixed - 25/11/2025 2.1    95.43 4.08 +8 +0.04 -0.11 25/11/2014 SE Covered Banks 400MM 1000k+1000k Aaa/ - / - 

SE0013101722 Skandinaviska Enskilda SEB 1.000 Fixed - 17/12/2025 2.2    93.61 4.10 +11 +0.04 -0.06 17/12/2019 SE Covered Banks 52152MM 2000k+2000k Aaa/ - / - 

SE0013877214 Danske Hypotek Ab DANBNK 1.000 Fixed - 17/12/2025 2.2    93.61 4.09 +11 +0.02 -0.05 28/02/2020 SE Covered Banks 25050MM 2000k+2000k  - /AAA/ - 

SE0013745452 Kommuninvest I Sverige KOMINS 0.750 Fixed - 04/02/2026 2.3    92.94 3.98 +2 +0.04 -0.11 06/02/2020 SE Local Govt Guarn Regional(state/provnc) 44425MM 10k+10k Aaa/AAA/ - 

SE0003815703 Skandinaviska Enskilda SEB 5.000 Fixed - 23/02/2026 2.4    102.05 4.07 +12 -0.00 -0.37 23/02/2011 SE Covered Banks 580MM 500k+500k Aaa/ - / - 

XS2317098510 Intl Bk Recon & Develop IBRD 0.250 Fixed - 16/03/2026 2.5    91.66 3.89 -3 +0.18 +0.02 16/03/2021 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/ - 

SE0015244991 Swedbank Hypotek Ab SWEDA 1.000 Fixed - 18/03/2026 2.5    92.93 4.08 +16 +0.01 -0.15 18/03/2020 SE Covered Diversified Finan Serv 54425MM 100k+100k Aaa/AAA/ - 

XS2320545499 European Investment Bank EIB 0.250 Fixed - 23/03/2026 2.5    91.82 3.79 -13 +0.14 -0.01 23/03/2021 SNAT Sr Unsecured Multi-National 1500MM 10k+10k Aaa/AAA/AAA

XS1981094102 Landwirtsch. Rentenbank RENTEN 0.625 Fixed - 15/04/2026 2.5    92.37 3.85 -6 +0.14 -0.09 15/04/2019 DE Govt Guaranteed Banks 2000MM 2000k+2000k Aaa/AAA/AAA

SE0013882644 Stadshypotek Ab SHBASS 0.500 Fixed - 01/06/2026 2.7    91.22 4.05 +17 +0.04 -0.09 20/10/2020 SE Covered Banks 76050MM 2000k+2000k Aaa/ - / - 

XS2351401109 Kommuninvest I Sverige KOMINS 0.375 Fixed - 10/06/2026 2.7    91.14 3.92 +4 +0.06 -0.14 10/06/2021 SE Local Govt Guarn Regional(state/provnc) 10000MM 10k+10k Aaa/AAA/ - 

SE0009383664 Swedish Covered Bond SBAB 2.000 Fixed - 17/06/2026 2.7    94.78 4.08 +20 -0.03 -0.29 11/01/2017 SE Covered Banks 51978MM 1000k+1000k Aaa/ - / - 

XS2021306589 Asian Development Bank ASIA 0.295 Fixed - 08/07/2026 2.8    90.90 3.83 -3 +0.16 -0.08 08/07/2019 SNAT Sr Unsecured Multi-National 4900MM 2000k+2000k Aaa/AAA/AAA

XS2321476793 Kfw KFW 0.250 Fixed - 09/09/2026 2.9    90.18 3.86 +2 +0.13 -0.16 22/03/2021 DE Govt Guaranteed Banks 2000MM 10k+10k Aaa/AAA/ - 

SE0012324341 Lansforsakringar Hypotek LFBANK 1.500 Fixed - 16/09/2026 3.0    92.96 4.08 +24 -0.02 -0.28 04/03/2019 SE Covered Diversified Finan Serv 36450MM 100k+100k Aaa/AAA/ - 

SE0013358439 Nordea Hypotek Ab NDAFH 0.500 Fixed - 16/09/2026 3.0    90.25 4.08 +24 -0.00 -0.20 16/09/2020 SE Covered Banks 74450MM 100k+100k Aaa/ - / - 

XS2052474678 European Investment Bank EIB 0.125 Fixed - 21/09/2026 3.0    90.01 3.75 -9 +0.15 -0.12 19/09/2019 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/AAA

SE0004269363 Nordea Hypotek Ab NDAFH 3.460 Fixed - 19/10/2026 3.0    98.30 4.07 +23 -0.02 -0.41 19/10/2011 SE Covered Banks 3000MM 1000k+1000k Aaa/ - / - 

XS2400452731 Nordic Investment Bank NIB 0.375 Fixed - 20/10/2026 3.0    90.39 3.78 -5 +0.16 -0.13 20/10/2021 SNAT Sr Unsecured Multi-National 3000MM 10k+10k Aaa/AAA/ - 

XS2078928665 Intl Bk Recon & Develop IBRD 0.433 Fixed - 12/11/2026 3.1    90.33 3.79 -2 +0.16 -0.17 12/11/2019 SNAT Sr Unsecured Multi-National 2750MM 2000k+1000k Aaa/AAA/ - 

SE0012569572 Kommuninvest I Sverige KOMINS 1.000 Fixed - 12/11/2026 3.1    91.61 3.92 +10 -0.02 -0.26 10/05/2019 SE Local Govt Guarn Regional(state/provnc) 56700MM 10k+10k Aaa/AAA/ - 

XS1347679448 European Investment Bank EIB 1.750 Fixed - 12/11/2026 3.1    94.32 3.72 -10 +0.10 -0.29 21/01/2016 SNAT Sr Unsecured Multi-National 3450MM 10k+10k Aaa/AAA/AAA

SE0004329506 Nordea Hypotek Ab NDAFH 3.125 Fixed - 02/12/2026 3.2    97.27 4.06 +24 -0.03 -0.42 02/12/2011 SE Covered Banks 1000MM 1000k+1000k Aaa/ - / - 

SE0013883238 Stadshypotek Ab SHBASS 1.000 Fixed - 01/03/2027 3.4    90.45 4.06 +29 -0.08 -0.38 20/10/2021 SE Covered Banks 81600MM 2000k+2000k Aaa/ - / - 

XS1572222526 European Investment Bank EIB 1.500 Fixed - 02/03/2027 3.4    93.03 3.71 -6 +0.08 -0.37 02/03/2017 SNAT Sr Unsecured Multi-National 2500MM 10k+10k Aaa/AAA/AAA

SE0016828529 Swedbank Hypotek Ab SWEDA 1.000 Fixed - 17/03/2027 3.5    90.32 4.06 +30 -0.08 -0.39 17/03/2021 SE Covered Diversified Finan Serv 40650MM 100k+100k Aaa/AAA/ - 

XS1588019221 Intl Finance Corp IFC 1.250 Fixed - 05/04/2027 3.5    91.71 3.83 +7 +0.12 -0.35 03/04/2017 SNAT Sr Unsecured Multi-National 3000MM 1000k+1000k Aaa/AAA/ - 

SE0007158597 Nordea Hypotek Ab NDAFH 1.838 Fixed - 01/06/2027 3.7    92.58 4.06 +32 -0.05 -0.48 01/06/2015 SE Covered Banks 500MM 1000k+1000k Aaa/ - / - 
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XS1690650392 Landwirtsch. Rentenbank RENTEN 1.463 Fixed - 04/10/2027 4.0    91.51 3.79 +9 -0.02 -0.72 04/10/2017 DE Govt Guaranteed Banks 3080MM 1000k+1000k Aaa/AAA/AAA

SE0013360856 Nordea Hypotek Ab NDAFH 3.375 Fixed - 25/11/2027 4.1    97.44 4.06 +36 -0.14 -0.73 25/11/2022 SE Covered Banks 6000MM 2000k+2000k Aaa/ - / - 

SE0013883691 Stadshypotek Ab SHBASS 2.500 Fixed - 01/12/2027 4.2    94.08 4.08 +38 -0.19 -0.74 29/08/2022 SE Covered Banks 66450MM 2000k+2000k Aaa/ - / - 

SE0017780182 Skandinaviska Enskilda SEB 3.000 Fixed - 06/12/2027 4.2    95.91 4.08 +39 -0.21 -0.74 07/09/2022 SE Covered Banks 30752MM 2000k+2000k Aaa/ - / - 

SE0018537284 Danske Hypotek Ab DANBNK 3.500 Fixed - 15/12/2027 4.2    97.74 4.09 +40 -0.24 -0.76 08/09/2022 SE Covered Banks 13350MM 2000k+2000k  - /AAA/ - 

XS1760125523 Nordic Investment Bank NIB 1.375 Fixed - 27/01/2028 4.3    90.64 3.77 +9 +0.04 -0.61 29/01/2018 SNAT Sr Unsecured Multi-National 2360MM 1000k+1000k Aaa/AAA/ - 

XS1764081110 Kfw KFW 1.375 Fixed - 02/02/2028 4.3    90.70 3.74 +7 +0.03 -0.61 02/02/2018 DE Govt Guaranteed Banks 5000MM 10k+10k Aaa/AAA/ - 

SE0019175548 Swedbank Hypotek Ab SWEDA 3.000 Fixed - 15/03/2028 4.5    95.71 4.07 +40 -0.24 -0.82 05/12/2022 SE Covered Diversified Finan Serv 20000MM 100k+100k Aaa/AAA/ - 

XS1751359016 European Investment Bank EIB 1.375 Fixed - 12/05/2028 4.6    90.27 3.71 +6 -0.04 -0.75 22/01/2018 SNAT Sr Unsecured Multi-National 4900MM 10k+10k Aaa/AAA/AAA

SE0019072042 Swedish Covered Bond SBAB 3.500 Fixed - 14/06/2028 4.7    97.52 4.09 +43 -0.21 -0.94 22/11/2022 SE Covered Banks 13852MM 2000k+2000k Aaa/ - / - 

SE0011062892 Stadshypotek Ab SHBASS 2.000 Fixed - 01/09/2028 4.9    90.81 4.11 +47 -0.27 -0.90 05/07/2018 SE Covered Banks 81886MM 1000k+1000k Aaa/ - / - 

SE0013360864 Nordea Hypotek Ab NDAFH 3.500 Fixed - 20/09/2028 5.0    97.37 4.10 +46 -0.26 -1.02 20/09/2022 SE Covered Banks 35050MM 2000k+2000k Aaa/ - / - 

SE0017780430 Skandinaviska Enskilda SEB 3.000 Fixed - 06/11/2028 5.1    94.88 4.14 +51 -0.36 -0.94 14/02/2023 SE Covered Banks 8702MM 2000k+2000k Aaa/ - / - 

XS0293707377 European Investment Bank EIB 4.000 Fixed - 01/12/2028 5.2    101.12 3.76 +13 -0.17 -1.13 02/04/2007 SNAT Sr Unsecured Multi-National 525MM 5k+5k Aaa/AAA/AAA

SE0020053767 Danske Hypotek Ab DANBNK 3.500 Fixed - 20/12/2028 5.2    97.06 4.14 +51 -0.31 -0.91 26/04/2023 SE Covered Banks 17350MM 2000k+2000k  - /AAA/ - 

SE0018689523 Kommuninvest I Sverige KOMINS 3.000 Fixed - 12/03/2029 5.4    95.53 3.93 +31 -0.32 -0.97 05/10/2022 SE Local Govt Guarn Regional(state/provnc) 11250MM 10k+10k Aaa/AAA/ - 

SE0020679074 Swedbank Hypotek Ab SWEDA 3.000 Fixed - 28/03/2029 5.5    94.66 4.11 +50 -0.30 -0.93 25/08/2023 SE Covered Diversified Finan Serv 10100MM 100k+100k Aaa/AAA/ - 

SE0013884350 Stadshypotek Ab SHBASS 4.000 Fixed - 02/05/2029 5.6    99.56 4.09 +47 -0.33 20/09/2023 SE Covered Banks 9500MM 2000k+2000k Aaa/ - / - 

SE0018537086 Lansforsakringar Hypotek LFBANK 3.000 Fixed - 19/09/2029 6.0    93.98 4.16 +57 -0.31 -0.91 13/09/2022 SE Covered Diversified Finan Serv 16000MM 2000k+2000k Aaa/AAA/ - 

SE0019764143 Kommuninvest I Sverige KOMINS 3.250 Fixed - 12/11/2029 6.1    96.33 3.94 +34 -0.34 -1.07 17/02/2023 SE Local Govt Guarn Regional(state/provnc) 6000MM 10k+10k Aaa/AAA/ - 

SE0017780422 Skandinaviska Enskilda SEB 3.000 Fixed - 06/12/2029 6.2    93.88 4.14 +55 -0.37 -1.11 14/02/2023 SE Covered Banks 6184MM 2000k+2000k Aaa/ - / - 

XS2579291910 European Investment Bank EIB 2.875 Fixed - 25/01/2030 6.3    94.93 3.79 +20 -0.38 -1.55 25/01/2023 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/AAA

SE0020354082 Lansforsakringar Hypotek LFBANK 3.750 Fixed - 30/09/2030 7.0    97.38 4.19 +61 -0.42 -1.13 26/05/2023 SE Covered Diversified Finan Serv 7950MM 2000k+2000k Aaa/AAA/ - 

XS0664719779 European Investment Bank EIB 3.500 Fixed - 18/08/2031 7.9    98.06 3.79 +22 -0.51 -2.02 18/08/2011 SNAT Sr Unsecured Multi-National 1000MM 5k+5k Aaa/AAA/ - 

XS0672272639 Kfw KFW 3.200 Fixed - 01/09/2031 7.9    95.92 3.81 +24 -0.49 -2.08 01/09/2011 DE Govt Guaranteed Banks 2000MM 1000k+1000k Aaa/AAA/AAA

XS0691868581 Nordic Investment Bank NIB 2.940 Fixed - 17/10/2031 8.0    93.75 3.86 +30 -0.70 -2.21 17/10/2011 SNAT Sr Unsecured Multi-National 1250MM 5k+5k Aaa/AAA/ - 

SE0004269728 Skandinaviska Enskilda SEB 3.375 Fixed - 20/10/2031 8.1    94.23 4.24 +67 -0.60 -1.40 20/10/2011 SE Covered Banks 1000MM 1000k+1000k Aaa/ - / - 

SE0004545374 Skandinaviska Enskilda SEB 3.600 Fixed - 22/03/2032 8.5    95.03 4.31 +74 -0.63 -2.01 22/03/2012 SE Covered Banks 500MM 1000k+1000k Aaa/ - / - 

SE0004517290 Swedish Government SGB 2.250 Fixed - 01/06/2032 8.7    94.26 3.01 -55 -0.69 -2.38 20/03/2012 SE Bonds Sovereign 50564MM 5k+5k Aaa/ - / - 

XS0773669972 European Investment Bank EIB 3.750 Fixed - 01/06/2032 8.7    99.24 3.85 +29 -0.61 -2.34 19/04/2012 SNAT Sr Unsecured Multi-National 4050MM 10k+10k Aaa/AAA/AAA

XS0824127277 Nordic Investment Bank NIB 2.750 Fixed - 07/09/2032 8.9    91.33 3.92 +36 -0.80 -2.61 07/09/2012 SNAT Sr Unsecured Multi-National 500MM 10k+10k Aaa/AAA/ - 

SE0002829192 Swedish Government SGB 3.500 Fixed - 30/03/2039 15.5  104.97 3.09 -43 -1.24 -3.21 30/03/2009 SE Bonds Sovereign 43213MM 5k+5k Aaa/ - /AAA

XS0638906932 European Investment Bank EIB 4.375 Fixed - 30/03/2039 15.5  105.39 3.90 +38 -1.22 -4.20 17/06/2011 SNAT Sr Unsecured Multi-National 2000MM 5k+5k Aaa/AAA/ - 
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NO0010849367 Sparebanken Vest Boligkr SVEGNO 2.030 Fixed - 08/10/2024 1.0    97.06 5.08 -10 +0.05 +0.21 08/04/2019 NO Covered Diversified Finan Serv 500MM 1000k+1000k Aaa/ - / - 

NO0010834450 Sparebank 1 Boligkreditt SPABOL 2.450 Fixed - 17/10/2024 1.0    97.43 5.06 -13 +0.04 +0.19 17/10/2018 NO Covered Banks 4700MM 1000k+1000k Aaa/ - / - 

XS2074589024 Swedbank Ab SWEDA 2.565 Fixed - 31/10/2024 1.1    97.07 5.45 +25 -0.02 +0.09 31/10/2019 SE Sr Unsecured Banks 500MM 2000k+1000k Baa1/A-/AA-

NO0010867575 Oslo Kommune OSLO 2.050 Fixed - 31/10/2024 1.1    96.88 5.12 -8 +0.06 +0.26 31/10/2019 NO Sr Unsecured Municipal 2000MM 1000k+1000k  - /AAA/ - 

XS2077546500 Intl Bk Recon & Develop IBRD 1.750 Fixed - 06/11/2024 1.1    96.92 4.72 -48 +0.07 +0.28 06/11/2019 SNAT Sr Unsecured Multi-National 4500MM 10k+10k Aaa/AAA/ - 

XS2100782155 Landwirtsch. Rentenbank RENTEN 1.750 Fixed - 10/01/2025 1.3    96.39 4.75 -42 +0.05 +0.19 10/01/2020 DE Govt Guaranteed Banks 2000MM 1000k+1000k Aaa/AAA/AAA

XS1185971923 Nordic Investment Bank NIB 1.500 Fixed - 13/03/2025 1.4    95.56 4.76 -34 +0.08 +0.25 10/02/2015 SNAT Sr Unsecured Multi-National 6750MM 10k+10k Aaa/AAA/ - 

XS2100001192 European Investment Bank EIB 1.750 Fixed - 13/03/2025 1.4    96.16 4.56 -54 +0.17 +0.25 15/01/2020 SNAT Sr Unsecured Multi-National 5000MM 10k+10k Aaa/AAA/AAA

XS2081561362 Intl Bk Recon & Develop IBRD 1.750 Fixed - 13/03/2025 1.4    96.03 4.66 -44 +0.15 +0.31 20/11/2019 SNAT Sr Unsecured Multi-National 1000MM 10k+10k Aaa/ - / - 

XS0192163227 Kfw KFW 5.255 Fixed - 21/05/2025 1.6    100.69 4.79 -28 -0.01 -0.10 21/05/2004 DE Govt Guaranteed Banks 900MM 1000k+1000k Aaa/AAA/AAA

NO0010740095 Nordea Bank Abp NDAFH 2.750 Fixed - 12/06/2025 1.7    95.92 5.33 +26 +0.11 +0.18 12/06/2015 FI Sr Unsecured Banks 2000MM 1000k+1000k Aa3/ - / - 

NO0010593064 Nordea Eiendomskreditt NDAFH 4.800 Fixed - 18/06/2025 1.7    99.69 4.97 -9 +0.03 -0.09 22/12/2010 NO Covered Banks 550MM 500k+500k Aaa/ - / - 

XS2315837778 Kfw KFW 1.125 Fixed - 08/08/2025 1.8    94.12 4.52 -48 16/03/2021 DE Govt Guaranteed Banks 3000MM 10k+10k Aaa/AAA/ - 

XS2242302573 Intl Finance Corp IFC 0.500 Fixed - 08/10/2025 2.0    92.20 4.66 -28 +0.13 +0.25 08/10/2020 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/ - 

XS2244316944 Asian Development Bank ASIA 0.620 Fixed - 21/10/2025 2.1    92.46 4.57 -37 +0.07 +0.19 21/10/2020 SNAT Sr Unsecured Multi-National 1000MM 1000k+1000k Aaa/ - /AAA

NO0010752124 Oslo Kommune OSLO 2.600 Fixed - 12/11/2025 2.1    95.33 4.99 +7 +0.17 12/11/2015 NO Sr Unsecured Municipal 1735MM 1000k+1000k  - /AAA/ - 

NO0010592280 Dnb Boligkreditt As DNBNO 4.800 Fixed - 01/12/2025 2.2    99.73 4.93 +2 +0.05 -0.11 01/12/2010 NO Covered Banks 1500MM 500k+500k Aaa/AAA/ - 

XS2284318180 Asian Development Bank ASIA 0.877 Fixed - 19/01/2026 2.3    92.10 4.59 -28 +0.06 +0.13 19/01/2021 SNAT Sr Unsecured Multi-National 1000MM 1000k+1000k Aaa/AAA/AAA

XS2303044676 Kommunalbanken As KBN 1.070 Fixed - 17/02/2026 2.4    91.61 4.90 +5 +0.16 +0.24 17/02/2021 NO Sr Unsecured Sovereign 1000MM 2000k+2000k Aaa/AAA/ - 

XS2317058720 Intl Bk Recon & Develop IBRD 1.250 Fixed - 16/03/2026 2.5    92.57 4.52 -31 +0.15 +0.20 16/03/2021 SNAT Sr Unsecured Multi-National 3000MM 10k+10k Aaa/AAA/ - 

XS2320031383 Landwirtsch. Rentenbank RENTEN 1.250 Fixed - 23/03/2026 2.5    92.49 4.54 -29 +0.21 +0.22 23/03/2021 DE Govt Guaranteed Banks 1000MM 2000k+2000k Aaa/AAA/AAA

XS2333240864 African Development Bank AFDB 1.303 Fixed - 22/04/2026 2.6    92.19 4.62 -19 +0.07 +0.04 22/04/2021 SNAT Sr Unsecured Multi-National 1000MM 1000k+1000k Aaa/AAA/AAA

NO0010852650 Nordea Eiendomskreditt NDAFH 2.170 Fixed - 22/05/2026 2.6    93.36 4.92 +12 +0.05 -0.00 22/05/2019 NO Covered Banks 6000MM 1000k+1000k Aaa/ - / - 

XS0254868036 Kfw KFW 4.500 Fixed - 26/05/2026 2.6    99.89 4.53 -27 +0.16 26/05/2006 DE Govt Guaranteed Banks 750MM 500k+500k Aaa/AAA/AAA

NO0010853229 Dnb Boligkreditt As DNBNO 2.125 Fixed - 28/05/2026 2.7    93.33 4.86 +7 +0.18 +0.12 28/05/2019 NO Covered Banks 2500MM 1000k+1000k Aaa/AAA/ - 

XS0256879577 Kfw KFW 4.454 Fixed - 16/06/2026 2.7    99.43 4.67 -12 -0.10 -0.36 16/06/2006 DE Govt Guaranteed Banks 500MM 500k+500k Aaa/AAA/AAA

XS2352748334 Asian Development Bank ASIA 1.342 Fixed - 18/06/2026 2.7    92.09 4.51 -27 +0.04 +0.01 18/06/2021 SNAT Sr Unsecured Multi-National 2000MM 1000k+1000k Aaa/AAA/AAA

NO0010767734 Ap Moller-maersk A/s MAERSK 3.300 Fixed - 22/06/2026 2.7    94.88 5.37 +58 +0.32 +0.06 22/06/2016 DK Sr Unsecured Transportation 2200MM 1000k+1000k Baa2/BBB+/ - 

XS0702014027 Nordic Investment Bank NIB 4.000 Fixed - 04/11/2026 3.1    98.49 4.53 -20 -0.05 -0.24 04/11/2011 SNAT Sr Unsecured Multi-National 1200MM 1000k+1000k Aaa/AAA/ - 

NO0010729478 Statkraft As STATK 2.600 Fixed - 21/01/2027 3.3    92.16 5.25 +55 +0.09 -0.03 21/01/2015 NO Sr Unsecured Electric 300MM 1000k+1000k A3/A/A-

XS2338004497 European Investment Bank EIB 1.250 Fixed - 17/02/2027 3.4    90.23 4.43 -25 +0.02 -0.10 06/05/2021 SNAT Sr Unsecured Multi-National 3000MM 10k+10k Aaa/AAA/AAA

XS2465633225 Kfw KFW 2.875 Fixed - 17/02/2027 3.4    95.42 4.36 -33 +0.19 -0.04 05/04/2022 DE Govt Guaranteed Banks 3000MM 10k+10k Aaa/AAA/ - 

XS2401848341 Intl Development Assoc IDAWBG 1.750 Fixed - 17/02/2027 3.4    91.42 4.55 -13 -0.08 -0.34 26/10/2021 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/ - 

NO0010811235 Oslo Kommune OSLO 2.250 Fixed - 07/06/2027 3.7    91.37 4.87 +23 -0.04 -0.11 07/12/2017 NO Sr Unsecured Municipal 1500MM 1000k+1000k  - /AAA/ - 

XS2433243271 Landwirtsch. Rentenbank RENTEN 1.876 Fixed - 18/06/2027 3.7    91.47 4.42 -22 +0.22 -0.01 18/01/2022 DE Govt Guaranteed Banks 2000MM 2000k+2000k Aaa/AAA/AAA

XS2524004350 Nordic Investment Bank NIB 3.000 Fixed - 23/08/2027 3.9    95.15 4.38 -24 -0.09 -0.03 23/08/2022 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/ - 

XS2400452228 Nordic Investment Bank NIB 1.625 Fixed - 20/10/2027 4.0    90.00 4.38 -22 +0.23 -0.04 20/10/2021 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/ - 

NO0010811227 Oslo Kommune OSLO 2.300 Fixed - 01/12/2027 4.2    90.53 4.87 +28 +0.16 01/12/2017 NO Sr Unsecured Municipal 1500MM 1000k+1000k  - /AAA/ - 

XS2562651500 Intl Finance Corp IFC 3.375 Fixed - 02/12/2027 4.2    96.01 4.44 -15 -0.08 -0.42 02/12/2022 SNAT Sr Unsecured Multi-National 2500MM 2000k+2000k Aaa/AAA/ - 

XS2563353957 Kfw KFW 3.367 Fixed - 02/12/2027 4.2    96.65 4.26 -33 +0.20 -0.15 06/12/2022 DE Govt Guaranteed Banks 3000MM 10k+10k Aaa/AAA/ - 

XS1751692614 Commonwealth Bank Aust CBAAU 2.375 Fixed - 18/01/2028 4.3    90.15 4.98 +40 +0.09 -0.42 18/01/2018 AU Sr Unsecured Banks 750MM 1000k+10k Aa3/AA-/A+

XS2596456389 African Development Bank AFDB 3.753 Fixed - 09/03/2028 4.4    96.93 4.53 -4 -0.39 -0.65 09/03/2023 SNAT Sr Unsecured Multi-National 2000MM 1000k+1000k Aaa/AAA/AAA

XS2574268822 Kfw KFW 3.180 Fixed - 15/03/2028 4.5    95.02 4.44 -13 -0.25 -0.65 11/01/2023 DE Govt Guaranteed Banks 2000MM 10k+10k Aaa/AAA/ - 

XS2552878857 European Investment Bank EIB 3.750 Fixed - 09/05/2028 4.6    97.18 4.44 -12 -0.09 -0.58 09/11/2022 SNAT Sr Unsecured Multi-National 5500MM 10k+10k Aaa/AAA/AAA

XS2689964869 Kfw KFW 4.250 Fixed - 29/09/2028 5.0    99.39 4.39 -14 19/09/2023 DE Govt Guaranteed Banks 4000MM 10k+10k Aaa/AAA/ - 

NO0010836489 More Boligkreditt As MOREBO 2.750 Fixed - 23/11/2028 5.1    89.94 5.02 +50 -0.14 -0.63 23/11/2018 NO Covered Diversified Finan Serv 1000MM 1000k+1000k Aaa/ - / - 

NO0010838873 Oslo Kommune OSLO 2.750 Fixed - 30/11/2028 5.2    90.66 4.84 +33 +0.20 -0.38 30/11/2018 NO Sr Unsecured Municipal 2000MM 1000k+1000k  - /AAA/ - 

XS2671017874 Kfw KFW 4.250 Fixed - 30/01/2029 5.3    99.32 4.40 -11 -0.37 -0.92 22/08/2023 DE Govt Guaranteed Banks 5000MM 10k+10k Aaa/AAA/ - 

NO0012720988 Nordea Eiendomskreditt NDAFH 4.000 Fixed - 12/10/2029 6.0    95.72 4.84 +36 -0.34 -1.01 12/10/2022 NO Covered Banks 6150MM 2000k+2000k Aaa/ - / - 

XS0259559515 Kfw KFW 4.650 Fixed - 09/07/2032 8.8    101.43 4.45 +5 -1.10 -2.46 10/07/2006 DE Govt Guaranteed Banks 1100MM 1000k+1000k Aaa/AAA/AAA

XS0942224352 European Investment Bank EIB 4.000 Fixed - 13/06/2033 9.7    99.28 4.09 -28 +0.25 -1.06 13/06/2013 SNAT Sr Unsecured Multi-National 2000MM 10k+10k Aaa/AAA/AAA
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XS2555498042 Export-import Bank Korea EIBKOR 10.500 Fixed - 15/10/2024 1.0    101.78 8.63 -0.33 -0.31 14/11/2022 KR Sr Unsecured Sovereign 500MM 500k+1k Aa2/ - / - 

XS2257961495 Asian Development Bank ASIA 4.050 Fixed - 05/12/2024 1.2    94.93 8.71 -0.20 +0.09 24/11/2020 SNAT Sr Unsecured Multi-National 139MM 10k+10k Aaa/AAA/ - 

XS2289828902 European Bk Recon & Dev EBRD 5.000 Fixed - 27/01/2025 1.3    94.44 9.68 -0.32 -0.26 27/01/2021 SNAT Sr Unsecured Multi-National 2435MM 5k+5k  - /AAA/AAA

XS2125303367 African Development Bank AFDB 4.750 Fixed - 04/03/2025 1.4    93.41 9.94 -0.21 04/03/2020 SNAT Sr Unsecured Multi-National 125MM 5k+5k Aaa/AAA/AAA

XS2206548260 Intl Finance Corp IFC 4.250 Fixed - 16/07/2025 1.8    91.57 9.61 -0.48 -0.57 16/07/2020 SNAT Sr Unsecured Multi-National 200MM 5k+5k Aaa/AAA/ - 

XS2249882064 European Investment Bank EIB 4.750 Fixed - 29/10/2025 2.1    91.76 9.31 -0.56 -0.84 29/10/2020 SNAT Sr Unsecured Multi-National 865MM 5k+5k Aaa/AAA/AAA

XS2404727161 African Development Bank AFDB 7.500 Fixed - 04/11/2025 2.1    95.22 10.10 -0.59 -0.81 04/11/2021 SNAT Sr Unsecured Multi-National 130MM 10k+10k Aaa/AAA/AAA

XS2575682450 Intl Bk Recon & Develop IBRD 11.500 Fixed - 13/01/2026 2.3    103.37 9.73 -0.32 -1.11 13/01/2023 SNAT Sr Unsecured Multi-National 150MM 10k+10k Aaa/AAA/ - 

XS2433833238 Intl Bk Recon & Develop IBRD 9.500 Fixed - 20/01/2026 2.3    99.83 9.54 -0.68 -1.29 20/01/2022 SNAT Sr Unsecured Multi-National 200MM 10k+10k Aaa/AAA/ - 

XS2288097640 Intl Bk Recon & Develop IBRD 5.000 Fixed - 22/01/2026 2.3    91.24 9.39 -0.53 -1.04 22/01/2021 SNAT Sr Unsecured Multi-National 1000MM 10k+10k Aaa/AAA/ - 

XS2294853697 Asian Development Bank ASIA 6.000 Fixed - 05/02/2026 2.3    92.91 9.50 -0.61 -0.97 05/02/2021 SNAT Sr Unsecured Multi-National 400MM 5k+5k Aaa/ - /AAA

XS1969787396 Intl Finance Corp IFC 6.500 Fixed - 27/03/2026 2.5    93.51 9.53 -0.65 -1.17 27/03/2019 SNAT Sr Unsecured Multi-National 350MM 5k+5k Aaa/AAA/ - 

XS2602450749 Asian Development Bank ASIA 10.500 Fixed - 30/03/2026 2.5    102.26 9.38 -0.83 -1.31 30/03/2023 SNAT Sr Unsecured Multi-National 110MM 10k+10k Aaa/ - / - 

XS2391850703 European Investment Bank EIB 8.000 Fixed - 30/09/2026 3.0    96.26 9.50 -1.04 -1.82 30/09/2021 SNAT Sr Unsecured Multi-National 325MM 5k+5k Aaa/AAA/AAA

XS2431032403 Intl Bk Recon & Develop IBRD 9.750 Fixed - 21/01/2027 3.3    99.32 9.96 -0.92 -1.95 21/01/2022 SNAT Sr Unsecured Multi-National 150MM 10k+10k Aaa/AAA/ - 

XS2436920321 European Investment Bank EIB 9.250 Fixed - 28/01/2027 3.3    98.88 9.63 -0.88 -1.88 28/01/2022 SNAT Sr Unsecured Multi-National 510MM 5k+5k Aaa/AAA/AAA

XS2586778115 Intl Finance Corp IFC 10.750 Fixed - 15/02/2028 4.4    101.92 10.15 -1.00 -2.52 15/02/2023 SNAT Sr Unsecured Multi-National 325MM 5k+5k Aaa/ - / - 

XS2439224705 Intl Bk Recon & Develop IBRD 9.500 Fixed - 09/02/2029 5.4    97.15 10.19 -1.03 -3.20 09/02/2022 SNAT Sr Unsecured Multi-National 630MM 5k+5k Aaa/AAA/ - 

XS2388204138 Inter-american Devel Bk IADB 9.650 Fixed - 29/09/2031 8.0    95.68 10.47 -0.74 -3.90 27/09/2021 SNAT Sr Unsecured Multi-National 59MM 5k+5k Aaa/ - / - 

USL8915MAA38 Swiss Insured Brazil SWISBR 9.850 Fixed - 16/07/2032 8.8    94.00 11.72 +0.10 +0.23 18/04/2018 BR Sr Secured Diversified Finan Serv 2670MM 500k+1k  - /AAA/AA+

USL79820AA10 Rio Smart Lighting Sarl RIOLIT 12.250 Fixed - 20/09/2032 9.0    100.98 11.98 -1.62 -2.64 08/11/2021 BR Us Govt Guarant Electric 908MM 1k+1k Aa1/ - /AA+

XS2595780946 Asian Development Bank ASIA 11.500 Fixed - 17/03/2033 9.5    108.16 10.10 -0.98 -3.98 17/03/2023 SNAT Sr Unsecured Multi-National 100MM 5k+5k Aaa/AAA/ - 
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MX0MGO000078 Mex Bonos Desarr Fix Rt MBONO 10.000 Fixed - 05/12/2024 1.2    98.94 10.95 -50 -0.03 -0.05 20/01/2005 MX Bonds Sovereign 236632MM 0k+0k Baa2/BBB+/BBB-

XS0300626479 Inter-american Devel Bk IADB 7.500 Fixed - 05/12/2024 1.2    95.56 11.74 -23 +0.08 +0.44 22/05/2007 SNAT Sr Unsecured Multi-National 7500MM 1k+1k Aaa/AAA/AAA

XS1075314911 America Movil Sab De Cv AMXLMM 7.125 Fixed - 09/12/2024 1.2    95.06 11.64 +21 -0.07 +0.19 09/06/2014 MX Sr Unsecured Telecommunications 11000MM 2000k+10k  - /A-/A-

XS1760775145 European Investment Bank EIB 7.750 Fixed - 30/01/2025 1.3    95.73 11.33 -48 -0.16 -0.23 30/01/2018 SNAT Sr Unsecured Multi-National 4500MM 10k+10k Aaa/AAA/AAA

XS2669356847 Bank Of America Corp BAC 11.100 Fixed - 16/02/2025 1.4    99.23 11.70 +21 -0.33 -1.02 16/08/2023 US Sr Unsecured Banks 2200MM 2500k+100k A1/ - /AA-

MX0MGO0001B0 Mex Bonos Desarr Fix Rt MBONO 5.000 Fixed - 06/03/2025 1.4    92.75 10.56 -67 +0.26 +0.06 19/11/2021 MX Bonds Sovereign 200542MM 0k+0k Baa2/BBB+/BBB-

XS2493848449 Export-import Bank Korea EIBKOR 10.050 Fixed - 26/04/2025 1.6    97.65 11.73 +41 24/06/2022 KR Sr Unsecured Sovereign 1000MM 1000k+1000k Aa2/AA/ - 

XS1233786950 Intl Bk Recon & Develop IBRD 5.250 Fixed - 18/05/2025 1.6    90.35 12.12 +53 +0.08 -0.08 18/05/2015 SNAT Sr Unsecured Multi-National 263MM 1k+1k Aaa/ - /AAA

MX91OS010004 Opra  Sites Mexicanos OSMXSA 7.970 Fixed - 23/07/2025 1.8    93.87 11.79 +76 +0.09 -0.28 05/08/2015 MX Sr Unsecured Engineering&Construction 9710MM 0k+0k  - /BB+/BBB

MX95CF050047 Comision Federal De Elec CFELEC 7.350 Fixed - 25/11/2025 2.1    91.84 11.70 +87 -0.04 09/12/2014 MX Sr Unsecured Electric 21000MM 0k+0k  - /BBB+/BBB-

MX0SGO000015 Mexican Udibonos MUDI 4.500 Fixed - 04/12/2025 2.2    96.27 6.34 -450 -0.33 -1.32 05/01/2006 MX Bonds Sovereign 33572MM 0k+0k Baa2/BBB+/ - 

XS2466408668 Intl Bk Recon & Develop IBRD 8.500 Fixed - 06/04/2026 2.5    94.12 11.27 +22 -0.24 -1.29 06/04/2022 SNAT Sr Unsecured Multi-National 500MM 100k+100k Aaa/AAA/ - 

MXCDKE050001 Export-import Bank Korea EIBKOR 7.930 Fixed - 30/07/2026 2.8    91.96 11.29 +82 -0.07 -1.25 08/08/2019 KR Sr Unsecured Sovereign 7000MM 0k+0k  - /AA/ - 

MX0MGO000193 Mex Bonos Desarr Fix Rt MBONO 7.000 Fixed - 03/09/2026 2.9    91.26 10.51 +9 -0.01 -1.25 12/06/2023 MX Bonds Sovereign 90085MM 0k+0k  - /BBB+/BBB-

XS0280144220 Bank Of America Corp BAC 8.050 Fixed - 27/11/2026 3.2    91.41 11.31 +99 -0.15 -1.57 21/12/2006 US Sr Unsecured Banks 1490MM 100k+100k A1/A-/ - 

XS1547492410 European Investment Bank EIB 8.000 Fixed - 11/01/2027 3.3    93.20 10.54 -17 -0.38 -1.50 11/01/2017 SNAT Sr Unsecured Multi-National 2250MM 1k+1k Aaa/AAA/AAA

XS0282382588 Jpmorgan Chase & Co JPM 8.210 Fixed - 17/01/2027 3.3    90.42 11.75 +148 -0.22 -1.71 16/01/2007 US Sr Unsecured Banks 1435MM 1000k+10k A1/A-/AA-

XS2431032585 Intl Bk Recon & Develop IBRD 7.250 Fixed - 21/01/2027 3.3    89.91 11.04 +35 -0.05 -1.70 21/01/2022 SNAT Sr Unsecured Multi-National 1000MM 25k+25k Aaa/AAA/ - 

MX0MGO0000D8 Mex Bonos Desarr Fix Rt MBONO 7.500 Fixed - 03/06/2027 3.7    91.50 10.31 +16 -0.09 -1.96 18/01/2007 MX Bonds Sovereign 352348MM 0k+0k Baa2/BBB+/BBB-

XS2454181673 Corp Andina De Fomento CAF 9.000 Fixed - 16/06/2027 3.7    92.35 11.59 +129 -0.03 -3.75 24/03/2022 SNAT Sr Unsecured Multi-National 2000MM 100k+100k  - /AA/AA-

XS0318915237 Morgan Stanley MS 8.470 Fixed - 27/08/2027 3.9    89.89 11.73 +164 -0.41 -2.46 31/08/2007 US Sr Unsecured Banks 625MM 1000k+1000k A1/A-/A+

XS0319950191 Morgan Stanley MS 8.480 Fixed - 13/09/2027 3.9    89.87 11.72 +164 -0.41 -2.46 12/09/2007 US Sr Unsecured Banks 200MM 1000k+1000k A1/A-/A+

MX91TL000031 Grupo Televisa Sab TELVIS 8.790 Fixed - 27/09/2027 4.0    91.64 11.43 +136 09/10/2017 MX Sr Unsecured Media 4500MM 0k+0k  - /BBB+/BBB+

USP4987VAY94 Grupo Televisa Sab TELVIS 8.790 Fixed - 27/09/2027 4.0    91.61 11.44 -0.04 -1.94 09/10/2017 MX Sr Unsecured Media 4500MM 0k+0k  - /BBB+/ - 

XS1414111879 Morgan Stanley Fin Llc MS 10.440 Fixed - 29/11/2027 4.2    98.04 11.03 +83 -0.19 -2.21 29/11/2022 US Company Guarnt Banks 2775MM 2500k+2500k  - /A-/A+

XS0936793933 Red Carreteras Occide RECARR 9.000 Fixed - 10/06/2028 4.7    94.56 11.98 +188 +0.00 +0.12 30/05/2013 MX Sr Secured Commercial Services 5250MM 2000k+10k  - /BBB/BBB

MX0SGO0000F0 Mexican Udibonos MUDI 4.000 Fixed - 30/11/2028 5.2    93.89 5.35 -446 +0.16 -2.04 07/04/2017 MX Bonds Sovereign 47973MM 0k+0k Baa2/ - / - 

MX0MGO0001F1 Mex Bonos Desarr Fix Rt MBONO 8.500 Fixed - 01/03/2029 5.4    93.11 10.17 +32 -0.16 -2.86 21/08/2023 MX Bonds Sovereign 41835MM 0k+0k  - / - /BBB-

XS1783244970 Intl Finance Corp IFC 8.375 Fixed - 31/05/2029 5.7    90.11 10.78 +55 -0.52 -3.85 27/02/2018 SNAT Sr Unsecured Multi-National 1000MM 10k+10k Aaa/ - / - 

MX0MGO0000H9 Mex Bonos Desarr Fix Rt MBONO 8.500 Fixed - 31/05/2029 5.7    93.73 9.95 +12 +0.09 -2.40 15/01/2009 MX Sr Unsecured Sovereign 289456MM 0k+0k Baa2/BBB+/BBB-

XS2498469290 Gs Finance Corp GS 10.160 Fixed - 27/06/2029 5.7    94.17 11.56 +170 +0.06 -2.61 06/07/2022 US Company Guarnt Diversified Finan Serv 3615MM 2500k+2500k A2/BBB+/A

XS2549546328 Bank Of America Corp BAC 11.000 Fixed - 24/10/2029 6.1    95.93 11.96 +197 -0.36 -3.02 24/10/2022 US Sr Unsecured Banks 2100MM 2500k+100k A1/ - /AA-

XS2645737003 America Movil Sab De Cv AMXLMM 9.500 Fixed 27/10/2030 27/01/2031 7.3    95.03 10.48 +56 -0.08 -2.76 06/07/2023 MX Sr Unsecured Telecommunications 17000MM 2000k+10k Baa1/A-/A-

XS2574382797 European Investment Bank EIB 9.250 Fixed - 13/01/2033 9.3    93.20 10.41 +25 -0.58 -5.28 13/01/2023 SNAT Sr Unsecured Multi-National 750MM 10k+10k Aaa/AAA/AAA

XS2587310421 Corp Andina De Fomento CAF 10.350 Fixed - 15/03/2033 9.5    93.94 11.40 +161 -0.50 -4.90 15/03/2023 SNAT Sr Unsecured Multi-National 2000MM 1k+1k  - /AA/AA-

MX0SGO000023 Mexican Udibonos MUDI 4.500 Fixed - 22/11/2035 12.1  96.76 4.85 -497 -0.11 -2.40 05/01/2006 MX Bonds Sovereign 48773MM 0k+0k Baa2/BBB+/ - 

MX0MGO0000B2 Mex Bonos Desarr Fix Rt MBONO 10.000 Fixed - 20/11/2036 13.1  100.55 9.92 +9 -0.01 -4.36 26/10/2006 MX Bonds Sovereign 73316MM 0k+0k Baa2/BBB+/BBB-

MX0SGO000098 Mexican Udibonos MUDI 4.000 Fixed - 15/11/2040 17.1  90.34 4.83 -491 -0.09 -2.83 25/03/2010 MX Bonds Sovereign 47146MM 0k+0k Baa2/BBB+/BBB-
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XS1115184753 European Investment Bank EIB 9.250 Fixed - 03/10/2024 1.0    75.98 43.92 -389 -0.00 -4.35 03/10/2014 SNAT Sr Unsecured Multi-National 2550MM 1k+1k Aaa/AAA/AAA

XS2611092391 Asian Infrastructure Inv AIIB 40.000 Fixed - 17/10/2024 1.0    90.89 44.56 -336 -0.51 -8.91 17/04/2023 SNAT Sr Unsecured Multi-National 1000MM 10k+10k Aaa/AAA/AAA

XS2407021935 Council Of Europe COE 18.000 Fixed - 12/11/2024 1.1    79.03 45.75 -119 -0.33 -5.76 12/11/2021 SNAT Sr Unsecured Multi-National 168MM 10k+10k Aaa/ - /AAA

XS2633524678 Export Developmnt Canada EDC 50.000 Fixed - 09/12/2024 1.2    100.67 42.33 -575 09/06/2023 CA Govt Guaranteed Sovereign 1250MM 3000k+10k Aaa/AAA/ - 

XS2109807417 Qnb Finance Ltd QNBK 11.500 Fixed - 30/01/2025 1.3    71.56 43.61 -219 +0.42 -3.60 30/01/2020 QA Company Guarnt Banks 125MM 10k+10k Aa3/A+/ - 

XS2604830211 Neder Financierings-maat NEDFIN 30.000 Fixed - 30/03/2025 1.5    88.85 40.69 -53 -5.58 -6.50 30/03/2023 NL Sr Unsecured Banks 1200MM 1k+1k  - / - /AAA

FR001400H6P1 Agence Francaise Develop AGFRNC 35.000 Fixed - 12/04/2025 1.5    88.06 45.82 +51 -1.23 -7.86 12/04/2023 FR Sr Unsecured Banks 1250MM 2500k+2500k  - /AA/AA-

XS2609730705 Export Developmnt Canada EDC 35.000 Fixed - 12/04/2025 1.5    93.11 40.43 -489 -0.87 -8.85 12/04/2023 CA Govt Guaranteed Sovereign 600MM 2500k+10k Aaa/AAA/ - 

XS2615715286 Asian Infrastructure Inv AIIB 40.000 Fixed - 25/04/2025 1.6    95.54 42.74 -253 -9.79 25/04/2023 SNAT Sr Unsecured Multi-National 1000MM 20k+20k Aaa/ - / - 

XS2152901406 African Development Bank AFDB 10.080 Fixed - 28/04/2025 1.6    67.57 39.85 -107 -2.13 -7.67 27/04/2020 SNAT Sr Unsecured Multi-National 58MM 10k+10k Aaa/AAA/AAA

XS1247665836 Bng Bank Nv BNG 10.010 Fixed - 17/06/2025 1.7    61.30 47.70 +292 -2.18 17/06/2015 NL Sr Unsecured Banks 78MM 500k+500k Aaa/ - /AAA

XS2525172867 European Bk Recon & Dev EBRD 30.000 Fixed - 25/08/2025 1.9    88.77 39.07 -560 -1.07 -8.62 25/08/2022 SNAT Sr Unsecured Multi-National 1500MM 10k+10k  - / - /AAA

XS2231252128 Asian Infrastructure Inv AIIB 12.750 Fixed - 16/09/2025 2.0    66.13 41.18 -318 -0.08 -7.14 16/09/2020 SNAT Sr Unsecured Multi-National 150MM 1k+1k Aaa/AAA/AAA

XS1998652777 Barclays Bank Plc BACR 12.000 Fixed - 24/09/2025 2.0    67.60 38.22 -607 +1.19 -4.68 24/09/2019 GB Sr Unsecured Banks 228MM 1k+1k  - /A+/ - 

XS2539430095 Asian Infrastructure Inv AIIB 35.000 Fixed - 29/09/2025 2.0    93.51 40.27 -432 -0.43 29/09/2022 SNAT Sr Unsecured Multi-National 500MM 20k+20k Aaa/AAA/AAA

XS2392998063 European Bk Recon & Dev EBRD 12.000 Fixed - 01/10/2025 2.0    69.95 35.51 -875 +2.82 -4.77 01/10/2021 SNAT Sr Unsecured Multi-National 1100MM 1k+1k  - / - /AAA

XS1898197576 Asian Development Bank ASIA 17.500 Fixed - 02/11/2025 2.1    71.76 39.73 -394 +1.52 -5.96 02/11/2018 SNAT Sr Unsecured Multi-National 250MM 10k+10k Aaa/AAA/ - 

XS2558915455 Export Developmnt Canada EDC 30.000 Fixed - 05/12/2025 2.2    82.99 42.94 -13 -1.13 -8.91 05/12/2022 CA Govt Guaranteed Sovereign 500MM 2500k+10k Aaa/AAA/ - 

XS2288098291 Intl Bk Recon & Develop IBRD 12.000 Fixed - 22/01/2026 2.3    65.79 36.03 -598 -0.64 -6.94 22/01/2021 SNAT Sr Unsecured Multi-National 350MM 10k+10k Aaa/AAA/ - 

XS2580209018 Corp Andina De Fomento CAF 32.500 Fixed - 30/01/2026 2.3    91.11 38.40 -43 -0.13 -7.68 30/01/2023 SNAT Sr Unsecured Multi-National 500MM 10k+10k  - / - /AA-

XS2590262379 Council Of Europe COE 27.500 Fixed - 27/02/2026 2.4    79.36 41.87 -3 -0.65 -8.24 27/02/2023 SNAT Sr Unsecured Multi-National 565MM 10k+10k Aaa/AAA/AAA

XS2330045886 Export Developmnt Canada EDC 20.020 Fixed - 12/04/2026 2.5    66.32 44.06 +269 -2.41 -11.54 12/04/2021 CA Govt Guaranteed Sovereign 63MM 1500k+10k Aaa/AAA/ - 

XS1807207581 European Investment Bank EIB 11.000 Fixed - 20/04/2026 2.5    57.19 40.72 -16 -1.24 -10.23 20/04/2018 SNAT Sr Unsecured Multi-National 350MM 1k+1k Aaa/ - /AAA

XS2297900990 Intl Bk Recon & Develop IBRD 12.250 Fixed - 10/08/2026 2.9    64.66 33.13 -659 +6.99 -3.71 10/02/2021 SNAT Sr Unsecured Multi-National 100MM 10k+10k Aaa/ - / - 

XS2408944242 European Bk Recon & Dev EBRD 14.200 Fixed - 23/11/2026 3.1    67.22 31.31 -421 -1.04 -5.89 23/11/2021 SNAT Sr Unsecured Multi-National 1100MM 1k+1k  - / - /AAA

XS2434509340 European Bk Recon & Dev EBRD 25.000 Fixed - 19/01/2027 3.3    79.46 36.19 -218 -1.17 -12.83 19/01/2022 SNAT Sr Unsecured Multi-National 170MM 1k+1k  - /AAA/AAA

XS2592433275 Council Of Europe COE 29.000 Fixed - 28/02/2027 3.4    81.43 39.09 +78 -0.43 -7.30 28/02/2023 SNAT Sr Unsecured Multi-National 500MM 1000k+1000k Aaa/AAA/AAA

XS2600822642 Council Of Europe COE 28.000 Fixed - 22/03/2027 3.5    83.02 36.84 -124 +0.30 -9.09 22/03/2023 SNAT Sr Unsecured Multi-National 500MM 10k+10k Aaa/AAA/AAA

XS2598069842 Corp Andina De Fomento CAF 25.000 Fixed - 22/03/2027 3.5    78.02 36.65 -128 -1.93 -4.96 22/03/2023 SNAT Sr Unsecured Multi-National 675MM 10k+10k  - / - /AA-

XS2474925935 Citigroup Global Markets C 40.000 Fixed - 26/05/2027 3.6    113.63 32.45 -547 +9.07 -1.64 26/05/2022 US Company Guarnt Diversified Finan Serv 125MM 10k+10k A2/ - / - 

XS2485814680 European Bk Recon & Dev EBRD 30.000 Fixed - 26/05/2027 3.6    94.76 32.16 -542 +0.06 -4.03 26/05/2022 SNAT Sr Unsecured Multi-National 200MM 1k+1k  - / - /AAA

XS2593610103 Council Of Europe COE 25.000 Fixed - 03/09/2027 3.9    77.97 34.43 -270 -0.74 -7.02 03/03/2023 SNAT Sr Unsecured Multi-National 535MM 10k+10k Aaa/AAA/AAA

XS2537091899 European Bk Recon & Dev EBRD 28.000 Fixed - 27/09/2027 4.0    94.00 30.78 -586 +0.58 -5.07 27/09/2022 SNAT Sr Unsecured Multi-National 1100MM 10k+10k  - / - /AAA

XS2539440722 Asian Infrastructure Inv AIIB 30.000 Fixed - 29/09/2027 4.0    94.73 32.51 -428 -1.10 29/09/2022 SNAT Sr Unsecured Multi-National 500MM 20k+20k Aaa/AAA/AAA

XS2545813722 Corp Andina De Fomento CAF 37.000 Fixed - 21/10/2027 4.1    93.15 40.57 +338 -3.98 -9.32 21/10/2022 SNAT Sr Unsecured Multi-National 850MM 10k+10k  - / - /AA-

XS2592839810 Council Of Europe COE 27.500 Fixed - 06/03/2028 4.4    83.47 34.88 -68 -3.47 -5.21 06/03/2023 SNAT Sr Unsecured Multi-National 500MM 10k+10k Aaa/AAA/AAA

XS1789833420 Deutsche Bank Ag London DB 12.780 Fixed - 16/03/2028 4.5    53.16 34.69 +32 -0.34 -4.64 16/03/2018 DE Sr Unsecured Banks 77MM 500k+50k Baa1/ - / - 

XS1824449877 Deutsche Bank Ag London DB 14.900 Fixed - 30/05/2028 4.7    56.66 34.05 +224 +0.07 -3.50 30/05/2018 DE Sr Unsecured Banks 132MM 500k+50k Baa1/ - / - 
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Bespoke investment solutions

Important Disclosures & Disclaimers

This document is being distributed for general information only and it does not constitute an offer, recommendation, solicitation to enter into any transaction or adopt any hedging, trading or

investment strategy, in relation to any securities or other financial instruments. This document is for general evaluation only, it does not take into account the specific investment objectives, financial

situation, particular needs of any particular person or class of persons and it has not been prepared for any particular person or class of persons. Ashenden Finance SA is not responsible for any action

taken on the information provided in this message. This report is confidential and intended solely for the use of the person to which they are addressed, and any reproduction, copying, distribution or

dissemination is prohibited.

Opinions, projections and estimates are those of Ashenden Finance SA or derived from market research at the date of this document and subject to change without notice. Past performance is not

indicative of future results and no representation or warranty is made regarding future performance. Any forecast contained herein as to likely future movements in rates or prices or likely future

events or occurrences constitutes an opinion only and is not indicative of actual future movements in rates or prices or actual future events or occurrences (as the case may be).

Ashenden Finance SA nor any of its employees have any personal interest in any securities covered by this document nor hold any directorships or are officers with companies referred in this message.

No compensation of any form has been received by Ashenden Finance SA or by any of its employees from any company listed in this message during the last 12 months nor does Ashenden Finance SA

or any of its employees expect to receive or seek any compensation from companies listed in this message.

Ashenden Finance SA advisors are available to build tailor-made Model portfolios created taking into account the specific client’s features (i.e. performance expectations, risk appetite, investment

policy, geographic exposure and investor’s home ground).

Our credit selection is based on fundamental, bottom-up credit analysis, leveraging the deep resources, expertise and research of the team. We believe the credit-centric nature of our strategy can

ultimately lead to outperformance versus passive or more constrained strategies, particularly during periods of market stress when overall credit spreads tend to widen.

Please contact the desk for further information.
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