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(52 BHR LS A 2 8) (A3,530,732,940) | (A3,493,559,669) | (A3,443,984,705) | (AS3,356,247,889) | (A3,279,528,591) | (A3,267,578,210)

S il HE(R R AL 4 940, 969, 043 932, 379, 283 920, 329, 248 899, 766, 849 883, 480, 026 881, 781, 750
HREHE R 4 A 914,049,274 A 937,171,968 A 997,327, 443 A 960,803,247 A 823,612,712 Al, 022, 374,613

(JED) (N) B FUREE — SRR~ A FASFNR DB ME L2 B ET,

(1%2) (B) HMiFEHFE BRI IF I AROFIR AL D bDEEHET,

(7£3) (C) IS FEMBM S 1 1L EREAMI 6 D WA B LA T O TRR L TOVET,

(FE4) F)BMERZBES L H2OF, FREOBIEREOER, BINEE & LIl bR Z 2 LW S 200 E T,

OnBRENFTEIATE
FH131H (2021411 H25 H ~20214E12 A 24 H) 5513481 (20224F 2 25 H ~20224F 3 A24H)
13281 (2021412 H 25 H ~20224 1 A24H) #5135 (20224F 3 A 25H ~20224F- 4 A25H)
13311 (20224 1 H25H~20224- 2 A24H) #5136 (20224F 4 A 26 H ~20224F 5 A24H)

H H 1313 1324 1334 13444 551358 1364
a. fid Y50 AS (B FHEERRTR) 15,419, 746[4 12,575, 78714 12, 581, 64214 14,033, 4054 15, 333, 6324 12, 365, 326[4
b FAFES: e B RS 0 0 0 0 0 0
(BRAERE, SEARER)

c. BFAERICED H IS T4 | 2, 158,749,876 | 2, 136,469,423 | 2,106,641,526 | 2,053,395,667 | 2,007,011,123 | 2,000, 144, 822

d. FHORICED DR A 935, 698, 590 929, 842, 982 917, 640, 741 895, 370, 081 877,558,426 878,790, 643

e. ERTRINAS (a+b+ce+d) | 3,109,868,212 | 3,078,888,192 | 3,036,863,909 | 2,962,799,153 | 2,899,903,181 | 2,891,300, 791

£ ER RIS (1R %) 6,128 6,133 6,139 6, 149 6,162 6,168

g. mficds 10, 149, 293 10,039, 486 9,893, 135 9,636, 637 9,412, 032 9,374,219

h. ol (17 1 %7=9) 20 20 20 20 20 20
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(1) E35A e
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Aareal Bank AG 2014/perpetual EUR 6.641 800, 000 811, 568. 00
Abertis Infraestructuras Finance BV 2020/ perpetual EUR 3. 248 2,000, 000 2,043, 000. 00
Accor SA (MIN) 2021/2028 EUR 2.375 1, 300, 000 1, 304, 407. 00
Adevinta ASA —Reg— (MTN) 2020/2027 EUR 3.00 410, 000 421, 205. 30
ADLER Group SA (MIN) 2020/2025 EUR 3.25 1, 700, 000 1, 483, 454. 00
ADLER Group SA (MIN) 2021/2026 EUR 1.875 900, 000 759, 087. 00
ADLER Group SA (MTN) 2021/2029 EUR 2.25 3, 000, 000 2,498, 400. 00
ADLER Group SA (MIN) 2021/2027 EUR 2.25 1, 500, 000 1, 263, 945. 00
Adler Pelzer Holding GmbH —Reg— (MIN) 2017/2024 EUR 4.125 1, 300, 000 1,218, 373. 00
ADLER Real Estate AG (MTN) 2017/2024 EUR 2.125 1, 000, 000 926, 660. 00
Afflelou SAS —Reg— (MIN) 2021/2026 EUR 4.25 1, 400, 000 1,428, 434. 00
AIB Group PLC 2020/perpetual EUR 6. 25 990, 000 1,098, 018. 90
Akelius Residential Property AB 2018/2078 EUR 3.875 2,000, 000 2,090, 760. 00
Albion Financing 1 SARL Via Aggreko Holdings, Inc. -Reg- (MTN) 2021/2026 EUR 5.25 1, 480, 000 1,497, 094. 00
Allied Universal Holdco LLC Via Allied Universal Finance Corp Via Atlas Luxco 4 Sarl -Reg- (TN) 2021/2028 EUR 3.625 2,920, 000 2, 864, 169. 60
Almirall SA -Reg— (MTN) 2021/2026 EUR 2.125 690, 000 697, 031. 10
Altice Financing SA —Reg— (MIN) 2020/2025 EUR 2.25 800, 000 782, 432. 00
Altice Finco SA —Reg- 2017/2028 EUR 4.75 1, 000, 000 953, 500. 00
Altice France SA/France —Reg— (MIN) 2018/2027 EUR 5.875 3,400, 000 3,557, 862. 00
Altice France SA/France —Reg— (MIN) 2019/2025 EUR 2.50 570, 000 563, 313. 90
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Altice France SA/France —Reg— (MIN) 2019/2028 EUR 3.375 500, 000 487, 690. 00
Altice France SA/France —Reg— (MIN) 2021/2029 EUR 4.25 1, 690, 000 1, 684, 220. 20
ams AG —Reg— (MTN) 2020/2025 EUR 6. 00 3, 000, 000 3,179, 580. 00
APCOA Parking Holdings GmbH —-Reg— (MTN) 2021/2027 EUR 4.625 1, 220, 000 1,212, 777. 60
APCOA Parking Holdings GmbH —Reg— (MIN) 2021/2027 EUR 5. 00 1, 140, 000 1, 148,971. 80
ASR Nederland NV 2017/perpetual EUR 4.625 660, 000 719, 928. 00
Assemblin Financing AB —Reg— (MTN) 2019/2025 EUR 5.00 2, 940, 000 2,957, 493. 00
Avantor Funding, Inc. —Reg— (MIN) 2020/2025 EUR 2.625 1, 460, 000 1,497, 784. 80
Banco Comercial Portugues SA 2021/2032 EUR 4.00 800, 000 787, 944. 00
Banco de Sabadell SA 2017/perpetual EUR 6. 50 1, 600, 000 1,632,016. 00
Banco de Sabadell SA (MTN) 2020/2030 EUR 2.00 1, 000, 000 984, 650. 00
Banco de Sabadell SA (MTN) 2021/2031 EUR 2.50 1, 200, 000 1, 191, 996. 00
Banco de Sabadell SA 2021/perpetual EUR 5.75 800, 000 849, 384. 00
Banco Santander SA 2021/perpetual EUR 3. 625 800, 000 744, 672. 00
Bani jay Entertainment SASU —-Reg— (MTN) 2020/2025 EUR 3. 50 1, 100, 000 1,107, 920. 00
Bani jay Group SAS —Reg— (MTN) 2020/2026 EUR 6. 50 776, 000 808, 848. 08
Bank of Ireland Group PLC 2020/perpetual EUR 7.50 440, 000 507, 742. 40
Bankia SA 2017/perpetual EUR 6. 00 1, 600, 000 1, 646, 240. 00
Bankia SA 2018/perpetual EUR 6. 375 800, 000 863, 984. 00
Bankinter SA 2021/2032 EUR 1.25 1, 100, 000 1,091, 178. 00
Barclays PLC (MTN) 2021/2031 EUR 1.125 600, 000 599, 526. 00
Belden, Inc. —Reg- (MTN) 2016/2026 EUR 4.125 1, 000, 000 1,021, 430. 00
Belden, Inc. —Reg— (MIN) 2021/2031 EUR 3.375 500, 000 514, 765. 00
BK LC Lux Fincol Sarl -Reg- (MTN) 2021/2029 EUR 5.25 2,000, 000 2,075, 080. 00
Brunello Bidco SpA —-Reg— (MTN) 2021/2028 EUR 3.50 550, 000 546, 183. 00
Burger King France SAS —Reg- (MIN) 2021/2026 EUR 4.75 830, 000 843, 487. 50
BWAY Holding Co. —-Reg— (MIN) 2018/2024 EUR 4.75 3, 000, 000 3,008, 010. 00
Caixa Geral de Depositos SA (MTN) 2018/2028 EUR 5.75 1, 000, 000 1, 076, 160. 00
CaixaBank SA 2017/perpetual EUR 6.75 800, 000 890, 568. 00
CANPACK SA Via Eastern PA Land Investment Holding LLC - Reg~ (MTN) 2020/2027 EUR 2.375 720, 000 725, 659. 20
Carnival Corp. —Reg— (MTN) 2020/2026 EUR 10. 125 3, 196, 000 3,625, 542. 40
Carnival Corp. —Reg— (MIN) 2020/2026 EUR 7.625 300, 000 316, 557. 00
Casino Guichard Perrachon SA (MIN) 2014/2024 EUR 4. 498 1, 300, 000 1, 313, 663. 00
Casino Guichard Perrachon SA (MTN) 2021/2027 EUR 5.25 1, 000, 000 952, 600. 00
CECONOMY AG (MTN) 2021/2026 EUR 1.75 2, 300, 000 2, 255, 748. 00
Cellnex Finance Co., SA (MTN) 2021/2029 EUR 1.25 700, 000 668, 871. 00
Cellnex Finance Co., SA 2021/2033 EUR 2.00 800, 000 762, 976. 00
Cellnex Finance Co., SA (MIN) 2021/2028 EUR 1.50 500, 000 490, 570. 00
Cellnex Telecom SA (MTN) 2017/2025 EUR 2.875 600, 000 640, 314. 00
Cellnex Telecom SA (MTN) 2020/2030 EUR 1.75 1, 500, 000 1, 445, 490. 00
Centurion Bidco SpA —Reg— (MTN) 2020/2026 EUR 5.875 1, 500, 000 1, 549, 005. 00
Chemours Co. /The (MTIN) 2018/2026 EUR 4.00 5, 000, 000 5, 082, 000. 00
Cheplapharm Arzneimittel GmbH —Reg— (MTN) 2020/2028 EUR 4.375 1, 240, 000 1,297, 337. 60
CMA CGM SA —Reg— (MTN) 2020/2026 EUR 7.50 2, 100, 000 2,317,791. 00
Commerzbank AG 2020/perpetual EUR 6. 125 1, 600, 000 1, 745, 040. 00
Commerzbank AG (MTN) 2021/2031 EUR 1.375 1, 500, 000 1,471, 770. 00
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Compact Bidco BV (MTN) 2021/2026 EUR 5.75 1, 560, 000 1,474, 465. 20
Consolidated Energy Finance SA —Reg— (MIN) 2021/2028 EUR 5.00 2,810, 000 2,692, 513. 90
Constellium NV —Reg— (MTN) 2017/2026 EUR 4. 25 1, 000, 000 1,011, 110. 00
Constellium SE —Reg— (MTN) 2021/2029 EUR 3.125 1, 800, 000 1,791, 774. 00
ContourGlobal Power Holdings SA —Reg— (MIN) 2018/2025 EUR 4. 125 810, 000 822, 555. 00
ContourGlobal Power Holdings SA -Reg— (MTN) 2020/2026 EUR 2.75 761, 000 748, 496. 77
ContourGlobal Power Holdings SA -Reg— (MTN) 2020/2028 EUR 3.125 530, 000 522, 002. 30
Cooperatieve Rabobank UA 2019/perpetual EUR 3.25 2,600, 000 2,667, 548. 00
Coty, Inc. —Reg- (MTN) 2021/2026 EUR 3.875 1, 200, 000 1, 227,720. 00
Crown European Holdings SA -Reg— (MTN) 2015/2025 EUR 3.375 3,400, 000 3, 625, 046. 00
Crystal Almond SARL —Reg— (MTN) 2019/2024 EUR 4.25 2, 000, 000 2,043, 200. 00
Cullinan Holdco Scsp —Reg— (MIN) 2021/2026 EUR 4.625 900, 000 913, 509. 00
Dana Financing Luxembourg Sarl —Reg— (MTN) 2021,/2029 EUR 3.00 500, 000 506, 520. 00
Deutsche Lufthansa AG (MIN) 2020/2026 EUR 3.00 700, 000 700, 504. 00
Deutsche Lufthansa AG (MTN) 2021/2028 EUR 3.75 2,400, 000 2,424, 768. 00
Deutsche Lufthansa AG (MTN) 2021/2029 EUR 3.50 1, 600, 000 1, 584, 960. 00
Deutsche Lufthansa AG 2021/2023 EUR 1.625 1, 100, 000 1, 099, 868. 00
Deutsche Lufthansa AG (MTN) 2021/2027 EUR 2.875 1, 300, 000 1, 276, 522. 00
Deutsche Pfandbriefbank AG (MTN) 2017/2027 EUR 2.875 200, 000 201, 072. 00
DIC Asset AG (MTN) 2021/2026 EUR 2.25 2, 000, 000 1,903, 040. 00
Diebold Nixdorf Dutch Holding BV —Reg— (MTN) 2020/2025 EUR 9.00 460, 000 492, 011. 40
Diocle Spa —-Reg— (MTN) 2019/2026 EUR 3.875 809, 489 814, 062. 97
DKT Finance ApS —Reg- (MIN) 2018/2023 EUR 7.00 3, 000, 000 3, 046, 620. 00
Douglas GmbH —Reg— (MTN) 2021/2026 EUR 6. 00 2, 320, 000 2, 325, 080. 80
doValue SpA —Reg— (MTN) 2020/2025 EUR 5.00 2,500, 000 2,603, 075. 00
Drax Finco PLC (MTN) 2020/2025 EUR 2.625 690, 000 710, 886. 30
Dufry One BV (MIN) 2019/2027 EUR 2.00 1, 000, 000 930, 510. 00
Dufry One BV (MIN) 2021/2028 EUR 3.375 580, 000 562, 373. 80
EDP - Energias de Portugal SA 2021/2081 EUR 1.875 1, 000, 000 991, 940. 00
EDP - Energias de Portugal SA 2021/2082 EUR 1.875 1, 000, 000 954, 310. 00
eDreams ODIGEO SA —Reg—- (MTN) 2018/2023 EUR 5. 50 1, 000, 000 997, 690. 00
eG Global Finance PLC —Reg— (MTN) 2019/2025 EUR 6. 25 600, 000 617, 604. 00
eircom Finance DAC (MTN) 2019/2026 EUR 3.50 1, 000, 000 1,017, 850. 00
El Corte Ingles SA —Reg- (MTN) 2018/2024 EUR 3.00 2,700, 000 2,720, 088. 00
Electricite de France SA 2014/perpetual EUR 5.00 1, 500, 000 1,662, 135. 00
Electricite de France SA 2020/perpetual EUR 3.375 2,600, 000 2,690, 792. 00
Elior Group SA (MTN) 2021/2026 EUR 3.75 1, 020, 000 1, 048, 203. 00
Ellaktor Value Plc —Reg— (MTN) 2019/2024 EUR 6. 375 1, 000, 000 955, 100. 00
ELM BV for Firmenich International SA 2020/ perpetual EUR 3.75 710, 000 752, 394. 10
Encore Capital Group, Inc. —Reg— (MTN) 2020/2025 EUR 4. 875 1, 130, 000 1, 180, 996. 90
Faurecia SA (MIN) 2019/2026 EUR 3.125 1, 000, 000 1,027, 090. 00
Faurecia SE (MTN) 2020/2028 EUR 3.75 2, 240, 000 2, 344, 921. 60
Faurecia SE (MTN) 2021/2027 EUR 2.75 1, 800, 000 1, 837, 260. 00
Fire BC SpA —Reg— (MTN) 2018/2024 EUR 4.75 1, 500, 000 1,457, 025. 00
Flamingo Lux IT SCA (MTIN) 2021/2029 EUR 5.00 1, 800, 000 1,762, 722. 00
Foncia Management SASU (MTN) 2021/2028 EUR 3.375 1, 240, 000 1,222, 813. 60
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Ford Motor Credit Co., LLC (MIN) 2020/2025 EUR 3.25 1, 720, 000 1,848, 914. 00
Frigoglass Finance BV —Reg— (MTN) 2020/2025 EUR 6. 875 3, 360, 000 2,979, 580. 80
Galapagos SA/Luxembourg —Reg— (MTN) 2014/2021 EUR 0. 00 266, 400 0.27
Galapagos SA/Luxembourg —Reg— (MTN) 2014/2021 EUR 5.375 187, 500 0.19
Gamma Bidco SpA —Reg— (MIN) 2020/2025 EUR 6.25 1, 350, 000 1,390, 311. 00
Gamma Bidco SpA 2021/2025 EUR 5.125 960, 000 969, 561. 60
Gamma Bondco Sarl —-Reg— (MTN) 2021/2026 EUR 8.125 1, 750, 000 1,717, 467. 50
Garfunkelux Holdco 3 SA —Reg— (MIN) 2020/2025 EUR 6.75 670, 000 696, 746. 40
Gestamp Automocion SA —Reg— (MTN) 2018/2026 EUR 3.25 1, 000, 000 1, 008, 880. 00
Getlink SE (MTN) 2020/2025 EUR 3.50 2, 050, 000 2,115, 333. 50
Golden Goose SpA —Reg— (MIN) 2021/2027 EUR 4. 875 970, 000 968, 971. 80
Goldstory SASU —Reg— (MTIN) 2021/2026 EUR 5.375 530, 000 542, 826. 00
Graphic Packaging International LLC -Reg- (MTN) 2021/2029 EUR 2.625 990, 000 1,011,413.70
Grifols SA —Reg- (MIN) 2017/2025 EUR 3.20 1, 500, 000 1, 502, 445. 00
Gruenenthal GmbH —Reg— (MTN) 2021/2026 EUR 3.625 1, 040, 000 1,070, 607. 20
Gruenenthal GmbH —Reg— (MTN) 2021/2028 EUR 4.125 2,290, 000 2,367, 447. 80
Grupo Antolin—Irausa SA —Reg— (MIN) 2021/2028 EUR 3.50 500, 000 472, 625. 00
Guala Closures SpA —-Reg— (MTN) 2021/2028 EUR 3.25 1, 520, 000 1,497, 215. 20
Hapag-Lloyd AG (MTN) 2021/2028 EUR 2.50 800, 000 832, 264. 00
Heimstaden Bostad AB 2019/perpetual EUR 3. 248 2,000, 000 2,008, 580. 00
House of Finance NV/The —Reg— (MIN) 2019/2026 EUR 4. 375 2, 000, 000 2,032, 820. 00
House of HR -Reg— (MTN) 2020/2027 EUR 7.50 300, 000 316, 248. 00
HSBC Holdings PLC 2014/perpetual EUR 5.25 1, 000, 000 1, 031, 560. 00
HSE Finance Sarl (MTN) 2021/2026 EUR 5. 625 1, 500, 000 1,539, 810. 00
HT Troplast GmbH —Reg— (MTN) 2020/2025 EUR 9.25 1,710, 000 1, 846, 902. 60
IHO Verwaltungs GmbH —Reg— (MTN) 2019/2025 EUR 3.625 1, 000, 000 1,014, 110. 00
Tliad Holding SASU -Reg— (MTN) 2021/2026 EUR 5.125 1, 220, 000 1,276, 193. 20
Tliad Holding SASU —-Reg— (MTN) 2021/2028 EUR 5. 625 500, 000 527, 620. 00
INEOS Finance PLC —Reg— (MTN) 2020/2026 EUR 3.375 500, 000 512, 025. 00
INEOS Styrolution Group GmbH —-Reg— (MTN) 2020/2027 EUR 2.25 800, 000 781, 168. 00
Infrastrutture Wireless Italiane SpA (MTN) 2020/2026 EUR 1.875 1, 660, 000 1,717, 469. 20
Inter Media and Communication SpA -Reg— (MIN) 2017/2022 EUR 4. 875 2,803, 000 2,747, 864. 99
International Consolidated Airlines Group SA (MTN) 2021/2029 EUR 3.75 2,200, 000 2,158, 332. 00
International Design Group SPA —Reg— (MTN) 2018/2025 EUR 6. 50 3, 000, 000 3,107, 880. 00
International Game Technology PLC —Reg— (MIN) 2019/2026 EUR 3.50 1, 380, 000 1,410, 470. 40
Intertrust Group BV -Reg— (MTN) 2018/2025 EUR 3.375 3, 000, 000 3, 058, 320. 00
Intesa Sanpaolo SpA (MTN) 2013/2023 EUR 6. 625 700, 000 771,617. 00
Intesa Sanpaolo SpA 2017/perpetual EUR 7.75 2,500, 000 3,037, 975. 00
Intesa Sanpaolo SpA 2020/perpetual EUR 5.50 1,610, 000 1, 756, 349. 00
Intralot Capital Luxembourg SA —Reg— (MTN) 2017,/2024 EUR 5.25 1, 000, 000 889, 710. 00
Intrum AB —Reg— (MTIN) 2020/2025 EUR 4. 875 3, 000, 000 3, 120, 870. 00
IPD 3 BV —Reg— (MIN) 2020/2025 EUR 5.50 650, 000 669, 155. 50
IQVIA, Inc. -Reg— (MTN) 2020/2028 EUR 2. 875 2, 300, 000 2, 365, 205. 00
IQVIA, Inc. —Reg— (MTIN) 2021/2026 EUR 1.75 1, 630, 000 1, 646, 740. 10
Jaguar Land Rover Automo (MTN) 2019/2026 EUR 6. 875 260, 000 295, 149. 40
Jaguar Land Rover Automotive PLC -Reg— (MTN) 2019/2024 EUR 5.875 1,270, 000 1,373, 987. 60
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Jaguar Land Rover Automotive PLC (MTN) 2021/2028 EUR 4.50 480, 000 489, 451. 20
JAMES HARDIE INTL FIN -Reg— (MTN) 2018/2026 EUR 3.625 1, 000, 000 1, 019, 050. 00
Kaefer Isoliertechnik GmbH & Co., KG -Reg— (MTN) 2018/2024 EUR 5. 50 3, 400, 000 3,438, 454. 00
KBC Group NV 2018/perpetual EUR 4. 25 1, 000, 000 1, 054, 630. 00
Kleopatra Finco Sarl —Reg— (MIN) 2021/2026 EUR 4.25 500, 000 484, 855. 00
Kleopatra Holdings 2 SCA —Reg— (MTN) 2021/2026 EUR 6.50 2,000, 000 1, 842, 980. 00
KME AG —Reg— (MTN) 2018/2023 EUR 6. 75 5, 000, 000 4, 845, 400. 00
Kongsberg Actuation Systems BV —Reg— (MTN) 2018/2025 EUR 5.00 2,300, 000 2,333, 902. 00
Koninklijke KPN NV 2019/perpetual EUR 2.00 600, 000 602, 910. 00
Kraton Polymers LLC Via Kraton Polymers Capital Corp. -Reg- (MTN) 2018/2026 EUR 5.25 1, 900, 000 1, 956, 354. 00
Kronos International, Inc. —Reg— (MTN) 2017/2025 EUR 3.75 4, 500, 000 4,575, 015. 00
La Financiere Atalian SAS -Reg- (MTN) 2017/2024 EUR 4.00 1, 000, 000 985, 600. 00
La Financiere Atalian SASU -Reg— (MTN) 2018/2025 EUR 5.125 1, 950, 000 1, 943, 058. 00
La Poste SA 2018/perpetual EUR 3.125 1, 500, 000 1, 563, 165. 00
Leather 2 SpA —Reg- (MTN) 2021/2028 EUR 4.50 760, 000 762, 842. 40
Lenzing AG 2020/perpetual EUR 5.75 1,900, 000 2,005, 165. 00
LHMC Finco Sarl —Reg— (MTN) 2018/2023 EUR 6. 25 2,122,926 2, 154, 769. 98
Lincoln Financing SARL —-Reg- (MTN) 2019/2024 EUR 3.625 2,000, 000 2,018, 320. 00
Lorca Telecom Bondco SA —Reg— (MTN) 2020/2027 EUR 4.00 1, 100, 000 1,120, 471. 00
Louvre Bidco SAS —-Reg- 2020/2024 EUR 6. 50 1,470, 000 1,514, 408. 70
Loxam SAS —Reg- (MTN) 2016/2023 EUR 3.50 475, 000 475, 470. 25
Loxam SAS —Reg- (MTN) 2017/2024 EUR 4. 25 1, 500, 000 1,514, 130. 00
Loxam SAS (MTN) 2019/2025 EUR 3.25 500, 000 502, 970. 00
Loxam SAS (MTN) 2019/2026 EUR 3.75 1, 000, 000 1,018, 160. 00
LSF9 Balta Issuer Sarl —-Reg- 2021/2024 EUR 8. 75 1,628,417 1, 625, 599. 42
Lune Holdings Sarl —Reg— (MTN) 2021/2028 EUR 5.625 2, 500, 000 2, 508, 450. 00
Marcolin SpA —Reg- (MTN) 2021/2026 EUR 6. 125 3,010, 000 3, 080, 343. 70
Matterhorn Telecom SA —Reg— (MTN) 2017/2027 EUR 4.00 1, 000, 000 1,023, 570. 00
Matterhorn Telecom SA —Reg— (MIN) 2019/2024 EUR 2.625 700, 000 709, 128. 00
Maxeda DIY Holding BV (MTIN) 2020/2026 EUR 5.875 1, 000, 000 1, 024, 020. 00
Mediobanca Banca di Credito Finanziario SpA (MTN) 2020/2030 EUR 2.30 590, 000 595, 563. 70
Mobilux Finance SAS —Reg— (MIN) 2021/2028 EUR 4.25 1, 330, 000 1, 327, 885. 30
Monitchem HoldCo 2 SA —Reg— (MTN) 2019/2026 EUR 9.50 1, 500, 000 1,613, 355. 00
Monitchem HoldCo 3 SA —Reg— (MTN) 2019/2025 EUR 5.25 500, 000 512, 530. 00
Wutuelle Assurance Des Comnercants et Industriels de France et Des Cadres et Sal 2021/perpetual EUR 3.50 300, 000 300, 087. 00
Mytilineos Financial Partners SA (MTN) 2019/2024 EUR 2.50 1, 500, 000 1, 534, 905. 00
NAK Naftogaz Ukraine via Kondor Finance PLC (MTN) 2019/2024 EUR 7.125 1, 200, 000 1, 084, 392. 00
Nemak SAB de CV —Reg— (MIN) 2021/2028 EUR 2.25 2, 840, 000 2,747,501. 20
Netflix, Inc. 2018/2029 EUR 4.625 2,270,000 2, 834, 049. 60
Nexi SpA (MTN) 2021/2026 EUR 1.625 1, 310, 000 1,303, 070. 10
Nexi SpA (MIN) 2021/2029 EUR 2.125 600, 000 589, 872. 00
Nidda Healthcare Holding GmbH —Reg— (MTN) 2017/2024 EUR 3.50 1, 000, 000 1,001, 200. 00
Nitrogenmuvek Vegyipari Zrt —-Reg— (MTN) 2018/2025 EUR 7.00 5, 000, 000 4, 600, 050. 00
NN Group NV 2014/perpetual EUR 4. 375 1, 500, 000 1, 632, 690. 00
Nobel Bidco BV —Reg— (MTIN) 2021/2028 EUR 3.125 900, 000 882, 945. 00
Nomad Foods Bondco PLC —Reg— (MTN) 2021/2028 EUR 2.50 1,570, 000 1,575,196. 70
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Norican A/S (MTN) 2017/2023 EUR 4.50 1, 000, 000 989, 990. 00
Novafives SAS —Reg— (MIN) 2018/2025 EUR 5.00 1, 500, 000 1,418, 010. 00
Novelis Sheet Ingot GmbH (MTN) 2021/2029 EUR 3.375 1,970, 000 2,030, 912. 40
OCT NV -Reg— (MTN) 2019/2024 EUR 3.125 281, 076 285, 468. 24
Olympus Water US Holding Corp. —Reg— (MIN) 2021/2028 EUR 3.875 550, 000 553, 041. 50
Ontex Group NV (MTN) 2021/2026 EUR 3.50 500, 000 477, 630. 00
Orano SA (MTN) 2019/2026 EUR 3.375 1, 000, 000 1,074, 120. 00
Organon Finance 1 LLC —Reg— (MTN) 2021/2028 EUR 2.875 1, 680, 000 1,697, 841. 60
Paprec Holding SA —Reg— (MTN) 2018/2025 EUR 4.00 1, 500, 000 1, 525, 680. 00
Parts Europe SA -Reg— (MTN) 2020/2025 EUR 6. 50 1, 940, 000 2,013, 875. 20
PCF GmbH —Reg— (MIN) 2021/2026 EUR 4.75 990, 000 1,024, 709. 40
Peach Property Finance GmbH —-Reg— 2019/2023 EUR 3.50 4, 080, 000 4,110, 151. 20
PeopleCert Wisdom Issuer PLC —Reg— (MTN) 2021/2026 EUR 5.75 600, 000 627, 498. 00
Petroleos Mexicanos (MTIN) 2016/2023 EUR 5.125 2, 500, 000 2,599, 200. 00
Petroleos Mexicanos (MTN) 2018/2023 EUR 1. 836 2, 500, 000 2,485, 350. 00
Petroleos Mexicanos 2018/2029 EUR 4.75 667, 000 659, 042. 69
PHM Group Holding Oy (MIN) 2021/2026 EUR 4.75 770, 000 789, 072. 90
Piaggio & C SpA —Reg— (MTN) 2018/2025 EUR 3.625 1, 000, 000 1, 020, 580. 00
Pinnacle Bidco PLC —Reg— (MTN) 2020/2025 EUR 5.50 500, 000 511, 785. 00
Platin 1426 GmbH —Reg— (MTN) 2017/2023 EUR 5.375 2,000, 000 2,003, 240. 00
Platin 1426 GmbH -Reg— (MTN) 2018/2023 EUR 6. 875 2,700, 000 2,712, 960. 00
Playtech Plc (MTN) 2018/2023 EUR 3.75 1, 700, 000 1,718, 921. 00
PLT VII Finance Sarl —Reg— (MIN) 2020/2026 EUR 4. 625 2, 100, 000 2,148, 510. 00
PPF Telecom Group BV 2020/2024 EUR 3.50 1, 000, 000 1,058, 710. 00
PPF Telecom Group BV (MTN) 2020/2027 EUR 3.25 800, 000 860, 232. 00
Primo Water Corp. —Reg— (MIN) 2020/2028 EUR 3.875 1, 500, 000 1,537, 605. 00
Pro-Gest SpA —Reg— (MIN) 2017/2024 EUR 3.25 2,000, 000 1, 920, 160. 00
ProGroup AG —Reg— (MTN) 2018/2026 EUR 3.00 1, 500, 000 1, 520, 295. 00
Q-Park Holding I BV —Reg— (MTN) 2020/2027 EUR 2.00 810, 000 767, 993. 40
Quatrim SASU —Reg— (MTIN) 2019/2024 EUR 5.875 1, 680, 000 1, 728, 904. 80
Raffinerie Heide GmbH —Reg— (MTN) 2017/2022 EUR 6. 375 4, 000, 000 3, 659, 560. 00
RCS & RDS SA —Reg— (MTN) 2020/2025 EUR 2.50 800, 000 788, 192. 00
RCS & RDS SA —Reg— (MTN) 2020/2028 EUR 3.25 1, 100, 000 1,081, 091. 00
Rebecca Bidco GmbH —Reg— (MTN) 2020/2025 EUR 5.75 1, 000, 000 1,041, 380. 00
Rekeep SpA —Reg— (MTN) 2021/2026 EUR 7.25 1, 300, 000 1, 389, 440. 00
Rexel SA (MTN) 2021/2028 EUR 2.125 370, 000 373, 870. 20
Rexel SA (MTN) 2021/2028 EUR 2.125 1, 540, 000 1, 553, 428. 80
Rimini Bidco SpA —Reg— (MTN) 2021/2026 EUR 5.25 2, 340, 000 2,303, 332. 20
Rossini Sarl —Reg— (MIN) 2018/2025 EUR 6.75 4,210, 000 4,372,127. 10
Rubis Terminal Infra SAS —-Reg— (MTN) 2020/2025 EUR 5. 625 1,210, 000 1,261, 546. 00
Saipem Finance International BV (MIN) 2021/2028 EUR 3.125 1, 000, 000 991, 270. 00
Salini Impregilo SpA (MTN) 2020/2027 EUR 3.625 1, 110, 000 1, 153, 190. 10
Samhal lsbyggnadsbolaget i Norden AB 2020/ perpetual EUR 2.624 730, 000 717,071. 70
Samsonite Finco Sarl —Reg— (MIN) 2018/2026 EUR 3.50 2,000, 000 1, 948, 600. 00
Sani/Tkos Financial Holdings 1 Sarl -Reg- (MTN) 2021/2026 EUR 5. 625 1, 000, 000 1,017, 530. 00
SASU Newco SAB 20 SAS —Reg— (MTIN) 2017/2024 EUR 4.25 2, 000, 000 2,006, 380. 00
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Sazka Group AS —Reg— (MTN) 2019/2024 EUR 4.125 3, 000, 000 3, 042, 750. 00
Schaeffler AG (MTN) 2020/2028 EUR 3.375 1, 400, 000 1, 562, 092. 00
Schoeller Packaging BV —Reg— (MTIN) 2019/2024 EUR 6. 375 1, 200, 000 1,222, 656. 00
SCIL IV LLC Via SCIL USA Holdings LLC -Reg~ (MTN) 2021/2026 EUR 4. 375 750, 000 764, 145. 00
Seche Environnement SA (MTN) 2021/2028 EUR 2.25 1,410, 000 1,415, 090. 10
SES SA 2016/perpetual EUR 5. 625 1, 500, 000 1, 609, 050. 00
SGL Carbon SE (MTN) 2019/2024 EUR 4. 625 2, 500, 000 2,548, 125. 00
Shiba Bidco SpA —Reg— (MTN) 2021/2028 EUR 4.50 2,590, 000 2,627, 166. 50
SIG Combibloc PurchaseCo Sarl —-Reg— (MTN) 2020/2025 EUR 2.125 500, 000 525, 440. 00
Signa Development Finance SCS —-Reg— (MTN) 2021/2026 EUR 5.50 1, 500, 000 1, 353, 630. 00
Silgan Holdings, Inc. (MTN) 2018/2025 EUR 3.25 2,000, 000 2,013, 500. 00
Sofima Holding SPA —Reg— (MTN) 2020/2028 EUR 3.75 1,210, 000 1,202, 885. 20
Sofima Holding SPA —Reg— (MTN) 2020/2028 EUR 4.00 650, 000 652, 099. 50
SoftBank Group Corp. (MIN) 2018/2028 EUR 5.00 2, 500, 000 2,578, 500. 00
SoftBank Group Corp. (MTN) 2018/2023 EUR 4.00 1, 000, 000 1, 023, 600. 00
SoftBank Group Corp. 2021/2024 EUR 2.125 1, 800, 000 1,781, 784. 00
SoftBank Group Corp. (MIN) 2021/2027 EUR 2.875 1, 480, 000 1,407, 198. 80
Solvay Finance SA 2015/perpetual EUR 5. 869 2,000, 000 2, 206, 920. 00
SpA Holdings 3 Oy —Reg— (MTN) 2021/2028 EUR 3.625 660, 000 662, 824. 80
SPCM SA —Reg— (MTN) 2020/2029 EUR 2.625 1, 000, 000 1,014, 230. 00
Standard Profil Automotive GmbH —Reg— (MTN) 2021/2026 EUR 6. 25 2,750, 000 2,267, 760. 00
Summer BC Holdco A Sarl —-Reg— (MTN) 2019/2027 EUR 9.25 450, 526 486, 910. 81
Summer BC Holdco B SARL —Reg— (MIN) 2019/2026 EUR 5.75 4, 500, 000 4,698, 270. 00
Summer BidCo BV —-Reg— (MTN) 2019/2025 EUR 9.00 524, 375 536, 876. 10
Summer BidCo BV —-Reg— (MTN) 2020/2025 EUR 9.00 1,642, 899 1, 680, 045. 15
Superior Industries International, Inc. —Reg- (MIN) 2017/2025 EUR 6. 00 1, 600, 000 1, 559, 488. 00
Synthomer PLC —Reg— (MTN) 2020/2025 EUR 3.875 500, 000 517, 350. 00
Techem Verwaltungsgesellschaft 675 mbH -Reg- (MTN) 2020/2025 EUR 2.00 2,700, 000 2,679, 183. 00
Tele Columbus AG —Reg— (MTN) 2018/2025 EUR 3.875 2, 500, 000 2,472, 150. 00
Telecom Italia Finance SA 2003/2033 EUR 7.75 1, 690, 000 2,259, 293. 40
Telecom Italia SpA/Milano (MTN) 2017/2027 EUR 2.375 2, 000, 000 1,977, 560. 00
Telecom Italia SpA/Milano (MTN) 2018/2026 EUR 2.875 1, 000, 000 1,024, 570. 00
Telecom Italia SpA/Milano (MTN) 2019/2024 EUR 4.00 2, 800, 000 2,940, 532. 00
Telefonica Europe BV 2014/perpetual EUR 5.875 9, 000, 000 9, 887, 130. 00
Telefonica Europe BV 2018/perpetual EUR 3.875 1, 000, 000 1,061, 730. 00
Telefonica Europe BV 2021/perpetual EUR 2.88 1, 400, 000 1, 393, 798. 00
Telenet Finance Luxembourg Notes Sarl —Reg— 2017/2028 EUR 3.50 4, 000, 000 4,107, 320. 00
TenneT Holding BV 2020/perpetual EUR 2.374 1,470, 000 1, 528, 623. 60
Teollisuuden Voima Oyj (MTN) 2019/2026 EUR 1.125 1, 700, 000 1,697, 722. 00
Teollisuuden Voima Oyj (MTN) 2021/2028 EUR 1.375 1,670, 000 1,647, 137.70
Tereos Finance Groupe I SA (MIN) 2016/2023 EUR 4.125 1, 500, 000 1, 525, 590. 00
Teva Pharmaceutical Finance Netherlands 11 BV 2015/2027 EUR 1. 875 1, 390, 000 1,283, 817.90
Teva Pharmaceutical Finance Netherlands IT BV (MTN) 2018/2025 EUR 4.50 1, 500, 000 1,561, 155. 00
Teva Pharmaceutical Finance Netherlands IT BV (MIN) 2020/2025 EUR 6. 00 1, 090, 000 1, 177, 854. 00
Teva Pharmaceutical Finance Netherlands IT BV (MTN) 2021/2027 EUR 3.75 1,970, 000 1, 968, 246. 70
Teva Pharmaceutical Finance Netherlands IT BV (MTN) 2021/2030 EUR 4.375 500, 000 496, 245. 00
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thyssenkrupp AG (MTN) 2019/2024 EUR 2.875 4, 000, 000 4, 118, 920. 00
Titan Global Finance PLC (MTN) 2017/2024 EUR 2.375 584, 000 597, 157. 52
Trafigura Funding SA (MTN) 2021/2026 EUR 3.875 1, 600, 000 1,621, 568. 00
Trafigura Group Pte Ltd 2019/perpetual EUR 7.50 2,000, 000 2,163, 500. 00
TUI Cruises GmbH —-Reg— (MTN) 2021/2026 EUR 6. 50 2,020, 000 2,016, 242. 80
UGI International LLC —Reg— (MIN) 2021/2029 EUR 2.50 1, 320, 000 1, 304, 859. 60
UniCredit SpA 2017/perpetual EUR 6. 625 500, 000 530, 425. 00
UniCredit SpA 2020/2032 EUR 2.731 2, 560, 000 2,616, 780. 80
Unilabs Subholding AB —Reg— (MTN) 2017/2025 EUR 5.75 2,000, 000 2,027, 640. 00
Unione di Banche Italiane SpA 2020/perpetual EUR 5. 875 2,000, 000 2,186, 320. 00
United Group BV —Reg— (MTIN) 2017/2024 EUR 4.875 500, 000 506, 165. 00
United Group BV —Reg— (MIN) 2020/2026 EUR 3.125 1, 000, 000 973, 660. 00
United Group BV —Reg— (MTN) 2020/2027 EUR 4.00 1, 500, 000 1, 490, 400. 00
United Group BV —Reg— (MIN) 2021/2028 EUR 4.625 1, 180, 000 1, 182, 678. 60
UPC Holding BV —Reg— 2017/2029 EUR 3.875 600, 000 613, 674. 00
UPCB Finance VII Ltd —Reg— 2017/2029 EUR 3.625 500, 000 512, 070. 00
Veolia Environnement SA 2020/perpetual EUR 2.50 1, 000, 000 1, 003, 820. 00
Verallia SA (MIN) 2021/2028 EUR 1.625 1, 000, 000 1, 026, 130. 00
Verde Bidco SpA (MTN) 2021/2026 EUR 4.625 690, 000 708, 071. 10
Verisure Holding AB —Reg— (MTN) 2021/2027 EUR 3.25 530, 000 530, 068. 90
Verisure Midholding AB —Reg— (MTN) 2021/2029 EUR 5.25 960, 000 976, 694. 40
Vertical Midco GmbH —Reg— (MTN) 2020/2027 EUR 4.75 2, 800, 000 2,837, 828. 00
Via Celere Desarrollos Inmobiliarios SA -Reg— (MTN) 2021/2026 EUR 5.25 1, 000, 000 1, 030, 640. 00
Victoria PLC (MIN) 2021/2026 EUR 3.625 1, 080, 000 1, 098, 489. 60
Victoria PLC (MTN) 2021/2028 EUR 3.75 720, 000 732, 765. 60
Viridian Group FinanceCo PLC Via Viridian Power and Energy -Reg- (NTN) 2017/2025 EUR 4. 00 2,000, 000 2,012, 980. 00
Vivion Investments Sarl (MTN) 2019/2024 EUR 3.00 2,000, 000 1, 964, 540. 00
Vmed 02 UK Financing I PLC -Reg— 2020/2031 EUR 3.25 1, 820, 000 1, 811, 464. 20
Vodafone Group PLC 2018/2079 EUR 3.10 1, 000, 000 1, 033, 670. 00
Vodafone Group PLC 2020/2080 EUR 3.00 1, 000, 000 1,010, 820. 00
Volkswagen International Finance NV 2018/ perpetual EUR 4. 625 1, 500, 000 1, 705, 350. 00
VZ Vendor Financing II BV —Reg— (MTN) 2020/2029 EUR 2.875 2, 050, 000 1,987, 905. 50
Webuild SpA (MIN) 2020/2025 EUR 5.875 2, 380, 000 2,599, 483. 60
WEPA Hygieneprodukte GmbH —Reg— (MIN) 2019/2026 EUR 2.875 1,710, 000 1,651, 398. 30
WEPA Hygieneprodukte GmbH —Reg— (MTN) 2019/2027 EUR 2.875 2, 050, 000 1,950, 718. 50
Wintershall Dea Finance 2 BV 2021/perpetual EUR 3.00 2,600, 000 2,534, 506. 00
Wintershall Dea Finance BV 2021/perpetual EUR 2.499 800, 000 787, 512. 00
WMG Acquisition Corp. —Reg— (MIN) 2020,/2028 EUR 2.75 1, 000, 000 1, 028, 860. 00
Wp/ap Telecom Holdings IIT BV —Reg— (MIN) 2021/2030 EUR 5. 50 1, 300, 000 1, 324, 687. 00
ZF Europe Finance BV (MIN) 2019/2027 EUR 2.50 1, 000, 000 1,016, 790. 00
ZF Europe Finance BV (MTN) 2019/2029 EUR 3.00 3, 000, 000 3, 108, 240. 00
7F Finance GmbH (MTN) 2020/2025 EUR 3.00 800, 000 838, 000. 00
ZF Finance GmbH (MTN) 2020/2028 EUR 3.75 1, 500, 000 1, 620, 600. 00
7F Finance GmbH (MTN) 2021/2027 EUR 2.00 500, 000 501, 095. 00
ZF Finance GmbH (MTN) 2021/2028 EUR 2.25 800, 000 798, 920. 00
Ziggo Bond Co. BV —Reg— (MIN) 2020/2030 EUR 3.375 2, 000, 000 1, 956, 080. 00
Ziggo Secured Finance BV —-Reg— 2016/2027 EUR 4.25 480, 000 490, 958. 40
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Argiva Broadcast Finance PLC (MIN) 2018/2023 GBP 6.75 2,500, 000 3, 029, 620. 76
B&\M European Value Retail SA (MIN) 2021/2028 GBP 4.00 840, 000 1,007, 377. 28
Bellis Acquisition Co. PLC -Reg— (MTN) 2021/2026 GBP 4. 50 1, 540, 000 1,839, 202. 27
Boparan Finance PLC -Reg— (MTN) 2020/2025 GBP 7.625 1, 300, 000 1,297, 559. 20
Electricite de France SA 2013/perpetual GBP 6. 00 2, 300, 000 2,987, 476. 46
Jaguar Land Rover Automotive PLC -Reg— (MTN) 2015/2023 GBP 3.875 300, 000 361, 619. 55
Johnston Press Bond Plc -Reg— (MTN) 2014/2019 GBP 8. 625 1,591,077 1.90
Petrobras Global Finance BV 2011/2026 GBP 6. 25 1, 600, 000 2,079, 884. 96
PINEWOOD FINANCE Co. LTD —Reg— (MTN) 2021/2027 GBP 3.625 940, 000 1, 119, 436. 05
Rolls—Royce PLC —Reg— (MTN) 2020/2027 GBP 5.75 600, 000 797, 575. 21
Telecom Italia SpA/Milano 2006/2023 GBP 5.875 1, 000, 000 1, 246, 469. 82
Virgin Media Secured Finance PLC -Reg— (MTN) 2017/2027 GBP 5. 00 2, 000, 000 2,461, 012. 50
Virgin Media Secured Finance PLC —Reg— 2019/2030 GBP 4.25 1, 000, 000 1, 183, 891. 20
Vodafone Group PLC 2018/2078 GBP 4.875 1, 000, 000 1,262, 397. 62
William Hill Ltd (MTN) 2019/2026 GBP 4.75 1, 000, 000 1,234, 309. 37
Kk Ry

Allianz SE —Reg- 2021/perpetual USD 3.20 600, 000 506, 854. 23
Bank of Ireland Group PLC (MTN) 2017/2027 USD 4.125 1, 060, 000 946, 607. 13
Commerzbank AG 2019/perpetual USD 7.00 800, 000 758, 448. 88
HSBC Holdings PLC 2021/perpetual USh 4.00 620, 000 546, 942. 27
ING Groep NV 2019/perpetual USh 5.75 2, 000, 000 1,897, 710. 27
ING Groep NV 2021/perpetual USh 3.875 600, 000 502, 010. 61
Nordea Bank Abp 2021/perpetual ush 3.75 430, 000 360, 882. 04
Nyrstar Holding PLC (MIN) 2019/2026 USh 0. 00 1,817,100 1, 388, 767. 67
Skandinaviska Enskilda Banken AB 2019/ perpetual USD 5.125 2,000, 000 1,858, 114. 35
Société Générale SA —Reg— 2013/perpetual USD 7.875 2, 380, 000 2,295, 462. 39
Standard Chartered PLC -Reg— 2021/ perpetual USD 4.75 460, 000 403, 235. 02
UniCredit SpA 2014/perpetual USD 8.00 4, 000, 000 3, 866, 001. 50
Vodafone Group PLC 2018/2078 USD 6. 25 1, 000, 000 947, 161. 19
DKT Finance ApS —144A- (MTN) 2018/2023 USD 9. 375 1, 000, 000 896, 784. 03
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Novasep Holding SAS EUR — 1,527,000 6, 503, 493. 00
Altice France Holding SA —144A- (MIN) 2020/2027 EUR 8. 00 3, 520, 000 3,730, 038. 40
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