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B[ N
(304, 703, 118)
[axice 3 1.5 T-MOBILE USA 260215 1, 000, 000. 00 982, 348. 55
1.564 ITOCHU CORP 260330 925, 000. 00 912, 377. 20
1. 625 GLENCORE FU 260427 1, 000, 000. 00 976, 494. 99
1.63 BUNGE LTD FI 250817 1, 000, 000. 00 991, 992. 89
1. 65 ECOLAB INC 270201 1, 000, 000. 00 993, 855. 89
1.65 GILEAD SCIEN 301001 1, 000, 000. 00 944, 702. 92
1.8 EQUINIX INC 270715 500, 000. 00 487,773. 71
1.875 ROSS STORES 310415 500, 000. 00 471, 2717. 88
1.96 NIAGARA MOHA 300627 1, 400, 000. 00 1, 334, 324. 64
2. 05 TAKEDA PHARM 300331 1, 000, 000. 00 959, 420. 80
2.1 PHILIP MORRIS 300501 700, 000. 00 679, 275. 55
2.2 HP INC 250617 500, 000. 00 507, 202. 21
2.2 ROYALTY PHARM 300902 1, 000, 000. 00 950, 959. 53
2.2 WASTE CONNECT 320115 500, 000. 00 482, 009. 89
2. 25 XYLEM INC 310130 538, 000. 00 523, 643. 87
2.4 CIGNA CORP 300315 1, 000, 000. 00 987, 371. 82
2.6 NEWMONT CORP 320715 275, 000. 00 270, 237. 21
2. 625 CENTENE COR 310801 500, 000. 00 478, 752. 50
2.65 GXO LOGISTIC 310715 500, 000. 00 485, 207. 50
2.95 PACIFIC GAS 260301 500, 000. 00 501, 638. 95
3.2 ABBVIE INC 291121 1, 500, 000. 00 1,574, 304. 73
3. 375 KOHL'S CORP 310501 500, 000. 00 497, 264. 15
3.5 BPCE SA 271023 500, 000. 00 522, 504. 00
3.5 HESS CORP 240715 750, 000. 00 779, 595. 09
3.5 IMPERIAL BRAN 260726 1, 000, 000. 00 1,041, 572. 37
3.5 LAS VEGAS SAN 260818 500, 000. 00 502, 453. 27
3. 65 MITSUI FUDOS 270720 600, 000. 00 641, 778. 54
3.75 CRED SUIS GP 250326 400, 000. 00 421, 586. 76
3.8 GOLDMAN SA 300315 500, 000. 00 539, 128. 81
3. 875 SOCIETE GE 240328 900, 000. 00 942, 870. 37
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3.875 VERIZON COM 290208 700, 000. 00 762, 499. 44
3.95 BAT INTL FIN 250615 1, 000, 000. 00 1, 060, 327. 40
4. 125 RAYTHEON TE 281116 1, 000, 000. 00 1, 106, 982. 12
4. 125 UBS AG LON 260415 750, 000. 00 811, 388. 85
4. 15 BROADCOM INC 301115 949, 000. 00 1, 033, 596. 55
4.35 TOLL BROS FI 280215 500, 000. 00 538, 435. 00
4. 375 BAYER US FI 281215 1, 000, 000. 00 1,101, 368. 83
4. 375 HYATT HOTEL 280915 500, 000. 00 537, 318. 68
4. 375 VODAFONE GR 280530 1, 000, 000. 00 1,119, 801. 40
4.5 CF INDUSTRIES 261201 600, 000. 00 660, 039. 21
4.5 DELTA AIR LIN 251020 500, 000. 00 526, 065. 19
4. 55 ARCELORMITTA 260311 500, 000. 00 542, 368. 87
5.3 DELL INT LLC 291001 1, 000, 000. 00 1, 157,817. 75
5. 875 NETFLIX INC 281115 500, 000. 00 593, 232. 50
6. 375 HYUNDAI CAP 300408 875, 000. 00 1, 080, 297. 00
7.83 UNICREDIT SP 231204 1, 000, 000. 00 1, 108, 962. 50
FRN BANK OF AM 260213 1, 500, 000. 00 1, 506, 949. 39
FRN DEUTSCHE BANK 280107 1, 500, 000. 00 1, 486, 514. 67
FRN GOLDMAN SA 290501 1, 000, 000. 00 1,093, 474. 58
FRN HSBC BANK 260418 2, 000, 000. 00 1,973, 264. 24
FRN JP MORGAN 251015 1, 000, 000. 00 1,017, 651. 32
FRN MACQUARIE B 281128 1, 000, 000. 00 1, 062, 974. 65
FRN STANDARD C 250323 675, 000. 00 667, 244. 25
FRN UBS AG LON 300813 925, 000. 00 950, 519. 18
STEP CITIGROUP 281027 1, 500, 000. 00 1, 584, 092. 04
45,962, 000. 00 47, 467, 112. 20
SR NG

(5,416, 472, 173)
48, 662, 000. 00 50, 137, 370. 01

7 AU S KvEEE
(5,721, 175, 291)
XY R FHAE 1.5 SCOTTISH HYDR 280324 1, 000, 000. 00 976, 523. 84

KRR

2.375 NATIONAL EX 281120 300, 000. 00 301, 396. 53
2. 75 CPI PROPERTY 280122 800, 000. 00 795, 469. 60
3 ING GROEP NV 260218 500, 000. 00 524, 423. 10
3.25 AA BOND CO L 280731 288, 000. 00 283, 905. 72
3.375 CANARY WHAR 280423 857, 000. 00 859, 601. 93
3. 375 INTERCONTIN 281008 536, 000. 00 561, 027. 44
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3. 375 MPT OPER PA 300424 1, 040, 000. 00 1, 065, 928. 24
4. 87 RAC BOND CO 260506 400, 000. 00 432, 113. 20
5 ANGLIAN WATER O 230430 500, 000. 00 517, 476. 50
5. 445 TELEFONICA 291008 1, 000, 000. 00 1, 236, 395. 00
6 HAMMERSON PLC 260223 200, 000. 00 219, 531. 00
6. 75 HEATHROW FUN 281203 400, 000. 00 484, 840. 80
7, 821, 000. 00 8, 258, 632. 90,

Y 2K RO
(1,292, 310, 876)
T — [axice 3 0. 125 HOLDING D’ T 250916 1, 000, 000. 00 988, 087. 40
0. 25 LEASEPLAN CO 260907 309, 000. 00 303, 742. 25
0. 375 REPSOL EURO 290706 700, 000. 00 686, 599. 19
0. 375 TESCO CORP 290727 750, 000. 00 717, 135. 58
0.45 DH EUROPE FI 280318 750, 000. 00 747, 656. 67
0.5 CBRE GI OPEN 280127 1, 000, 000. 00 971, 670. 00
0.5 CCEP FINANCE 290906 1, 000, 000. 00 983, 275. 00
0.625 VONOVIA SE 291214 400, 000. 00 389, 344. 02
0.75 AP MOLLER-MA 311125 181, 000. 00 179, 310. 94
0. 75 CEPSA FINANC 280212 400, 000. 00 388, 807. 27
0.75 LA BANQUE PO 310623 500, 000. 00 484, 056. 00
0.75 PEPSICO INC 331014 447, 000. 00 442, 136. 64]
0. 872 MITSUBISHI 240907 1, 500, 000. 00 1, 532, 019. 75
0.875 DS SMITH PL 260912 500, 000. 00 505, 845. 85
0. 875 ERG SPA 310915 272, 000. 00 265, 942. 83
0. 875 KERRY GROUP 311201 545, 000. 00 539, 120. 54
0.95 TRITAX EUROB 260602 208, 000. 00 208, 059. 48
1 ASTM SPA 261125 296, 000. 00 296, 691. 92
1 BEVCO LUX SARL 300116 714, 000. 00 697, 313. 10
1 HEIMSTADEN BOST 280413 504, 000. 00 500, 152. 46
1.125 CK HUTCHISO 281017 1, 037, 000. 00 1,048, 772. 02
1. 349 MARSH & MCL 260921 450, 000. 00 468, 919. 75
1. 375 AIRBUS SE 260609 1, 000, 000. 00 1, 042, 384. 00
1. 375 DS SMITH PL 240726 500, 000. 00 513, 876. 25
1. 375 EQUINOR ASA 320522 889, 000. 00 941, 145. 18
1. 375 SANTANDER 260105 1, 000, 000. 00 1, 036, 910. 70
1. 625 AKZO NOBEL 300414 229, 000. 00 246, 240. 63
1. 625 ENERGIAS DE 270415 800, 000. 00 848, 406. 40
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1. 625 MEDTRONIC G 310307 1, 000, 000. 00 1, 076, 462. 00
1. 625 VOLKSWAGEN 250815 200, 000. 00 208, 874. 14
1. 75 BLACKSTONE P 290312 907, 000. 00 916, 757. 50
1.8 INTL FLAVOR & 260925 700, 000. 00 739, 415. 60
1.9 BECTON DICKIN 261215 1, 000, 000. 00 1, 067, 342. 00
1.94 VEOLIA ENVIR 300107 1, 000, 000. 00 1, 103, 495. 20
2.2 ALTRIA GROUP 270615 1, 000, 000. 00 1, 061, 285. 00
2.75 SOLVAY SA 271202 400, 000. 00 449, 072. 56
2. 875 AON PLC 260514 800, 000. 00 883, 030. 40
3.25 BHP BILLITON 270924 1, 000, 000. 00 1,151, 233. 40
FRN BARCLAYS B 250402 800, 000. 00 856, 050. 40
) 26, 688, 000. 00 27, 486, 640. 02
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