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HSBC Bank Middle East Limited - Fixed Income Product List

Important: Please read before scrolling down to the Fixed Income Products List.

The Fixed Income Products List is neither an offer to sell, purchase or subscribe for any investment nor a solicitation
of such an offer. You should consider consulting a financial adviser before making an investment decision.

The Fixed Income Product List has been prepared based on information sourced from third party market data
providers, HSBC Bank provides no guarantee of the accuracy, completeness, or reliability of the information
which is indicative and subject to change. Prices are indicative as of the Publishing Date below.

Execution is subject to market availability and HSBC Bank UAE supporting the product at the time of the request.
The availability of some fixed income products is subject to customer assessment which will be undertaken as
part of the application process.

Fixed Income Product List General Disclaimer - Important:

The information shown is sourced from third party market data providers. All prices, values and other information
are for indicative purposes only and subject to change, for example, bond prices will fluctuate as a result of
market changes. HSBC does not guarantee the accuracy or completeness, or the reliability, of any displayed
prices, values or other information. HSBC has not verified the content of any information provided and shall not
be liable for any loss or damages arising from (a) any inaccuracies or omissions or reliance on such information
or (b) the use of such information in any way. No endorsement or approval of any third parties or their advice,
opinions, information, products or services is expressed or implied by any information contained in the Fixed
Income Product List. By sharing this information, HSBC is not acting in the capacity of a financial advisor or
financial analyst. The information is solely for personal and non-commercial use by HSBC customers, for their
reference only, the information may not be copied or re-distributed by any means. The information does not in
any way constitute investment advice, an opinion or recommendation to buy or sell investments, nor does the
information constitute a promotion, an offer or solicitation to buy or sell any investments. HSBC does not provide
legal, tax, accounting or investment advice regarding the profitability or suitability of any security or investment
in the list.

Investments carry risks. You should refer to the individual product documentation for fuller details of the risks
involved. The capital value of investments and the income from them may go down as well as up and may
become valueless and investors may not get back the amount originally invested. Past performance is not a guide
to future performance whilst any forecasts, projections and simulations contained in the List should not be relied
upon as an indication of future results. There may be exchange rate risks associated with investing in products
denominated in a different currency than your home currency. Bonds are mainly medium to long term fixed-
income products, but not for short term speculation. You should be prepared to hold your funds in bonds for the
full tenor; you could lose part or all of your principal if you choose to sell bonds prior to maturity. It is the
responsibility of the issuer of the bond to pay interest and repay principal. If the issuer defaults, the holder of
bonds may not be able to receive back the interest and principal. The holder of bonds bears the credit risk of the
issuer and has no recourse to HSBC unless HSBC is the issuer itself. The secondary market for bonds may not
provide significant liquidity or may trade at prices based on the prevailing market conditions and may not be in
line with the expectations of holders of bonds.

Sukuk is a Shariah-compliant certificate of equal value representing undivided shares in ownership of tangible
assets, usufruct and services or (in the ownership of) the assets of particular projects or special investment activity
and periodic distribution amount will be paid to investors as owners (beneficial owners) of the assets. The Bank,
acting as Distributor, do not make any representation that any particular Sukuk product you wish to take are
compliant with Shariah principles for your purposes. Whilst the HSBC Bank Middle East Limited Internal Shariah
Supervisory Committee (the "HSBC ISSC") has reviewed the Sukuk product and is satisfied that they comply
with the Shariah principles applicable to HSBC in the UAE, the views of the HSBC ISSC may differ from those of
other Shariah advisers and different Shariah standards may be applied by different Shariah boards and advisers.
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No representation, warranty or undertaking, express orimplied, is made and no responsibility or liability is accepted
by the Bank or any of its holding companies, subsidiaries, affiliates, associated undertakings or controlling
persons, nor any of their respective directors, officers, employees, agents, representatives or advisors as to: a) the
accuracy or completeness or otherwise of the Shariah compliance and other information contained in the Product
Documentation; and b) any assumption contained in the Product Documentation or any other information made
available in connection with the product (whether in writing or orally). To understand the Shariah basis of the
product please refer to the Product Prospectus and other Product Documentation. Please reach out to your
Relationship Manager if they have questions or queries about Shariah compliance of any relevant investment
products.

In broad terms “ESG and sustainable investing” products include investment approaches or instruments which
consider environmental, social, governance ('ESG’) and/or other sustainability factors to varying degrees. Certain
instruments we classify as sustainable may be in the process of changing to deliver sustainability outcomes.
There is no guarantee that ESG and sustainable investing products will produce returns similar to those which
don’t consider these factors. ESG and Sustainable investing products may diverge from traditional market
benchmarks. In addition, there is no standard definition of, or measurement criteria for, ESG and sustainable
investing or the impact of ESG and sustainable investing products. ESG and Sustainable investing and related
impact measurement criteria are (a) highly subjective and (b) may vary significantly across and within sectors.
HSBC may rely on measurement criteria devised and reported by third party providers or issuers. HSBC does not
always conduct its own specific due diligence in relation to measurement criteria. There is no guarantee: (a) that
the nature of the ESG / sustainability impact or measurement criteria of an investment will be aligned with any
particular investor's sustainability goals; or (b) that the stated level or target level of ESG / sustainability impact
will be achieved. ESG and Sustainable investing is an evolving area and new regulations are being developed
which will affect how investments can be categorized or labelled. An investment which is considered to fulfil
sustainable criteria today may not meet those criteria at some point in the future.

© Copyright. HSBC Bank Middle East Limited 2024 ALL RIGHTS RESERVED. No part of this publication may be reproduced,
stored in a retrieval system, or transmitted, in any form or by any means, electronic, mechanical, photocopying, recording,
or otherwise, without the prior written permission of HSBC Bank Middle East Limited.

Issued by HSBC Bank Middle East Limited U.A.E Branch, PO Box 66, Dubai, U.A.E, regulated by the Central Bank of the
U.A.E and lead regulated by the Dubai Financial Services Authority. In respect of certain financial services and activities
offered by HBME, it is regulated by the Securities and Commodities Authority in the UAE under license number 602004.
CRN: GC012924. Effective date: 31 January 2024.
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Important: The Fixed Income Product List is for information purposes only and should not be relied upon as advice, guidance, or a recommendation to buy or sell any of the products listed. The information is indicative and subject to change. Please read the General Disclaimers: Important Information above.
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Issuer Name
ABBVIE INC
ABN AMRO BANK NV
ACCOR SA
AFRICA FINANCE CORP
AGEAS SA
AIA GROUP LTD
ALCOA NEDERLAND HOLDING BV
ALCOA NEDERLAND HOLDING BV
ALIBABA GROUP HOLDING LTD
ALLWYN INTERNATIONAL AS
ALLY FINANCIAL INC
AMERICAN INTERNATIONAL GROUP INC
AMERICAN INTERNATIONAL GROUP INC
ANZ BANK NEW ZEALAND LTD
AT&TINC
AUSTRIA, REPUBLIC OF (GOVERNMENT)
BAIDU INC
BANCO DE SABADELL SA
BANGKO SENTRAL NG PILIPINAS
BANK NEGARA INDONESIA (PERSERO) TBK PT
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF ENGLAND
BANK OF MONTREAL
BANK OF MONTREAL
BARCLAYS PLC
BARCLAYS PLC
BAT CAPITAL CORP
BAT CAPITAL CORP
BELGIUM, KINGDOM OF (GOVERNMENT)
BNP PARIBAS SA
BNP PARIBAS SA

BP CAPITAL MARKETS AMERICA INC

Ask Price
92.47
88.68
99.30
88.83
94.65
96.23
100.10
93.06
95.39
98.87
104.36
100.00
91.82
100.28
89.33
111.79
92.31
104.24
109.82
96.25
94.25
91.90
99.95
94.53
102.66
93.24
84.97
92.19
85.71
105.80
99.82
95.66

96.73

Ask Yield
4.86
5.58
6.78
6.30
6.01
6.06
6.24
5.97
5.00
4.70
6.31
5.23

6.38
5.04
4.66
5.03

4.39

6.55
5.70
5.35
4.70
5.66
5.06
5.63
5.48

5.28

3.52
3.71
4.45

4.91

CCY
usb
usb
EUR
usb
EUR
usb
usb
usb
usb
EUR
usb
usb
usb
usb
usb
GBP
usb
EUR
usb
usb
usb
usb
usb
usb
usb
usb
GBP
usb
usb
EUR
EUR
EUR

usb

Issued Date
11/19/2020
12/13/2021
10/30/2019
10/30/2019
4/10/2019

4/7/2021
5/17/2018
3/24/2021
12/6/2017

2/5/2020
6/13/2023
3/27/2023
5/11/2020
8/11/2022

8/4/2020
10/19/1999

4/7/2020

2/7/2023
6/24/1997
3/30/2021
3/11/2021
7/23/2019

3/7/2023
12/12/2017
9/25/2023
11/24/2021
1/17/2018

9/6/2019
9/25/2020
3/29/2010

9/1/2022
3/31/2022
12/14/2018

Maturity Date | CPN

11/21/2029
12/13/2029
NULL
10/30/2029
7/2/2049
NULL
5/15/2028
3/31/2029
12/6/2027
2/15/2027
6/13/2029
3/27/2033
6/30/2030
8/11/2032
2/1/2028
10/19/2029
4/7/2030
2/7/2029
6/15/2027
3/30/2026
3/11/2027
7/23/2030
3/6/2026
12/15/2032
9/25/2028
11/24/2027
1/17/2033
9/6/2029
3/25/2031
3/29/2040
9/1/2029
3/31/2032

4/14/2027

3.20

2.47

2.63

3.75

3.25

2.70

6.13

4.13

3.40

3.88

6.99

5.13

3.40

5.55

1.65

7.25

343

5.25

8.60

3.75

1.66

3.19

4.63

3.80

5.72

2.28

3.25

3.46

Seniority
Senior Unsecured

Senior Non-Preferred

Junior Subordinated Unsecured

Senior Unsecured

Senior Subordinated Unsecured

Subordinated Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured

Senior Secured
Senior Unsecured
Senior Unsecured
Senior Unsecured

Subordinated Unsecured

Senior Unsecured
Sovereign
Senior Unsecured
Senior Non-Preferred
Sovereign

Subordinated Unsecured
Senior Unsecured
Senior Unsecured

Sovereign

Subordinated Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured

Sovereign

Senior Non-Preferred

Senior Subordinated Unsecured

Senior Unsecured

PUBLIC

S&P

Rating

A-

BBB

BB

NULL

NULL
BB

BB

BB

BBB-

BBB+

BBB+

BBB

NULL

NULL

BBB-

NR

AA

BBB+

BBB+

BBB+

BBB+

BBB+

NULL

Moody's
Rating

A3
Baal
NULL

A3
NULL

A2

Bal
Bal

Al
NULL
Baa3
Baa2
Baa2

A3
Baa2

Aal

A3

NR
Baa2

Ba2
Al
Al

Aa3

Baal

A2
Baal
Baal
Baa2
Baa2

NR
Baal
Baa2

Al

Coupon Type
Fixed Coupon
Floating Coupon
Floating Coupon
Fixed Coupon
Floating Coupon
Floating Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Floating Coupon
Fixed Coupon
Fixed Coupon
Floating Coupon
Fixed Coupon
Variable Coupon
Fixed Coupon
Floating Coupon
Fixed Coupon
Fixed Coupon
Floating Coupon
Floating Coupon
Fixed Coupon
Floating Coupon
Fixed Coupon
Floating Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Floating Coupon

Fixed Coupon

Coupon Frequency

Semi-annual
Semi-annual
Annual
Semi-annual
Multi-Frequency
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Multi-Frequency
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Annual
Semi-annual
Annual
Semi-annual
Semi-annual
Multi-Frequency
Multi-Frequency
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Annual
Semi-annual
Semi-annual
Annual
Annual
Annual

Semi-annual

Minimum Denomination
10,000
200,000
100,000
200,000
100,000
200,000
200,000
200,000
200,000
100,000
10,000
10,000
10,000
200,000
10,000
10,000,000
200,000
100,000
10,000
200,000
10,000
10,000
200,000
10,000
10,000
200,000
100,000
10,000
10,000
1,000,000
100,000
100,000

10,000

Industry Sector
Service Company
Banks
Service Company
Supranational
Other Financial
Other Financial
Other Financial
Other Financial
Service Company
Other Financial
Other Financial
Other Financial
Other Financial
Banks
Telephone
Sovereign
Service Company
Banks
Agency
Banks
Banks
Banks
Agency
Banks
Banks
Banks
Banks
Other Financial
Other Financial
Sovereign
Banks
Banks

Other Financial

Risk Country
United States
Netherlands

France
Nigeria
Belgium
Hong Kong
United States
Canada
China

Czech Republic
United States
United States
United States
New Zealand
United States

Austria
China
Spain

Philippines
Indonesia

United States
United States

United Kingdom

Canada

Canada

United Kingdom

United Kingdom

United Kingdom

United Kingdom

Belgium

France

France

United Kingdom

ISIN
US00287YBX67
XS2415400147
FR0O013457157
XS2072933778
BE0002644251
XS52328261263
USN02175AC66
USNO02175AE23
US01609WAT99
XS$2113253210
US02005NBT63
US026874DS37
US026874DR53
USQ0426YAV58
US00206RKG64
XS0102835237
US056752AR92
XS2583203950
US059891AA97
XS2314514477
US06051GJQ38
US06051GHV41
X$2595379590
US06368BGS16
US06368LWU69
US06738EBUS2
XS1748699011
US05526DBH70
US05526DBS36
BE6000712016
FRO01400CFW8
FRO014009HAO

US10373QAZ37
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BP CAPITAL MARKETS AMERICA INC
BP CAPITAL MARKETS PLC
BP CAPITAL MARKETS PLC
BPCE SA
BRITISH TELECOMMUNICATIONS PLC
BRITISH TELECOMMUNICATIONS PLC
CANADA (GOVERNMENT)
CEMEX SAB DE CV
CEMEX SAB DE CV
CENTENE CORP
CHARMING LIGHT INVESTMENTS LTD
CHARTER COMMUNICATIONS OPERATING LLC
CHARTER COMMUNICATIONS OPERATING LLC
CHEMOURS CO
CHENIERE ENERGY PARTNERS LP
CHILE, GOVERNMENT OF
CHILE, GOVERNMENT OF
CHILE, GOVERNMENT OF
CHINA, PEOPLE'S REPUBLIC OF (GOVERNMENT)
CITIGROUP INC
CNA FINANCIAL CORP
CNA FINANCIAL CORP
COLOMBIA, REPUBLIC OF (GOVERNMENT)
COLOMBIA, REPUBLIC OF (GOVERNMENT)
COLOMBIA, REPUBLIC OF (GOVERNMENT)
COLOMBIA, REPUBLIC OF (GOVERNMENT)
COLOMBIA, REPUBLIC OF (GOVERNMENT)
COLOMBIA, REPUBLIC OF (GOVERNMENT)
COLOMBIA, REPUBLIC OF (GOVERNMENT)
COLOMBIA, REPUBLIC OF (GOVERNMENT)
CREDIT AGRICOLE ASSURANCES SA
CREDIT AGRICOLE ASSURANCES SA
CROATIA, REPUBLIC OF (GOVERNMENT)
CROATIA, REPUBLIC OF (GOVERNMENT)
CT TRUST

98.23

96.63

99.00

102.43

87.92

104.18

97.49

96.75

96.63

90.00

96.12

86.35

99.10

94.63

96.25

96.89

94.57

86.64

67.31

89.92

83.89

95.42

122.31

94.90

92.33

83.22

80.22

78.15

104.74

98.57

87.72

100.17

97.88

97.59

87.75

5.12

6.65

8.42

3.51

5.12

3.72

4.51

8.60

5.64

5.72

5.84

7.70

5.44

5.32

4.96

4.90

4.67

5.47

5.21

7.30

5.98

6.49

6.73

6.89

6.99

7.31

4.84

4.43

7.33

3.26

3.28

7.40

usb

EUR

usb

EUR

GBP

EUR

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

EUR

EUR

EUR

EUR

EUR

usb

2/13/2023
6/22/2020
6/22/2020
7/10/2023
11/21/2017
9/6/2023
4/26/2023
6/8/2021
9/17/2020
5/8/2020
12/21/2017
10/12/2021
12/6/2016
5/23/2017
6/30/2020
1/21/2016
2/6/2018
5/12/2020
10/26/2021
11/5/2019
8/14/2020
5/6/2019
1/28/2003
1/25/2017
10/12/2018
1/30/2020
6/4/2020
4/22/2021
12/7/2022
3/22/2016
7/17/2020
1/13/2015
4/22/2022
11/27/2017
2/3/2022

2/13/2033
NULL
NULL

7/10/2028

11/21/2031
1/6/2033

4/26/2028
NULL

9/17/2030

2/15/2030

12/21/2027

1/15/2029

7/23/2025

5/15/2027

10/1/2029

1/21/2026

2/6/2028

1/31/2031

10/26/2051

11/5/2030

8/15/2030

5/1/2029

1/28/2033

4/25/2027

3/15/2029

1/30/2030

4/15/2031

4/22/2032

4/20/2033

3/22/2026

7/17/2030
NULL

4/22/2032

1/27/2030

2/3/2032

4.81

3.63

4.38

413

3.13

4.25

3.75

5.13

3.38

4.38

2.25

4.91

5.38

3.13

3.24

2.45

2.50

2.98

2.05

10.38

3.88

4.50

3.00

3.13

3.25

8.00

3.88

2.00

4.25

2.88

2.75

5.13

Senior Unsecured
Junior Subordinated Unsecured
Subordinated Unsecured
Senior Preferred
Senior Unsecured
Senior Unsecured
Sovereign
Subordinated Unsecured
Senior Secured
Senior Unsecured
Senior Unsecured
Senior Secured
Senior Secured
Senior Unsecured
Senior Unsecured
Sovereign
Sovereign
Sovereign
Sovereign
Senior Unsecured
Senior Unsecured
Senior Unsecured
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Subordinated Unsecured
Subordinated Unsecured
Sovereign
Sovereign

Senior Secured

PUBLIC

A-

BBB

BBB

AAA

BB

BBB-

BBB-

NULL

BBB-

BBB-

BB-

BBB-

BB+

BB+

BB+

BB+

BB+

BB+

BB+

BB+

BBB+

BBB+

BBB+

BBB+

NULL

Al

A3

A3

Al

Baa2

Baa2

Aaa

NULL

NULL

Bal

Baa3

Bal

Bal

B1

Baa2

A2

A2

A2

Al

A3

Baa2

Baa2

Baa2

Baa2

Baa2

Baa2

Baa2

Baa2

Baa2

Baa2

NULL

NULL

Baa2

Baa2

Ba2

Fixed Coupon
Floating Coupon
Floating Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon
Floating Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon
Floating Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon
Floating Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Semi-annual
Annual
Semi-annual
Annual
Annual
Annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Multi-Frequency
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Annual
Annual
Annual
Annual
Annual

Semi-annual

10,000
100,000
10,000
100,000
100,000
100,000
10,000
200,000
200,000
10,000
200,000
10,000
10,000
10,000
10,000
200,000
200,000
200,000
200,000
10,000
10,000
10,000
10,000
200,000
200,000
200,000
200,000
200,000
200,000
100,000
100,000
100,000
100,000
100,000
200,000

Other Financial
Other Financial
Other Financial
Banks
Telephone
Telephone
Sovereign
Manufacturing
Manufacturing
Service Company
Other Financial
Service Company
Service Company
Manufacturing
Gas Distribution
Sovereign
Sovereign
Sovereign
Sovereign
Banks
Other Financial
Other Financial
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Other Financial
Other Financial
Sovereign
Sovereign

Other Financial

United Kingdom
United Kingdom
United Kingdom
France
United Kingdom
United Kingdom
Canada
Mexico
Netherlands
United States
Hong Kong
United States
United States
United States
United States
Chile
Chile
Chile
China
United States
United States
United States
Colombia
Colombia
Colombia
Colombia
Colombia
Colombia
Colombia
Colombia
France
France
Croatia
Croatia

Guatemala
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US10373QBU31
XS2193662728
Us05565QDbU9%4
FR001400J2V6
X$1720922415
XS$2675225531
US135087Q560
USP2253TJS98
USP2253TJQ33
US15135BAV36
XS$1692177774
US161175CD44
US161175AY09
US163851AE83
US16411QAG64
US168863CA49
US168863CF36
US168863DP09
USY5325QAG74
US17308CC539
US126117AW05
US126117AV22
US195325BB02
US195325DL65
US195325DP79
US195325DR36
US195325DS19
US195325D751
US195325EF88
XS$1385239006
FR0013523602
FR0012444750
XS2471549654
XS1713475306
USG2588BAA29
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DELL INTERNATIONAL LLC
DEUTSCHE BANK AG
DEUTSCHE BANK AG (NEW YORK BRANCH)
ECOPETROL SA
EDP SERVICIOS FINANCIEROS ESPANA SA
EMIRATE OF ABU DHABI
EMIRATE OF ABU DHABI
EMIRATE OF ABU DHABI
EMIRATE OF ABU DHABI
EXPEDIA GROUP INC
EXPEDIA GROUP INC
FORD MOTOR CO
FORD MOTOR CREDIT COMPANY LLC
FORD MOTOR CREDIT COMPANY LLC
FORD MOTOR CREDIT COMPANY LLC
FORVIA SE
GATWICK FUNDING LTD
GENERAL MOTORS CO
GLOBO COMUNICACOES E PARTICIPACOES SA
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
HCAINC
HEATHROW FINANCE PLC

HEATHROW FUNDING LTD

HONG KONG SPECIAL ADMINISTRATIVE REGION GOVERNMENT

HP INC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

101.46

104.13

93.39

96.80

104.66

91.85

94.81

96.48

88.73

90.95

95.80

97.65

104.17

104.17

97.38

98.31

87.57

99.59

89.00

97.18

94.41

90.97

91.61

90.61

102.30

91.63

99.63

97.88

91.38

98.47

93.49

84.27

106.59

103.07

105.38

531

4.57

5.86

7.71

3.73

4.80

4.91

5.23

4.87

5.18

5.14

4.18

4.18

4.36
5.04

5.18

5.43

4.99

6.27

5.59

3.45

5.08

5.07

3.54

4.96

5.32

5.62

5.68

5.97

5.68

usb

EUR

usb

usb

EUR

usb

usb

usb

usb

usb

usb

usb

EUR

EUR

usb

EUR

GBP

usb

usb

usb

usb

usb

GBP

GBP

EUR

usb

usb

EUR

GBP

usb

usb

usb

usb

usb

usb

6/22/2021
9/5/2022
1/7/2022

4/29/2020

10/4/2023

4/16/2020

10/11/2017
5/3/2016
6/2/2021

3/27/2020
1/3/2018

12/8/2016

11/24/2023

11/24/2023
5/3/2019

3/27/2019

4/15/2021

9/10/2018

1/22/2020

4/23/2018

3/19/2020

2/26/2020

11/19/2019

3/16/2021

1/11/2023

6/17/2020

3/31/2020

3/15/2016

8/16/2016
3/8/2016

11/22/2021
11/22/2021

11/3/2022
3/9/2023
3/9/2023

6/15/2026
9/5/2030
1/7/2028

4/29/2030
4/4/2032

4/16/2030

10/11/2027
5/3/2026
6/2/2028

2/15/2030

2/15/2028

12/8/2026

2/20/2029

2/20/2029
5/3/2029

6/15/2026

4/15/2030

10/1/2028

1/22/2030
5/1/2029

3/15/2030
9/1/2030
9/1/2029

3/16/2028

1/11/2030

6/17/2030

3/31/2030

3/15/2027

8/16/2028
3/8/2026

11/22/2027
11/22/2032

11/3/2028
3/9/2029
3/9/2034

6.02

5.00

2.55

6.88

4.38

3.13

3.13

3.25

3.80

5.13

5.13

5.11

3.13

2.50

5.00

4.88

4.22

3.80

4.13

2.63

3.88

3.40

4.95

2.50

4.30

2.25

2.87

7.39

6.16

6.25

Senior Secured
Senior Non-Preferred
Senior Non-Preferred

Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Secured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured

Senior Secured

Subordinated Secured
Sovereign
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured

Senior Unsecured

PUBLIC

BBB

BBB

BBB

BB+

BBB

AA

AA

AA

AA

BBB

BBB

BBB-

BBB-

BBB-

BBB-

BB

BBB

BBB

BB+

BBB+

BBB+

BBB-

NULL

BBB-

AA+

BBB

Baa2

Baal

Baal

Bal

Baa2

Aa2

NULL

NULL

Aa2

Baa2

Baa2

Bal

Bal

Bal

Bal

Ba2

Baa2

Baa2

Ba2

A2

A2

Baa3

Bl

NULL

Aa3

Baa2

A3

A3

A3

A3

A3

A3

A3

A3

A3

Fixed Coupon
Floating Coupon
Floating Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon
Floating Coupon

Fixed Coupon

Fixed Coupon
Variable Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon
Floating Coupon
Floating Coupon
Floating Coupon
Floating Coupon

Floating Coupon

Semi-annual
Multi-Frequency
Multi-Frequency

Semi-annual

Annual

Semi-annual

Semi-annual

Semi-annual

Semi-annual

Semi-annual

Semi-annual

Semi-annual

Annual
Annual
Semi-annual
Semi-annual
Annual

Semi-annual

Semi-annual
Multi-Frequency

Semi-annual

Semi-annual

Semi-annual

Annual
Annual
Semi-annual
Semi-annual
Annual
Annual

Semi-annual
Multi-Frequency
Multi-Frequency
Multi-Frequency
Multi-Frequency

Multi-Frequency

10,000
100,000
150,000

10,000
100,000
200,000
200,000
200,000
200,000

10,000

10,000

10,000
100,000
100,000
200,000
100,000
100,000

10,000
200,000

10,000

10,000

10,000
100,000
100,000
100,000

10,000
200,000
100,000
100,000
200,000
200,000
200,000
200,000
200,000

200,000

Other Financial
Banks
Banks

Energy Company
Service Company
Official and Muni
Official and Muni
Official and Muni
Official and Muni
Service Company
Service Company

Manufacturing

Other Financial

Other Financial

Other Financial

Manufacturing

Other Financial

Manufacturing

Service Company
Banks
Banks

Service Company

Other Financial

Other Financial

Sovereign

Manufacturing
Banks
Banks
Banks
Banks
Banks
Banks
Banks
Banks

Banks

United States
Germany
Germany
Colombia
Portugal

United Arab Emirates
United Arab Emirates
United Arab Emirates
United Arab Emirates

United States

United States

United States

United States

United States

United States

France
United Kingdom
United States
Brazil

United States

United States

United States

United Kingdom
United Kingdom
Hong Kong
United States
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom

United Kingdom
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US24703TAD81

DEOOOA30VT06

US25160PAHO1

US279158AN94

XS$2699159351

X$2125308168

XS$1696892295

XS$1402929746

XS$2348236980

US30212PAR64

US30212PAP09

US345370CR99

XS2724457457

XS2724457457

US345397ZR75

XS$1963830002

X$2332199830

US37045VAS97

USP47777AB69

US38141GWZ35

US38141GXH28

US404119CA57

X52081020872

XS2317082787

HK0000895901

US40434LAC90

US404280CF48

XS1379184473

XS1473485925

US404280AW98

US404280CX53

Us404280CY37

US404280DR76

US404280DU06

US404280DV88
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HSBC HOLDINGS PLC 102.73 4.05 EUR 3/10/2023 3/10/2028 4.75 Senior Unsecured A- A3 Floating Coupon Multi-Frequency 100,000 Banks United Kingdom X$2597113989

HSBC HOLDINGS PLC 105.32 4.07 EUR 3/10/2023 3/10/2032 4.79 Senior Unsecured A- A3 Floating Coupon Multi-Frequency 100,000 Banks United Kingdom XS2597114284

HSBC HOLDINGS PLC 93.85 6.06 usD 3/29/2022 3/29/2033 4.76 Subordinated Unsecured BBB Baal Floating Coupon Multi-Frequency 200,000 Banks United Kingdom US404280DC08

HSBC HOLDINGS PLC 114.47 6.22 usD 11/3/2022 11/3/2033 8.11 Subordinated Unsecured BBB Baal Floating Coupon Multi-Frequency 200,000 Banks United Kingdom US404280DS59

HSBC HOLDINGS PLC 106.81 5.29 EUR 11/16/2022 11/16/2032 6.36 Subordinated Unsecured BBB Baal Floating Coupon Annual 100,000 Banks United Kingdom XS2553547444

HSBC HOLDINGS PLC 110.34 7.04 GBP 11/16/2022 11/16/2034 8.20 Subordinated Unsecured BBB Baal Floating Coupon Annual 100,000 Banks United Kingdom XS2553549903

HSBC HOLDINGS PLC 106.20 5.92 usD 9/12/2007 9/15/2037 6.50 Subordinated Unsecured BBB Baal Fixed Coupon Semi-annual 100,000 Banks United Kingdom US404280AH22

HSBC HOLDINGS PLC 111.47 5.86 usD 9/16/2022 5/17/2032 7.63 Subordinated Unsecured BBB Baal Fixed Coupon Semi-annual 200,000 Banks United Kingdom US404280DK24
HUNGARY (GOVERNMENT) 98.60 5.65 usb 6/16/2022 6/16/2029 5.25 Sovereign BBB- Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Hungary XS2010026305
HUNGARY (GOVERNMENT) 99.96 4.33 EUR 6/16/2022 6/16/2031 4.25 Sovereign BBB- Baa2 Fixed Coupon Annual 100,000 Sovereign Hungary XS2010026214
HUNGARY (GOVERNMENT) 102.44 5.50 usb 1/11/2023 5/22/2028 6.13 Sovereign BBB- Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Hungary XS2574267188
HUNGARY (GOVERNMENT) 79.71 5.65 usbD 9/21/2021 9/22/2031 2.13 Sovereign BBB- Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Hungary XS2388586401
HUNGARY (GOVERNMENT) 103.77 5.72 usb 1/11/2023 9/22/2032 6.25 Sovereign BBB- Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Hungary XS2574267261
IBERDROLA INTERNATIONAL BV 90.93 5.61 EUR 10/28/2020 NULL 2.25 | Junior Subordinated Unsecured BBB- NULL Floating Coupon Annual 100,000 Other Financial Spain XS2244941147
ICELAND BONDCO PLC 84.11 9.65 GBP 2/22/2021 5/15/2028 4.38 Senior Secured B B3 Fixed Coupon Semi-annual 100,000 Other Financial United Kingdom XS2304198331
INDONESIA, REPUBLIC OF (GOVERNMENT) 92.47 5.14 usD 6/18/2019 9/18/2029 3.40 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia US455780CK06
INDONESIA, REPUBLIC OF (GOVERNMENT) 76.78 5.44 usbD 10/30/2019 10/30/2049 3.70 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia US455780CN45
INDONESIA, REPUBLIC OF (GOVERNMENT) 89.26 5.15 usD 1/14/2020 2/14/2030 2.85 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia US455780CQ75
INDONESIA, REPUBLIC OF (GOVERNMENT) 74.38 5.45 usD 1/14/2020 2/14/2050 3.50 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia US455780CR58
INDONESIA, REPUBLIC OF (GOVERNMENT) 93.46 5.15 usbD 4/15/2020 10/15/2030 3.85 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia US455780CS32
INDONESIA, REPUBLIC OF (GOVERNMENT) 68.75 5.34 usD 1/12/2021 3/12/2051 3.05 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia US455780CwW44
INDONESIA, REPUBLIC OF (GOVERNMENT) 113.31 5.38 usb 2/14/2007 2/17/2037 6.63 Sovereign BBB Baa2 Fixed Coupon Semi-annual 100,000 Sovereign Indonesia USY20721A183
INDONESIA, REPUBLIC OF (GOVERNMENT) 98.48 5.48 usb 1/17/2012 1/17/2042 5.25 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia USY20721BB49
INDONESIA, REPUBLIC OF (GOVERNMENT) 90.66 5.47 usb 4/15/2013 4/15/2043 4.63 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia USY20721BE87
INDONESIA, REPUBLIC OF (GOVERNMENT) 99.28 5.36 usb 12/8/2015 1/8/2026 4.75 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia USY20721BN86
INDONESIA, REPUBLIC OF (GOVERNMENT) 98.21 5.22 usb 12/8/2016 1/8/2027 4.35 Sovereign NULL Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia USY20721BQ18
INDONESIA, REPUBLIC OF (GOVERNMENT) 96.36 5.25 usb 7/18/2017 7/18/2027 3.85 Sovereign NULL Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia USY20721BT56
INDONESIA, REPUBLIC OF (GOVERNMENT) 90.23 5.16 usD 3/31/2022 3/31/2032 3.55 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Indonesia US455780DJ24
IRELAND (GOVERNMENT) 98.46 3.15 EUR 1/12/2023 10/18/2043 3.00 Sovereign AA Aa3 Fixed Coupon Annual 10,000 Sovereign Ireland IEOOOGVLBXU6

IRON MOUNTAIN INC 97.75 6.01 usD 9/18/2017 9/15/2027 4.88 Senior Unsecured BB- Ba3 Fixed Coupon Semi-annual 10,000 Other Financial Australia USU46009AD51

JAGUAR LAND ROVER AUTOMOTIVE PLC 100.48 4.57 EUR 7/14/2021 7/15/2028 4.50 Senior Unsecured BB Ba3 Fixed Coupon Semi-annual 100,000 Manufacturing United Kingdom XS2364593579
JAGUAR LAND ROVER AUTOMOTIVE PLC 100.88 7.63 usD 10/13/2020 10/15/2025 7.75 Senior Unsecured BB Ba3 Fixed Coupon Semi-annual 200,000 Manufacturing United Kingdom USG5002FAT33
JAGUAR LAND ROVER AUTOMOTIVE PLC 98.25 6.64 usD 12/11/2020 1/15/2028 5.88 Senior Unsecured BB Ba3 Fixed Coupon Semi-annual 200,000 Manufacturing United Kingdom USG5002FAU06
JDE PEETS NV 89.79 3.75 EUR 11/9/2021 2/9/2028 0.63 Senior Unsecured BBB- Baa3 Fixed Coupon Annual 100,000 Service Company Netherlands XS2407010656

JDE PEETS NV 101.82 3.82 EUR 12/5/2023 1/23/2030 4.13 Senior Unsecured BBB- Baa3 Fixed Coupon Annual 100,000 Service Company Netherlands XS2728561098
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JDE PEETS NV 101.82 3.82 EUR 12/5/2023 1/23/2030 4.13 Senior Unsecured BBB- Baa3 Fixed Coupon Annual 100,000 Service Company Netherlands XS2728561098

JPMORGAN CHASE & CO 89.56 5.34 usD 9/12/2019 10/15/2030 2.74 Senior Unsecured A- Al Floating Coupon Multi-Frequency 10,000 Banks United States US46647PBE51

KINROSS GOLD CORP 104.33 5.68 usD 7/5/2023 7/15/2033 6.25 Senior Unsecured BBB- Baa3 Fixed Coupon Semi-annual 10,000 Manufacturing Luxembourg USC4949AAF78

KINROSS GOLD CORP 97.61 5.46 usD 7/16/2018 7/15/2027 4.50 Senior Unsecured BBB- Baa3 Fixed Coupon Semi-annual 10,000 Manufacturing United States US496902AQ09

KLA CORP 97.74 4.67 usD 3/20/2019 3/15/2029 4.10 Senior Unsecured A- A2 Fixed Coupon Semi-annual 10,000 Manufacturing United States US482480AG50

KOREA HYDRO & NUCLEAR POWER CO LTD 97.56 5.16 usD 7/27/2022 7/27/2027 4.25 Senior Unsecured AA Aa2 Fixed Coupon Semi-annual 200,000 Electric Power South Korea USY4899GFA68
KOREA, REPUBLIC OF (GOVERNMENT) 95.39 4.75 usD 1/19/2017 1/19/2027 2.75 Sovereign AA Aa2 Fixed Coupon Semi-annual 200,000 Sovereign South Korea US50064FAM68
KOREA, REPUBLIC OF (GOVERNMENT) 96.28 4.52 usD 9/20/2018 9/20/2028 3.50 Sovereign AA Aa2 Fixed Coupon Semi-annual 200,000 Sovereign South Korea US50064FAP99
KOREA, REPUBLIC OF (GOVERNMENT) 91.47 4.48 usD 6/19/2019 6/19/2029 2.50 Sovereign NULL Aa2 Fixed Coupon Semi-annual 200,000 Sovereign South Korea US50064FAQ72

KRAFT HEINZ FOODS CO 94.46 4.94 usD 1/21/2021 4/1/2030 3.75 Senior Unsecured BBB Baa2 Fixed Coupon Semi-annual 10,000 Consumer Goods United States US50077LAV80

KUWAIT, STATE OF (GOVERNMENT) 96.22 5.06 usb 3/20/2017 3/20/2027 3.50 Sovereign A+ NULL Fixed Coupon Semi-annual 200,000 Sovereign Kuwait XS1582346968
LENOVO GROUP LTD 89.50 5.56 usb 11/2/2020 11/2/2030 3.42 Senior Unsecured BBB Baa2 Fixed Coupon Semi-annual 200,000 Manufacturing China USY5257YAJ65

LENOVO GROUP LTD 89.50 5.56 usb 11/2/2020 11/2/2030 3.42 Senior Unsecured BBB Baa2 Fixed Coupon Semi-annual 200,000 Manufacturing China USY5257YAJ65

LUXEMBOURG, GRAND DUCHY OF (GOVERNMENT) 100.74 3.24 EUR 3/2/2023 3/2/2043 3.25 Sovereign AAA Aaa Fixed Coupon Annual 10,000 Sovereign Luxembourg LU2591861021
MAF GLOBAL SECURITIES LTD 99.38 8.09 usD 3/20/2018 NULL 6.38 | Junior Subordinated Unsecured BB+ NULL Floating Coupon Semi-annual 200,000 Other Financial | United Arab Emirates | XS1787454922

MARKS AND SPENCER PLC 97.56 5.19 GBP 11/19/2020 5/19/2026 3.75 Senior Unsecured BBB- Bal Fixed Coupon Annual 100,000 Service Company United Kingdom XS2258453369

MARKS AND SPENCER PLC 98.02 5.49 GBP 7/10/2019 7/10/2027 4.50 Senior Unsecured BBB- Bal Variable Coupon Annual 100,000 Service Company United Kingdom XS2024535036

MELCO RESORTS FINANCE LTD 95.63 7.55 usD 7/17/2019 7/17/2027 5.63 Senior Unsecured BB- Ba3 Fixed Coupon Semi-annual 200,000 Service Company Hong Kong USG5975LAD85
METROPOLITAN LIFE GLOBAL FUNDING | 87.10 4.86 GBP 1/8/2021 12/8/2027 0.63 Senior Secured AA- Aa3 Fixed Coupon Semi-annual 100,000 Other Financial United States X$2281152822
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 98.32 4.08 EUR 4/9/2014 4/9/2029 3.63 Sovereign BBB Baa2 Fixed Coupon Annual 100,000 Sovereign Mexico X$1054418600
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 94.08 4.47 EUR 2/23/2016 2/23/2031 3.38 Sovereign BBB Baa2 Fixed Coupon Annual 100,000 Sovereign Mexico X$1369323149
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 113.47 5.67 usb 4/11/2003 4/8/2033 7.50 Sovereign BBB Baa2 Fixed Coupon Semi-annual 10,000 Sovereign Mexico US91086QAN88
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 98.29 5.40 usb 1/21/2016 1/21/2026 4.13 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91086QBG29
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 95.20 5.36 usb 1/11/2018 1/11/2028 3.75 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91087BAE02
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 96.93 5.30 usb 1/22/2019 4/22/2029 4.50 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91087BAF76
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 89.33 5.50 usb 1/16/2020 4/16/2030 3.25 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91087BAH33
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 94.17 5.76 usb 4/27/2020 4/27/2032 4.75 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91087BAK61
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 83.75 5.60 usD 11/24/2020 5/24/2031 2.66 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91087BAM28
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 82.90 5.90 usD 1/12/2022 2/12/2034 3.50 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91087BAR15
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 100.44 5.35 usD 1/9/2023 2/9/2028 5.40 Sovereign BBB Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Mexico US91087BAU44
MEXICO (UNITED MEXICAN STATES) (GOVERNMENT) 90.22 4.45 EUR 2/11/2022 2/11/2030 2.38 Sovereign BBB Baa2 Fixed Coupon Annual 100,000 Sovereign Mexico XS2444273168
MICRON TECHNOLOGY INC 97.38 5.31 usD 7/12/2019 2/15/2030 4.66 Senior Unsecured BBB- Baa3 Fixed Coupon Semi-annual 10,000 Manufacturing United States US595112BQ52

MILLICOM INTERNATIONAL CELLULAR SA 94.75 7.08 usD 9/20/2017 1/15/2028 5.13 Senior Unsecured NULL Ba3 Fixed Coupon Semi-annual 200,000 Telephone Colombia USL6388GAB60
MINERVA LUXEMBOURG SA 83.00 7.83 usD 3/18/2021 3/18/2031 4.38 Senior Unsecured BB NULL Fixed Coupon Semi-annual 200,000 Other Financial Brazil USL6401PAJ23

MOROCCO, KINGDOM OF (GOVERNMENT) 89.56 5.92 usD 12/15/2020 12/15/2027 2.38 Sovereign BB+ Bal Fixed Coupon Semi-annual 200,000 Sovereign Morocco XS2270576619
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MOSAIC CO 96.47 5.24 usD 11/13/2017 11/15/2027 4.05 Senior Unsecured BBB Baa2 Fixed Coupon Semi-annual 10,000 Manufacturing United States US61945CAG87
MURPHY OIL CORP 100.78 6.23 usD 3/5/2021 7/15/2028 6.38 Senior Unsecured BB+ Ba2 Fixed Coupon Semi-annual 10,000 Energy Company United States US626717AN25
NAN FUNG TREASURY LTD 88.50 6.04 usD 8/27/2020 8/27/2030 3.63 Senior Unsecured BBB- Baa3 Fixed Coupon Semi-annual 200,000 Other Financial Hong Kong XS2221839793
NEXA RESOURCES SA 98.38 6.20 usD 5/4/2017 5/4/2027 5.38 Senior Unsecured BBB- Ba2 Fixed Coupon Semi-annual 200,000 Manufacturing Brazil USP98118AA38
OCADO GROUP PLC 84.93 11.84 GBP 10/8/2021 10/8/2026 3.88 Senior Unsecured NULL B3 Fixed Coupon Semi-annual 100,000 Consumer Goods United Kingdom XS2393761692
OCCIDENTAL PETROLEUM CORP 105.25 5.70 usD 8/26/2020 9/1/2030 6.63 Senior Unsecured BB+ Baa3 Fixed Coupon Semi-annual 10,000 Energy Company United States US674599ED34
OLIN CORP 97.38 6.22 usD 3/9/2017 9/15/2027 5.13 Senior Unsecured BB+ Bal Fixed Coupon Semi-annual 10,000 Manufacturing United States US680665A153
OMAN, SULTANATE OF (GOVERNMENT) 100.35 5.67 usbD 1/17/2018 1/17/2028 5.63 Sovereign NULL Bal Fixed Coupon Semi-annual 200,000 Sovereign Oman X$1750113661
OMAN, SULTANATE OF (GOVERNMENT) 102.16 5.65 usD 8/1/2019 8/1/2029 6.00 Sovereign NULL Bal Fixed Coupon Semi-annual 200,000 Sovereign Oman X$1944412748
OMAN, SULTANATE OF (GOVERNMENT) 98.36 5.86 usD 6/15/2016 6/15/2026 4.75 Sovereign BB+ Bal Fixed Coupon Semi-annual 200,000 Sovereign Oman XS1405777589
OMAN, SULTANATE OF (GOVERNMENT) 99.49 5.73 usb 3/8/2017 3/8/2027 5.38 Sovereign BB+ Bal Fixed Coupon Semi-annual 200,000 Sovereign Oman XS1575967218
OMAN, SULTANATE OF (GOVERNMENT) 103.70 5.72 usb 1/25/2021 1/25/2031 6.25 Sovereign NULL Bal Fixed Coupon Semi-annual 200,000 Sovereign Oman XS52288905370
OMAN, SULTANATE OF (GOVERNMENT) 100.35 5.67 usb 1/17/2018 1/17/2028 5.63 Sovereign NULL Bal Fixed Coupon Semi-annual 200,000 Sovereign Oman XS1750113661
ORGANON & CO 93.25 6.37 usD 4/22/2021 4/30/2028 4.13 Senior Secured BB Bal Fixed Coupon Semi-annual 200,000 Service Company United States USU6835WAA28
PERU, REPUBLIC OF (GOVERNMENT) 122.48 5.72 usb 11/21/2003 11/21/2033 8.75 Sovereign BBB- Baal Fixed Coupon Semi-annual 10,000 Sovereign Peru US715638AP79
PERU, REPUBLIC OF (GOVERNMENT) 98.20 4.01 EUR 11/3/2015 1/30/2026 2.75 Sovereign BBB- Baal Fixed Coupon Annual 100,000 Sovereign Peru XS1315181708
PERU, REPUBLIC OF (GOVERNMENT) 98.96 4.00 EUR 3/1/2016 3/1/2030 3.75 Sovereign BBB- Baal Fixed Coupon Annual 100,000 Sovereign Peru X$1373156618
PERU, REPUBLIC OF (GOVERNMENT) 95.39 5.65 usbD 4/23/2020 1/23/2026 2.39 Sovereign BBB- Baal Fixed Coupon Semi-annual 10,000 Sovereign Peru US715638DE95
PETROLEOS MEXICANOS 90.51 8.56 usD 12/21/2018 2/12/2028 5.35 Senior Unsecured BBB B3 Fixed Coupon Semi-annual 10,000 Energy Company Mexico US71654QCK67
PETROLEOS MEXICANOS 95.98 8.29 usD 3/28/2018 3/13/2027 6.50 Senior Unsecured BBB B3 Fixed Coupon Semi-annual 10,000 Energy Company Mexico US71654QCG55
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 121.47 5.17 usbD 2/2/2005 2/2/2030 9.50 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 10,000 Sovereign Philippines US718286AY36
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 109.92 5.17 usb 10/23/2009 10/23/2034 6.38 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 100,000 Sovereign Philippines US718286BG11
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 85.08 5.43 usb 1/20/2015 1/20/2040 3.95 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286BZ91
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 81.74 5.42 usb 3/1/2016 3/1/2041 3.70 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CA32
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 81.06 5.43 usb 2/2/2017 2/2/2042 3.70 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CB15
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 93.32 5.16 usb 2/1/2018 2/1/2028 3.00 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CC97
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 94.60 5.17 usb 1/14/2019 1/14/2029 3.75 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CG02
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 69.60 5.45 usD 5/5/2020 5/5/2045 2.95 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CH84
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 65.99 5.38 usD 12/10/2020 12/10/2045 2.65 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CL96
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 72.02 5.44 usD 7/6/2021 7/6/2046 3.20 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CP01
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 95.26 5.21 usD 3/29/2022 3/29/2027 3.23 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CQ83
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 103.19 5.20 usD 10/13/2022 4/13/2033 5.61 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CT23
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 100.39 5.13 usD 10/13/2022 10/13/2027 5.17 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CV78
PICARD GROUPE SAS 100.31 4.15 EUR 7/7/2021 7/1/2026 3.88 Senior Secured B B3 Fixed Coupon Semi-annual 100,000 Other Financial Luxembourg XS2361342889
POLAND, REPUBLIC OF (GOVERNMENT) 102.96 3.51 EUR 2/14/2023 2/14/2033 3.88 Sovereign A- A2 Fixed Coupon Annual 10,000 Sovereign Poland X52586944659
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POLAND, REPUBLIC OF (GOVERNMENT) 97.79 5.23 usD 4/4/2023 10/4/2033 4.88 Sovereign A- A2 Fixed Coupon Semi-annual 10,000 Sovereign Poland US731011Av42
POLAND, REPUBLIC OF (GOVERNMENT) 102.05 4.88 usD 11/16/2022 11/16/2027 5.50 Sovereign A- A2 Fixed Coupon Semi-annual 10,000 Sovereign Poland US857524AD47
POLAND, REPUBLIC OF (GOVERNMENT) 103.86 5.22 usD 11/16/2022 11/16/2032 5.75 Sovereign A- A2 Fixed Coupon Semi-annual 10,000 Sovereign Poland US857524AE20
PREMIER FOODS FINANCE PLC 96.75 5.18 GBP 6/7/2021 10/15/2026 3.50 Senior Secured BB+ Ba3 Fixed Coupon Semi-annual 100,000 Other Financial United Kingdom XS2347091279

PT FREEPORT INDONESIA 97.63 5.78 usD 4/14/2022 4/14/2032 5.32 Senior Unsecured NULL Baa3 Fixed Coupon Semi-annual 200,000 Transportation Indonesia USY7141BAB90

QATAR, STATE OF (GOVERNMENT) 95.56 4.68 usD 4/16/2020 4/16/2030 3.75 Sovereign AA Aa2 Fixed Coupon Semi-annual 200,000 Sovereign Qatar XS2155352664
QATAR, STATE OF (GOVERNMENT) 97.13 4.73 usb 3/14/2019 3/14/2029 4.00 Sovereign AA Aa2 Fixed Coupon Semi-annual 200,000 Sovereign Qatar XS$1959337582

ABN AMRO BANK NV 102.68 4.89 EUR 11/22/2022 2/22/2033 5.13 Subordinated Unsecured BBB- Baa2 Floating Coupon Annual 100,000 Banks Netherlands X$2558022591

ABN AMRO BANK NV 92.72 5.72 usD 6/16/2021 6/16/2027 1.54 Senior Non-Preferred BBB Baal Floating Coupon Semi-annual 200,000 Banks Netherlands XS2353475713

AERCAP IRELAND CAPITAL DAC 101.69 5.35 usD 6/6/2023 6/6/2028 5.75 Senior Unsecured BBB+ Baal Fixed Coupon Semi-annual 150,000 Other Financial Ireland US00774MBC82
AERCAP IRELAND CAPITAL DAC 91.96 5.17 usbD 10/29/2021 10/29/2028 3.00 Senior Unsecured BBB+ Baal Fixed Coupon Semi-annual 150,000 Other Financial Ireland US00774MAWS5

AIR LIQUIDE FINANCE SA 94.75 5.15 usb 9/27/2016 9/27/2026 2.50 Senior Unsecured A A2 Fixed Coupon Semi-annual 200,000 Other Financial France USF0183JHQ79

ALLY FINANCIAL INC 87.26 5.63 usD 11/2/2021 11/2/2028 2.20 Senior Unsecured BBB- Baa3 Fixed Coupon Semi-annual 10,000 Other Financial United States US02005NBP42

AT&T INC 97.67 4.85 usD 11/26/2018 2/15/2030 4.30 Senior Unsecured BBB Baa2 Fixed Coupon Semi-annual 10,000 Telephone United States US00206RGQ92

AUSTRALIA AND NEW ZEALAND BANKING GROUP LTD 107.08 5.72 usD 12/8/2022 12/8/2032 6.74 Subordinated Unsecured A- A3 Fixed Coupon Semi-annual 200,000 Banks Australia USQ0954PVM14
BANCO BILBAO VIZCAYA ARGENTARIA SA 103.85 4.12 EUR 1/13/2023 1/13/2031 4.63 Senior Non-Preferred BBB+ Baa2 Floating Coupon Multi-Frequency 100,000 Banks Spain XS2573712044
BANCO BTG PACTUAL SA (CAYMAN ISLANDS BRANCH) 99.08 6.54 usbD 12/10/2019 1/10/2025 4.50 Senior Unsecured BB Ba2 Fixed Coupon Semi-annual 200,000 Banks Brazil US05971BAE92
BANCO DO BRASIL SA (CAYMAN ISLANDS BRANCH) 95.08 5.78 usbD 9/30/2021 9/30/2026 3.25 Senior Unsecured NULL Ba2 Fixed Coupon Semi-annual 200,000 Banks Brazil USP2000TAA36
BANK OF EAST ASIA LTD 101.30 6.45 usD 3/15/2023 3/15/2027 6.75 Senior Non-Preferred BBB Baa2 Floating Coupon Semi-annual 250,000 Banks Hong Kong XS2592797398

BARCLAYS PLC 95.22 5.29 GBP 8/12/2016 2/12/2027 3.25 Senior Unsecured BBB+ Baal Fixed Coupon Annual 100,000 Banks United Kingdom XS1472663670

BARCLAYS PLC 100.54 5.90 usD 8/9/2022 8/9/2028 5.50 Senior Unsecured BBB+ Baal Floating Coupon Semi-annual 200,000 Banks United Kingdom US06738EBY05

BAYER AG 103.05 3.66 EUR 5/26/2023 8/26/2029 4.25 Senior Unsecured BBB Baa2 Fixed Coupon Annual 10,000 Service Company Germany XS2630112014

BP CAPITAL MARKETS PLC 96.11 8.05 GBP 6/22/2020 NULL 4.25| Junior Subordinated Unsecured BBB A3 Floating Coupon Annual 100,000 Other Financial United Kingdom XS2193663619

BRITISH TELECOMMUNICATIONS PLC 100.42 5.09 usb 12/4/2018 12/4/2028 5.13 Senior Unsecured BBB Baa2 Fixed Coupon Semi-annual 200,000 Telephone United Kingdom US111021AL54
CENTENE CORP 96.75 5.63 usb 5/8/2020 12/15/2027 4.25 Senior Unsecured BBB- Bal Fixed Coupon Semi-annual 10,000 Service Company United States US15135BAR24

CHINA, PEOPLE'S REPUBLIC OF (GOVERNMENT) 64.15 4.67 usb 10/21/2020 10/21/2050 2.25 Sovereign A+ Al Fixed Coupon Semi-annual 200,000 Sovereign China USY15025AD41
CHINA, PEOPLE'S REPUBLIC OF (GOVERNMENT) 97.27 4.25 usb 10/19/2018 10/19/2028 3.50 Sovereign NULL Al Fixed Coupon Semi-annual 200,000 Sovereign China XS1891574441
COLOMBIA, REPUBLIC OF (GOVERNMENT) 98.37 5.71 usD 9/28/2015 1/28/2026 4.50 Sovereign BB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Colombia US195325CX13
COREBRIDGE FINANCIAL INC 94.92 5.20 usD 5/31/2023 4/5/2029 3.85 Senior Unsecured BBB+ Baa2 Fixed Coupon Semi-annual 10,000 Other Financial United States US21871XAF69
CROATIA, REPUBLIC OF (GOVERNMENT) 98.44 3.18 EUR 6/15/2018 6/15/2028 2.70 Sovereign BBB+ Baa2 Fixed Coupon Annual 100,000 Sovereign Croatia XS1713462668
DAIMLER TRUCK INTERNATIONAL FINANCE BV 101.80 3.52 EUR 6/19/2023 6/19/2029 3.88 Senior Unsecured A- A3 Fixed Coupon Annual 100,000 Other Financial Germany XS2623221228
DANSKE BANK A/S 97.67 5.70 usD 4/1/2022 4/1/2028 4.30 Senior Non-Preferred BBB+ Baal Floating Coupon Semi-annual 200,000 Banks Denmark US23636BBC28

DEUTSCHE BANK AG 98.76 6.36 usD 4/1/2015 4/1/2025 4.50 Subordinated Unsecured BBB- Baa3 Fixed Coupon Semi-annual 200,000 Banks Germany US251525AP63

ECOPETROL SA 99.00 7.10 usD 9/16/2014 1/16/2025 4.13 Senior Unsecured BB+ WR Fixed Coupon Semi-annual 10,000 Energy Company Colombia US279158AK55

EMIRATE OF ABU DHABI 82.95 4.76 usD 9/2/2020 3/2/2031 1.70 Senior Unsecured AA NULL Fixed Coupon Semi-annual 200,000 Official and Muni | United Arab Emirates | XS2225210413
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XS2057865979
XS2386638733
FI4000546528
X$2329602135
XS2243322976
US428236BR31
US404280AM17
XS$2660424008
US455780CD62
US455780CF11
US455780CH76
USY20721AE96
USY20721AL30
USY20721BU20
XS1432493440
US455780CY00
US455780DK96
US455780DM52
US455780DN36
Us455780DQ66
XS$1117297355
XS1975699569
LU0962396452
US59217HCS40
XS2055110758
US91086QAG38
US91087BAC46
US6174468G77
XS1347435577
XS$2562898143
XS$1595713782
XS$2355149316
X$2234859101
FR001400GDJ1
XS$2332250708
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PERU, REPUBLIC OF (GOVERNMENT) 97.00 5.26 usD 8/25/2015 8/25/2027 4.13 Sovereign BBB- Baal Fixed Coupon Semi-annual 10,000 Sovereign Peru US715638BUS5
PERU, REPUBLIC OF (GOVERNMENT) 88.46 5.19 usD 6/20/2019 6/20/2030 2.84 Sovereign BBB- Baal Fixed Coupon Semi-annual 10,000 Sovereign Peru US715638DA73
PERU, REPUBLIC OF (GOVERNMENT) 86.35 5.35 usD 4/23/2020 1/23/2031 2.78 Sovereign BBB- Baal Fixed Coupon Semi-annual 10,000 Sovereign Peru US715638DF60
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 114.44 5.20 usD 1/11/2006 1/14/2031 7.75 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 100,000 Sovereign Philippines US718286BB24
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 107.79 5.23 usbD 1/17/2007 1/15/2032 6.38 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 100,000 Sovereign Philippines US718286BD89
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 100.59 5.23 usD 3/30/2011 3/30/2026 5.50 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286BN61
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 98.55 5.21 usD 1/13/2012 1/13/2037 5.00 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286BW60
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 86.92 5.15 usbD 5/5/2020 5/5/2030 2.46 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CJ41
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 89.53 5.18 usD 3/29/2022 9/29/2032 3.56 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CR66
PHILIPPINES, REPUBLIC OF THE (GOVERNMENT) 99.25 5.15 usD 1/17/2023 7/17/2033 5.00 Sovereign BBB+ Baa2 Fixed Coupon Semi-annual 200,000 Sovereign Philippines US718286CW51
POLAND, REPUBLIC OF (GOVERNMENT) 95.13 3.52 EUR 5/25/2022 5/25/2032 2.75 Sovereign A- A2 Fixed Coupon Annual 10,000 Sovereign Poland XS2447602793
POLAND, REPUBLIC OF (GOVERNMENT) 97.61 5.00 usb 4/6/2016 4/6/2026 3.25 Sovereign A- A2 Fixed Coupon Semi-annual 10,000 Sovereign Poland US731011AU68
PORTUGAL, REPUBLIC OF (GOVERNMENT) 93.22 3.10 EUR 4/18/2018 4/18/2034 2.25 Sovereign NULL A3 Fixed Coupon Annual 10,000 Sovereign Portugal PTOTEWOEO0017
POWER FINANCE CORPORATION LTD 92.75 5.53 usb 1/23/2020 4/23/2030 3.95 Senior Unsecured NULL Baa3 Fixed Coupon Semi-annual 200,000 Agency India US73928RAB24
QATAR, STATE OF (GOVERNMENT) 96.87 5.05 usb 6/2/2016 6/2/2026 3.25 Sovereign AA Aa2 Fixed Coupon Semi-annual 200,000 Sovereign Qatar XS1405782159
QATAR, STATE OF (GOVERNMENT) 126.84 4.71 usb 6/29/2000 6/15/2030 9.75 Sovereign AA Aa2 Fixed Coupon Semi-annual 10,000 Sovereign Qatar XS0113419690
QATAR, STATE OF (GOVERNMENT) 112.61 5.24 usbD 11/24/2009 1/20/2040 6.40 Sovereign AA Aa2 Fixed Coupon Semi-annual 100,000 Sovereign Qatar XS0468535637
QATAR, STATE OF (GOVERNMENT) 107.16 5.16 usbD 12/5/2011 1/20/2042 5.75 Sovereign AA Aa2 Fixed Coupon Semi-annual 200,000 Sovereign Qatar XS0615236188

RCI BANQUE SA 100.25 5.67 EUR 11/18/2019 2/18/2030 2.63 | Senior Subordinated Unsecured BB Bal Floating Coupon Annual 100,000 Other Financial France FR0013459765

SAUDI ARABIA, KINGDOM OF (GOVERNMENT) 93.92 5.11 usbD 2/3/2020 2/3/2027 2.50 Sovereign NULL Al Fixed Coupon Semi-annual 200,000 Sovereign Saudi Arabia X$2109766126
SAUDI ARABIA, KINGDOM OF (GOVERNMENT) 85.47 5.14 usbD 2/3/2020 2/3/2032 2.75 Sovereign NULL Al Fixed Coupon Semi-annual 200,000 Sovereign Saudi Arabia X$2109766472
SAUDI ARABIA, KINGDOM OF (GOVERNMENT) 90.62 5.11 usD 4/22/2020 10/22/2030 3.25 Sovereign NULL Al Fixed Coupon Semi-annual 200,000 Sovereign Saudi Arabia X$2159975700
SAUDI ARABIA, KINGDOM OF (GOVERNMENT) 102.27 5.21 usb 10/25/2022 10/25/2032 5.50 Sovereign NULL Al Fixed Coupon Semi-annual 200,000 Sovereign Saudi Arabia XS52548892020
SOCIETE GENERALE SA 100.40 4.38 EUR 12/8/2022 12/6/2030 4.25 Senior Non-Preferred BBB Baa2 Floating Coupon Multi-Frequency 100,000 Banks France FROO1400EHG3

SOCIETE GENERALE SA 88.05 5.61 usD 1/22/2020 1/22/2030 3.00 Senior Non-Preferred BBB Baa2 Fixed Coupon Semi-annual 200,000 Banks France US83368TAWS0
STILLWATER MINING CO 91.55 8.15 usb 11/16/2021 11/16/2026 4.00 Senior Unsecured BB- NULL Fixed Coupon Semi-annual 200,000 Manufacturing South Africa USU85969AE07

TEGNA INC 91.25 7.63 usb 3/15/2021 3/15/2028 4.63 Senior Unsecured BB+ Ba3 Fixed Coupon Semi-annual 10,000 Service Company United States US87901JAJ43
TELECOMUNICACIONES DIGITALES SA 88.00 7.33 usD 11/1/2019 1/30/2030 4.50 Senior Unsecured NULL Ba2 Fixed Coupon Semi-annual 200,000 Other Financial Panama USP1926LAA37
TRAVEL + LEISURE CO 100.13 6.15 usD 3/21/2017 4/1/2027 6.00 Senior Unsecured BB- Ba3 Variable Coupon Semi-annual 10,000 Service Company United States US98310WANS83

TRI POINTE HOMES INC (DELAWARE) 98.38 6.39 usD 6/10/2020 6/15/2028 5.70 Senior Unsecured BB Ba2 Fixed Coupon Semi-annual 10,000 Manufacturing United States US87265HAG48

UBS GROUP AG 111.14 5.47 usD 7/19/2002 7/15/2032 7.13 Senior Unsecured A+ Aa2 Fixed Coupon Semi-annual 10,000 Banks Switzerland US22541LAE39

UNITED GROUP BV 97.54 5.12 EUR 11/30/2020 11/15/2027 4.00 Senior Secured B B2 Fixed Coupon Semi-annual 100,000 Service Company Netherlands X$2010029317

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND
(GOVERNMENT) 77.34 3.96 GBP 11/13/2020 7/31/2031 0.25 Sovereign NULL Aa3 Fixed Coupon Semi-annual 10,000 Sovereign United Kingdom GBOOBMGR2809
UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND 104.38 3.97 GBP 10/3/2007 12/7/2030 4.75 Sovereign NR Aa3 Fixed Coupon Semi-annual 10,000 Sovereign United Kingdom GBO0B24FF097
PUBLIC
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(GOVERNMENT)
UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND
(GOVERNMENT) 94.13 4.07 GBP 1/11/2023 1/31/2033 3.25 Sovereign NULL NULL Fixed Coupon Semi-annual 10,000 Sovereign United Kingdom GBOOBMV7TC88

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

(GOVERNMENT) 102.86 4.15 GBP 6/17/2009 9/7/2034 4.50 Sovereign NR Aa3 Fixed Coupon Semi-annual 10,000 Sovereign United Kingdom GBO0OB52WS153
UNITED STATES TREASURY 94.41 4.54 usD 11/15/2016 11/15/2026 2.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912828U246
UNITED STATES TREASURY 105.46 4.39 usD 2/18/1997 2/15/2027 6.63 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810EZ76
UNITED STATES TREASURY 94.60 4.48 usD 2/15/2017 2/15/2027 2.25 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912828Vv988
UNITED STATES TREASURY 94.54 4.44 usb 5/15/2017 5/15/2027 2.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912828X885
UNITED STATES TREASURY 95.21 4.41 usb 5/31/2022 5/31/2027 2.63 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CET45
UNITED STATES TREASURY 95.36 4.40 usb 8/1/2022 7/31/2027 2.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFB28
UNITED STATES TREASURY 105.39 4.50 usb 8/15/1997 8/15/2027 6.38 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FA17
UNITED STATES TREASURY 93.47 4.37 usb 11/15/2017 11/15/2027 2.25 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128283F58
UNITED STATES TREASURY 98.53 4.35 usb 11/30/2022 11/30/2027 3.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFZ95
UNITED STATES TREASURY 98.94 4.33 usD 2/28/2023 2/29/2028 4.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGPO5
UNITED STATES TREASURY 97.66 4.32 usD 3/31/2023 3/31/2028 3.63 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGT27
UNITED STATES TREASURY 104.68 4.25 usD 8/17/1998 8/15/2028 5.50 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FE39
UNITED STATES TREASURY 104.03 4.28 usD 2/16/1999 2/15/2029 5.25 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FG86
UNITED STATES TREASURY 94.04 4.26 usD 5/2/2022 4/30/2029 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CEM91
UNITED STATES TREASURY 91.85 4.26 usD 5/15/2019 5/15/2029 2.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128286T26
UNITED STATES TREASURY 93.43 4.26 usD 5/31/2022 5/31/2029 2.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CES61
UNITED STATES TREASURY 95.56 4.26 usD 6/30/2022 6/30/2029 3.25 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CEV90
UNITED STATES TREASURY 106.75 4.20 usD 2/15/2001 2/15/2031 5.38 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FP85
UNITED STATES TREASURY 100.69 4.33 usb 2/15/2008 2/15/2038 4.38 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810PW27
UNITED STATES TREASURY 98.57 4.40 usb 5/15/2009 5/15/2039 4.25 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QB70
UNITED STATES TREASURY 99.71 4.41 usD 11/16/2009 11/15/2039 4.38 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States USs912810QD37
UNITED STATES TREASURY 93.53 4.45 usD 8/16/2010 8/15/2040 3.88 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QK79
UNITED STATES TREASURY 97.71 4.46 usD 11/15/2010 11/15/2040 4.25 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States USs912810QL52
UNITED STATES TREASURY 103.58 4.46 usD 2/15/2011 2/15/2041 4.75 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QN19
UNITED STATES TREASURY 73.13 4.56 usD 6/1/2021 5/15/2041 2.25 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810SY55
UNITED STATES TREASURY 82.84 4.57 usD 2/15/2012 2/15/2042 3.13 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QU51
UNITED STATES TREASURY 77.67 4.59 usD 8/15/2012 8/15/2042 2.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128100X90
UNITED STATES TREASURY 91.25 4.59 usD 2/28/2023 2/15/2043 3.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TQ13
UNITED STATES TREASURY 78.42 4.61 usD 5/15/2013 5/15/2043 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RB61
UNITED STATES TREASURY 83.95 4.62 usD 5/15/2014 5/15/2044 3.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RG58

PUBLIC
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UNITED STATES TREASURY
UNITED STATES TREASURY
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UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
VEOLIA ENVIRONNEMENT SA
VIVO ENERGY INVESTMENTS BV
WARNERMEDIA HOLDINGS INC
ZF FINANCE GMBH
REXEL SA
ROLLS-ROYCE PLC
ROYAL BANK OF CANADA
RTX CORP
SANDS CHINA LTD
SASOL FINANCING USA LLC
SAUDI ARABIA, KINGDOM OF (GOVERNMENT)
SAUDI ARABIA, KINGDOM OF (GOVERNMENT)
SAUDI ARABIA, KINGDOM OF (GOVERNMENT)
SAUDI ARABIA, KINGDOM OF (GOVERNMENT)
SAUDI ARABIA, KINGDOM OF (GOVERNMENT)
SAUDI ARABIA, KINGDOM OF (GOVERNMENT)
SIRIUS XM RADIO INC
SOUTH AFRICA, REPUBLIC OF (GOVERNMENT)
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EUR

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

8/15/2014
11/17/2014
2/16/2016
5/16/2016
8/15/2016
5/15/2017
8/15/2017
5/15/2018
11/15/2018
2/15/2019
5/15/2019
11/15/2019
2/18/2020
8/16/2021
11/15/2022
2/15/2022
2/15/2023
1/14/2021
9/24/2020
5/1/2023
11/25/2020
9/13/2023
6/18/2013
3/7/2023
11/8/2023
1/29/2019
3/18/2021
10/4/2017
4/17/2018
10/26/2016
1/18/2023
1/18/2023
2/2/2021
7/5/2017
4/14/2016

8/15/2044
11/15/2044
2/15/2046
5/15/2046
8/15/2046
5/15/2047
8/15/2047
5/15/2048
11/15/2048
2/15/2049
5/15/2049
11/15/2049
2/15/2050
8/15/2051
11/15/2052
2/15/2052
2/15/2053
1/14/2027
9/24/2027
3/15/2029
5/25/2027
9/15/2030
6/18/2026
3/7/2028
3/15/2031
8/8/2028
9/18/2026
3/4/2028
4/17/2030
10/26/2026
1/18/2028
7/18/2033
2/2/2033
8/1/2027
4/14/2026

3.13

3.00

2.50

2.50

2.25

3.00

2.75

3.13

3.00

2.88

2.00

2.00

4.00

2.25

3.63

0.00

4.05

2.75

3.38

3.63

6.00

5.40

4.38

3.63

4.50

3.25

4.75

4.88

2.25

5.00

4.88

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Secured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Senior Unsecured

Sovereign

PUBLIC

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

NULL

BBB

BB+

BBB-

BB+

BB+

BBB-

NULL

BBB+

BBB-

BB+

NULL

NULL

NULL

NULL

NULL

NULL

BB

BB-

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Baal

Bal

Baa3

Bal

Bal

Bal

Baal

Baa2

Bal

Al

Al

Al

Al

Al

Al

Ba3

Ba2

Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Variable Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon

Fixed Coupon

Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Annual
Semi-annual
Semi-annual
Annual
Semi-annual
Annual
Multi-Frequency
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual

Semi-annual

10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
100,000
200,000
10,000
100,000
100,000
100,000
100,000
10,000
200,000
200,000
200,000
200,000
200,000
200,000
200,000
200,000
10,000

200,000

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Service Company
Energy Company
Service Company
Other Financial
Service Company
Manufacturing
Banks
Manufacturing
Service Company
Other Financial
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Service Company

Sovereign

United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States
France
United Kingdom
United States
Germany
France
United Kingdom
Canada
United States
Macao
South Africa
Saudi Arabia
Saudi Arabia
Saudi Arabia
Saudi Arabia
Saudi Arabia
Saudi Arabia
United States

South Africa

US912810RH32
US912810RJ97
US912810RQ31
US912810RS96
US912810RT79
US912810RX81
US912810RY64
US912810SC36
US912810SE91
US912810SF66
US912810SH23
US912810SK51
US912810SL35
US9128105221
US912810TL26
US912810TD0O0O
US912810TN81
FR0014001I50
X$2231814570
US55903VBB80
X$2262961076
XS2655993033
XS0944831154
XS$2595029344
US75513ECV11
US80007RAES3
US80386WACI91
XS$1694217495
XS$1791939066
XS$1508675417
XS$2577134401
XS$2577135127
XS$2294322818
Usu82764AMO1
US836205AT15
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SOUTH AFRICA, REPUBLIC OF (GOVERNMENT)
SOUTH AFRICA, REPUBLIC OF (GOVERNMENT)
SOUTH AFRICA, REPUBLIC OF (GOVERNMENT)
SPAIN, KINGDOM OF (GOVERNMENT)
SPAIN, KINGDOM OF (GOVERNMENT)
SPAIN, KINGDOM OF (GOVERNMENT)
SPIE SA
SSE PLC
SSE PLC
SUZANO AUSTRIA GMBH
SYENSQO SA
TARGA RESOURCES PARTNERS LP
TARGA RESOURCES PARTNERS LP
TENCENT HOLDINGS LTD
THREE GORGES FINANCE | CAYMAN ISLANDS LTD
TOTALENERGIES CAPITAL INTERNATIONAL SA
TURKIYE SISE VE CAM FABRIKALARI AS
TWILIO INC
UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND
(GOVERNMENT)
UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND
(GOVERNMENT)
UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND
(GOVERNMENT)
UNITED RENTALS (NORTH AMERICA) INC
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY
UNITED STATES TREASURY

96.93

93.00

94.49

103.40

117.73

88.39

97.77

97.05

96.63

100.08

97.46

101.13

98.50

95.85

98.45

90.52

101.00

90.88

99.52

100.59

94.00

100.34

96.96

95.47

104.00

104.88

95.15

95.63

96.87

93.84

96.38

99.30

6.06

6.60

6.95

4.69

3.77

6.06

4.26

7.88

6.05

6.16

6.22

5.63

5.01

5.21

4.86

6.78

6.01

4.33

4.07

434

5.97

4.28

4.66

4.74

4.30

4.41

4.43

4.39

4.40

4.38

4.37

usb

usb

usb

GBP

EUR

usb

EUR

GBP

EUR

usb

EUR

usb

usb

usb

usb

usb

usb

usb

GBP

GBP

GBP

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

9/27/2017
9/30/2019
4/20/2022
4/6/1999
5/6/2011
11/21/2014
6/18/2019
7/14/2020
7/14/2020
8/14/2019
9/2/2020
1/21/2020
10/17/2018
4/11/2019
7/28/2022
7/10/2019
3/14/2019
3/9/2021

10/13/2022

9/6/2006

11/9/2022
11/30/2022
8/15/2023
5/31/2019
8/15/1996
11/15/1996
3/31/2022
5/2/2022
6/30/2022
8/15/2017
8/31/2022
9/30/2022

9/27/2027
9/30/2029
4/20/2032
4/6/2029
5/6/2036
11/21/2044
6/18/2026
NULL
NULL
1/15/2029
NULL
7/15/2027
1/15/2028
4/11/2029
7/28/2025
1/10/2030
3/14/2026
3/15/2029

1/29/2027

12/7/2027

1/29/2038
12/15/2029
8/15/2033
5/31/2026
8/15/2026
11/15/2026
3/31/2027
4/30/2027
6/30/2027
8/15/2027
8/31/2027
9/30/2027

4.85

4.85

5.88

5.25

5.60

5.01

2.63

3.74

3.13

6.00

2.50

6.50

5.00

3.98

2.83
6.95

3.63

4.13

4.25

3.75

6.00

3.88

2.13

6.75

6.50

2.50

2.75

2.25

3.13

4.13

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

Senior Unsecured

Junior Subordinated Unsecured

Subordinated Unsecured

Senior Unsecured

Junior Subordinated Unsecured

Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured
Senior Unsecured

Senior Unsecured

Sovereign

Sovereign

Sovereign
Senior Secured
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

Sovereign

PUBLIC

NULL

BB-

BB-

NR

NULL

NR

BB+

BBB-

BBB-

BBB-

BBB-

BBB

BBB

NULL

NR

NULL

BBB-

NULL

NULL

NR

NR

NULL

NULL

NULL

NULL

NULL

NULL

Ba2

Ba2

Ba2

Baal

Baal

Baal

NULL

Baa3

Baa3

NULL

Baa3

Baa3

Baa3

Al

Al

Al

B2

Ba3

NULL

Aa3

NULL

Baa3

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Aaa

Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Floating Coupon
Floating Coupon
Fixed Coupon
Floating Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon

Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon
Fixed Coupon

Fixed Coupon

Semi-annual
Semi-annual
Semi-annual
Annual
Annual
Annual
Annual
Annual
Annual
Semi-annual
Annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual

Semi-annual

Semi-annual

Semi-annual

Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual
Semi-annual

Semi-annual

200,000
200,000
200,000
10,000
1,000,000
500,000
100,000
100,000
100,000
200,000
100,000
10,000
10,000
200,000
200,000
10,000
200,000

10,000

10,000

10,000

10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000
10,000

10,000

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Service Company
Electric Power
Electric Power
Other Financial
Other Financial
Energy Company
Energy Company
Telephone
Other Financial
Other Financial
Manufacturing

Service Company

Sovereign

Sovereign

Sovereign
Service Company
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

Sovereign

South Africa
South Africa
South Africa
Spain
Spain
Spain
France
United Kingdom
United Kingdom
Brazil
Belgium
United States
United States
China
China
France
Turkey

United States

United Kingdom

United Kingdom

United Kingdom
United States
United States
United States
United States
United States
United States
United States
United States
United States
United States

United States
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US836205AW44
US836205BA15
US836205BC70
XS0096272355
XS0619977258
XS1138687592
FR0O013426376
X$2195190876
X$2195190520
US86964WAF95
BE6324000858
US87612BBL53
US87612BBG68
US88032XAN49
XS52492955237
US89153VAT61
X$1961010987
US90138FAC6E8

GBOOBL6C7720

GBOOB16NNR78

GBOOBQC4R999
USU91139AJ13
US91282CHT18
US9128286X38
US912810EX29
US912810EY02
US91282CEF41
US91282CEN74

US91282CEW?73
US9128282R06
US91282CFHI7
US91282CFM82
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UNITED STATES TREASURY 99.32 4.36 usD 10/31/2022 10/31/2027 4.13 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFU09
UNITED STATES TREASURY 105.44 4.37 usD 11/17/1997 11/15/2027 6.13 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FB99
UNITED STATES TREASURY 98.54 434 usD 1/3/2023 12/31/2027 3.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGCI91
UNITED STATES TREASURY 97.30 434 usD 1/31/2023 1/31/2028 3.50 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGHS88
UNITED STATES TREASURY 94.72 4.36 usD 2/15/2018 2/15/2028 2.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128283W81
UNITED STATES TREASURY 94.93 4.33 usD 5/15/2018 5/15/2028 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128284N73
UNITED STATES TREASURY 94.65 4.32 usD 8/15/2018 8/15/2028 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128284V99
UNITED STATES TREASURY 103.74 4.30 usD 11/16/1998 11/15/2028 5.25 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FF04

UNITED STATES TREASURY 95.44 4.29 usD 11/15/2018 11/15/2028 3.13 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128285M81
UNITED STATES TREASURY 93.21 4.27 usD 2/15/2019 2/15/2029 2.63 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US9128286B18
UNITED STATES TREASURY 92.01 4.26 usb 3/31/2022 3/31/2029 2.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CEE75

UNITED STATES TREASURY 92.71 4.24 usb 8/1/2022 7/31/2029 2.63 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFC01
UNITED STATES TREASURY 108.43 4.27 usb 8/16/1999 8/15/2029 6.13 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FJ26

UNITED STATES TREASURY 94.89 4.25 usb 8/31/2022 8/31/2029 3.13 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFJ53

UNITED STATES TREASURY 98.28 4.25 usD 9/30/2022 9/30/2029 3.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFLOO

UNITED STATES TREASURY 98.28 4.24 usD 11/30/2022 11/30/2029 3.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFY21

UNITED STATES TREASURY 98.25 4.24 usD 1/3/2023 12/31/2029 3.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGB19
UNITED STATES TREASURY 96.37 4.24 usD 1/31/2023 1/31/2030 3.50 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGJ45

UNITED STATES TREASURY 98.81 4.24 usD 2/28/2023 2/28/2030 4.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGQ87
UNITED STATES TREASURY 96.90 4.24 usD 3/31/2023 3/31/2030 3.63 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGS44
UNITED STATES TREASURY 90.84 4.26 usD 5/16/2022 5/15/2032 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CEP23
UNITED STATES TREASURY 89.74 4.27 usD 8/15/2022 8/15/2032 2.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFF32

UNITED STATES TREASURY 99.08 4.26 usD 11/15/2022 11/15/2032 4.13 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CFV81
UNITED STATES TREASURY 94.49 4.28 usb 2/15/2023 2/15/2033 3.50 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US91282CGM73
UNITED STATES TREASURY 102.72 4.22 usb 2/15/2006 2/15/2036 4.50 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810FT08

UNITED STATES TREASURY 104.71 4.28 usb 2/15/2007 2/15/2037 4.75 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810PT97
UNITED STATES TREASURY 107.05 4.30 usb 8/15/2007 5/15/2037 5.00 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810PU60
UNITED STATES TREASURY 101.83 4.34 usD 8/15/2008 5/15/2038 4.50 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810PX00
UNITED STATES TREASURY 90.83 4.38 usD 2/17/2009 2/15/2039 3.50 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QA97
UNITED STATES TREASURY 101.11 4.41 usD 8/17/2009 8/15/2039 4.50 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QC53
UNITED STATES TREASURY 102.44 4.42 usD 2/16/2010 2/15/2040 4.63 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QE10
UNITED STATES TREASURY 99.49 4.43 usD 5/17/2010 5/15/2040 4.38 Sovereign NR Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QH41
UNITED STATES TREASURY 98.95 4.48 usD 5/16/2011 5/15/2041 4.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QQ40
UNITED STATES TREASURY 91.05 4.52 usD 8/15/2011 8/15/2041 3.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QS06
UNITED STATES TREASURY 83.11 4.56 usD 11/15/2011 11/15/2041 3.13 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QT88

PUBLIC
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UNITED STATES TREASURY 69.42 4,58 usD 11/30/2021 11/15/2041 2.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TC27
UNITED STATES TREASURY 73.50 4.60 usD 2/28/2022 2/15/2042 2.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TF57
UNITED STATES TREASURY 81.03 4,58 usD 5/15/2012 5/15/2042 3.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810QW18
UNITED STATES TREASURY 83.98 4,58 usD 5/31/2022 5/15/2042 3.25 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TH14
UNITED STATES TREASURY 85.30 4.59 usD 8/31/2022 8/15/2042 3.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TK43
UNITED STATES TREASURY 77.40 4.60 usD 11/15/2012 11/15/2042 2.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States Us912810QY73
UNITED STATES TREASURY 93.09 4.57 usD 11/30/2022 11/15/2042 4.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TM09
UNITED STATES TREASURY 81.75 4.61 usD 2/15/2013 2/15/2043 3.13 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810Qz49
UNITED STATES TREASURY 87.58 4.61 usD 8/15/2013 8/15/2043 3.63 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RC45
UNITED STATES TREASURY 89.09 4.61 usD 11/15/2013 11/15/2043 3.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RD28
UNITED STATES TREASURY 87.33 4.62 usb 2/18/2014 2/15/2044 3.63 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810REO01
UNITED STATES TREASURY 72.00 4.63 usb 2/17/2015 2/15/2045 2.50 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RK60
UNITED STATES TREASURY 78.48 4.63 usb 5/15/2015 5/15/2045 3.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RM27
UNITED STATES TREASURY 76.65 4.63 usb 8/17/2015 8/15/2045 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RNOO
UNITED STATES TREASURY 78.15 4.63 usD 11/16/2015 11/15/2045 3.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RP57
UNITED STATES TREASURY 75.82 4.63 usD 11/15/2016 11/15/2046 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RU43
UNITED STATES TREASURY 77.43 4.63 usD 2/15/2017 2/15/2047 3.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RV26
UNITED STATES TREASURY 73.51 4.62 usD 11/15/2017 11/15/2047 2.75 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810RZ30
UNITED STATES TREASURY 76.91 4.63 usD 2/15/2018 2/15/2048 3.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810SA79
UNITED STATES TREASURY 76.67 4.62 usD 8/15/2018 8/15/2048 3.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810SD19
UNITED STATES TREASURY 65.38 4.59 usD 8/15/2019 8/15/2049 2.25 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810S)88
UNITED STATES TREASURY 66.54 4.55 usD 5/17/2021 5/15/2051 2.38 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810SX72
UNITED STATES TREASURY 74.08 4.53 usD 5/16/2022 5/15/2052 2.88 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TG31
UNITED STATES TREASURY 76.06 4.52 usb 8/15/2022 8/15/2052 3.00 Sovereign NULL Aaa Fixed Coupon Semi-annual 10,000 Sovereign United States US912810TJ79
VALERO ENERGY CORP 95.64 5.12 usb 3/25/2019 4/1/2029 4.00 Senior Unsecured BBB Baa2 Fixed Coupon Semi-annual 10,000 Energy Company United States US91913YAWO03
VEOLIA ENVIRONNEMENT SA 81.20 3.58 EUR 10/14/2019 10/14/2031 0.50 Senior Unsecured NULL Baal Fixed Coupon Annual 100,000 Service Company France FR0013452620
WARNERMEDIA HOLDINGS INC 93.53 5.71 usb 3/15/2022 3/15/2029 4.05 Senior Unsecured BBB- Baa3 Fixed Coupon Semi-annual 10,000 Service Company United States USU55632AE07
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