Descripion | waturity | Jrading | Covpon | Compon e e - el e e R Bl o
0000966017 gunS% S PAOLOZE 080112027 EUR (Z;ifﬁ)on i 6.505 1 100,000 9743 1004 100,000 1 0.983
IT0001200390 IZ%TF%‘ZS/Q?PAOLO 17/02/2028  EUR éiﬁ%on . 4367 1 100,000 9373  97.04 100,000 1 2.003
XS1109765005 ?;%ﬁff%}%sow 15/09/2026 EUR Fed | gy 3.93 2829 1 100,000  100.09  100.169 100,000 1 1.984
DEO00ATHGIKG  fyo i BN 300% 13032028 EUR Fed gy 3.00 3.059 1 100,000  99.9 100.65 100,000 1 2.569
DE000ATUDWNS  S(EVENS FIN2875% 100312028 EUR Fed | gy 2.88 3208 1 50,000 9935 1007 50,000 1 2.411
DE000CZ40LWS5 ggg’ﬁ}:’f&gfg%w 30/03/2027 EUR Fred gy 4.00 3220 1 50,000 10045 10095 50,000 1 2427 025
DEO0ODLIGWL7  po THCREER 23/02/2028 EUR Mixed |1y 1.88 3106 1 100,000 982 1001 100,000 1 1.814
FR0013448859 S%%E/Sﬁgjgmm 24/09/2029 EUR Fred gy 0.88 3975 1 100,000  91.08 9325 100,000 1 3.185
FRO013476090 1o BSNQUE LIZS% 450110027 EUR raed | gy 1.13 3133 1 50,000  99.15 9929 50,000 1 2.799
FRO01400B1L7 ORBC/IO];/’;I;I%XE 475%  06/07/2027 EUR Fred gy 475 3808 1 100,000 100721 10134 100,000 1 3.196
FRO01400CRGE 5 o BENOTE 4875% 5110912028 EUR Faed | gy 4.88 3503 1 50,000 10255 10292 50,000 1 3.411
FRO01400H203 55102/1;1;1%%5,50% 06/04/2027 EUR Fred gy 4.50 3580 1 100,000 10054  100.63 100,000 1 3.449
FRO01400KY69 g%géﬁ%gfégﬁ% 02/10/2029 EUR raed | gy 4.88 3818 1 100,000  103.050 103.869 100,000 1 3.547
FRO01400P3E2 ORZIO%T%XES'HS% 04/04/2031  EUR Fred —y 413 4121 1 100,000 100 10277 100,000 1 3.465
FR001400U4M6 560/10%1;%%5'375% 26/07/2029 EUR Fied |y 3.38 4034 1 100,000  98.198 100576 100,000 1 3.167
IT0005436875 gﬁgiggé\g[cjé])smp 01/04/2028  USD Mxed 1y 2.20 5.806 1 200,000  94.7 96.2 200,000 1 4.787



Descripion | waturity | Jrading | Covpon | Compon e e - el e e R Bl o
0005479040 o CEEABANCASIUR 501910006 EUR Mixed M 2.30 3.169 1 100,000  99.67 9978 50,000 1 2.877
IT0005518698 ;%fﬁ%ogé‘m‘“ SIUP 981112027 EUR xed oM 5.88 3549 1 500,000 103504 10451 60,000 1 2.772
0005523896 o5 DANCA TM 01/02/2028 EUR pixed | 1y 6.13 5872 1 150,000 100426 102.84 150,000 1 4137
IT0005549479  OARCO ?Zl‘g/;é‘dc AL 140062028 EUR oed 1y 6.00 4783 1 150,000  102.179 102584 150,000 1 4.549
mooosseiza3 b os BONCATY 11/09/2029 EUR ixed |1y 5.75 4164 1 150,000 104371 104939 150,000 1 3.972
IT0005561367 1133161;;2\5%5 6,875% 13/09/2028  EUR Fred gy 6.88 4706 1 100,000 104201 106.203 100,000 1 3.723
IT0005565491 IZ%?O%%BBANCA SIUP 29/09/2028 EUR Mixed 6 5.25 3853 1 80,000 10353  103.89 50,000 1 3.680
IT0005568719 gﬁggggp ™ 04/12/2029 EUR xed  3M 5.00 4665 1 100,000  101.02 10238 100,000 1 4225
IT0005583460 gg%%ﬁg/g%?é ALl 200022030 EUR Mixed |1y 425 3934 1 100,000 101 10322 100,000 1 3.263
IT0005586729 ‘fg‘,%‘f;’,‘;o%?éﬁﬁdc AL  18/0612034 EUR Med 1y 5.00 4750 1 200,000 10159 1041 200,000 1 4.369
IT0005603284 f%%?ggﬁp & 12/07/2031  EUR Faed | gy 3.88 3817 1 100,000 10025 10325 100,000 1 3.150
1T0005611253 ?lf‘dl\ggg&iga“ 09/09/2030 EUR Med 1y 3.88 3716 1 150,000  100.633 101188 150,000 1 3.567
IT0005623837 ZBQ/ILC/(S)GB;I}’IBT&LL 26/11/2036 EUR Mixed |1y 450 2387 1 200,000 10055  103.01 200,000 1 2.104
IT0005634602 SQ%EZOD%P ™ 26/03/2032 EUR Mixed  3M 3.50 3749 1 100,000 98745 101565 100,000 1 3.194
IT0005665507 g}gg;QCCAiILTLAL 575%  06/02/2029 EUR Fied |y 5.75 5626 1 100,000  100.305 10175 100,000 1 4.993 PDF
IT0005685562 fg%gggg ™ 16/02/2033 EUR Mixed  3M 3.30 3749 1 100,000 97415 1007 100,000 1 3.180



Nr. of Nr. of
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0005689986 poyCePTL M 15/07/2030 EUR pixed | 1y 2.88 asEm | il 100,000  98.355  98.744 100,000 1 3.229
XS0076085603 DB ZC 27/05/2027 ZAR  27/05/2027 ZAR éiﬁ;on : 10312 1 1,000,000 92.5 945 1,000,000 1 7.402
X51069928783  SonOPENEIC 23/05/2034  ZAR éiﬁ;on : 9.920 1 1,000,000  47.9 5285 1,000,000 1 8.547
XS1107727007 fé%ggggﬁp 2,125% 10/09/2026  EUR Fred gy 2.13 4522 2 300,000  99.81 10033 100,000 1 2.128
xs1204150410 (R ASRICOLE2825% 4703027 EUR Fed | gy 2.63 3313 |1 100,000 9958  100.08 100,000 1 2.461
XS1311440082 SEIL\IE%%IO% SUB 27/10/2047 EUR Med 1y 5.50 5441 1 100,000  101.96  102.64 100,000 1 5.386
XS1402921412 JZI;/I\{[&;‘(?Z’%N Bl 29/10/2026 EUR Fed | gy 1.50 3128 1 200,000  99.651  100.047 200,000 1 1.262
XS1428773763 giffgjﬁg MSUB 08/06/2048 EUR Med 1y 5.00 4899 1 100,000  102.36  102.64 200,000 2 4.878
XS1457608286 ggllggggspég’ﬁ% 26/10/2028 EUR raed | gy 1.50 3281 1 200,000 96271  97.209 100,000 1 2.823
XS1508450688 IZJE{%/F%DIT 2125% 941102026 EUR Fred gy 2.13 2772 1 100,000  99.86  100.089 200,000 1 1.656
XS1538284230 g&.lég%lCOLE 1875% 201212026 EUR Faed | gy 1.88 3397 1 100,000 9945  99.88 100,000 1 2.188
XS1603892149 fg%%‘g;&g;? 27/04/2027 EUR f;’t‘gd 1Y 1.88 3134 1 100,000 99121  99.639 100,000 1 2.383
XS1700435453 113;4/111(?/1;71218; YL 17/10/2027 EUR Mixed |1y 6.607 1 100,000  100.815 103.15 100,000 1 4.552
xs1725580622  onrO- o 2T 907110027 EUR Fred —y 3.50 3235 1 100,000  100.32 10055 100,000 1 3.052
XS1750986744 fl‘ll%(yflll‘é /S/;R%I‘é o 160092026 EUR Fied |y 1.13 18233 1 200,000 98416  101.085 200,000 1 -10.306
XS1752894292 11\/:3(/)11\};5 oasealtV 18/01/2028 EUR Mxed 1y 7.71 3881 1 100,000 1052 10636 100,000 1 3.082




Descripion | waturity | Jrading | Covpon | Compon e e - el e e R Bl o
Xs1784311703 N EOL ST 01/03/2028 EUR Faed | gy 3.88 3.425 100,000  100.651 101129 100,000 1 3.107
XS1785340172 Ff;ﬁg;ﬁ%gom 20/03/2028 EUR Fred gy 1.75 3.118 200,000  97.891  97.99 100,000 1 3.052
X51796209010  SOUDNAR SACHS 2% 55103028 EUR Fed | gy 2.00 3.169 200,000 98191  99.083 200,000 1 2.587
XS1941841311 S;BIE%‘% 3815% 20/01/2029 EUR Fred gy 3.88 3.234 100,000 10148  101.81 100,000 1 3.004
XS2022424993 Tgf%jﬁ%g‘om 04/07/2029 EUR Fed | gy 1.75 3.258 100,000  95.9 96239 100,000 1 3.130
XS2056491587 g%gf%%ﬁ?g& 01/10/2030 EUR Fred gy 2.12 3.547 100,000 9461 9501 100,000 1 3.438
XS2066706735 51\11%0/5111\; /?I(')]/Sszc o 17102034 EUR Fed | gy 1,018 4.091 100,000 7973  82.02 100,000 1 3.714
XS2066706909 5'1;1%0/1:111\; /z%sfc AL 17062027 EUR Fred gy 0.38 4.685 200,000  96.499  99.137 200,000 1 1.409
XS2081018629 i%%f%s/ﬁggom 19/11/2026  EUR raed | gy 1.00 2.743 100,000 9953 9958 100,000 1 2.556
XS2101558307 ?Sé(fﬁ%??c% sy | 15/01/2032  EUR Med 1y 2.73 0.254 200,000  99.79  99.989 200,000 1 0.217
XS2104968404 %‘%g%gg ReLL 20/01/2030 EUR Faed | gy 1.80 3418 250,000  94.827 95389 250,000 1 3.236
XS2201857534 gﬁggéj‘fbﬂ%ﬁgwc& 14/07/2031 EUR Fred gy 2.43 3.856 100,000 93711 94979 100,000 1 3.559
XS2227196404 fgggg‘gg%ﬁmm 08/09/2027 EUR raed | gy 1.00 3.109 100,000  97.81  97.96 100,000 1 2.962
XS2237434803 ggg%ciﬁm 3.25% " 23/09/2030 EUR Fred —y 3.25 3.312 100,000 9976  100.389 100,000 1 3.146
XS2241390983 ﬁ}ﬁ?gosgégw 21% 13112030 USD Fied |y 2.10 5.474 100,000  87.491
XS2280845145 ]fffg‘{ /1;})1‘3{30'20% 11/01/2033 EUR Fred —y 3.352 100,000  80.939  83.9 100,000 1 2.775




Descripion | waturity | Jrading | Covpon | Compon e e - el e e R Bl o
X52288932853 o ORFER 9:80% 19/01/2028  ZAR Faed | gy 5.80 8.643 2,500,000 96.25 101 2,500,000 1 5.035
XS2317069685 g/\g};ﬁ;g/&g}zm 16/03/2028 EUR f;‘gd 1Y 0.75 3.078 100,000 9644  96.619 100,000 1 2.958
X52332590475  po 3% 30/04/2029 EUR Fxed 6w 2.13 3.508 100,000 96221  96.799 100,000 1 3.368
XS$2360310044 gﬂlg;g%g%ﬁ? 05/07/2029  EUR lr‘gfgd 1Y 0.80 2.392 100,000  94.852 96201 100,000 1 1.890
X52361258317 LT BN TM 07/10/2031  EUR ixed |1y 4.476 100,000 9955 1005 100,000 1 4.266
XS2374594823 Xg%?;"‘{ég%lam' 12/02/2030  EUR Fred gy 0.38 3.940 100,000 88549  91.019 100,000 1 3.122
XS2397352662 i%?o%?o?zwsw calL 1800172082 EUR Mixed |1y 4.75 4.765 100,000  99.901 100359 100,000 1 4.668
XS2398807383 gm@gggy&m 21/10/2027 EUR Med 1y 0.50 0.883 100,000 9955  99.67 100,000 1 0.781
XS2411537033 Eggﬁgggﬁgﬁ 25/02/2032 EUR Mixed |1y 3.88 3.863 100,000  100.04 10032 100,000 1 3.806
XS2431320378 %?g;gg;‘ggﬁfy 17/07/2029 EUR Med 1y 1.00 2.628 100,000 9548 9567 100,000 1 2.557
XS2433139966 ?é%?fé%??c&“ﬁ 18/01/2028 EUR Mixed |1y 0.93 1.538 100,000  99.141  99.385 100,000 1 1.364
XS2433141947 Iljgéfg%gg 1.625% 18/01/2032 EUR Fred gy 1.63 3.546 100,000  90.65  90.93 100,000 1 3.485
XS2433828071 Eggfélggg‘;?:u 25/07/2032 EUR Mixed |1y 3.88 3.840 200,000  100.15  100.429 200,000 1 3.787
XS2434421413 ]133/111/%2 0B CALL 19/01/2032 EUR Med 1y 3.38 3.607 200,000  98.858  101.271 200,000 1 3.115
XS2438616240 X%%I;;Vg‘?ﬁﬁ%g N 31/01/2028 EUR raed | gy 0.88 4.032 100,000 9558  97.867 100,000 1 2.368
XS2443527234 12%530%%73&1\{%“1‘4 20/09/2027 EUR Mxed 1y 6.38 6.218 100,000  100.281 10048 100,000 1 6.024




Descripion | waturity | Jrading | Covpon | Compon e e - el e e R Bl o
X52468223107 SOl ORENO8% 06107035 mUR Faed | gy 5.80 4110 1 200,000  108.681 10927 200,000 1 4.002
XS2491620865 ;%fogfogé‘lggﬁm 15/03/2027 EUR xed oM 5.23 3680 1 150,000  100.9 1013 150,000 1 3.001
XS2530053789 g%g&%;ggz%mm 13/09/2026 EUR Fed | gy 6.00 3520 1 150,000 1002 10055 150,000 1 0.258
XS2531420656 ?E%,fg‘/g%sg AL 09/032020 EUR Fred gy 3.88 3316 1 200,000 101341 101.709 200,000 1 3.166
X52533004400  H1p OBANCAS A% 51100026 EUR Fed | gy 3.40 3153 | 2 183,000  100.03 10013 360,000 2 2.636
XS2534908889 ng}}/gggggu 20/01/2033 EUR Med 1y 8.63 7465 1 200,000  105.69  106.059 200,000 1 7.393
XS2545759099 éﬂgf/fﬁsgi%%m% 13/01/2030  EUR Fed | gy 5.25 3381 1 100,000 10592  106.079 100,000 1 3.333
XS2558395351 5122‘3;"’%172“2\1/517;& AL 22/11/2026  EUR f:t‘:d 1Y 3.63 5338 1 50,000  99.49  100.95 50,000 1 0.218
XS2558591967 Eﬂ%ﬁ%?ﬁ%gfﬁ‘] 21/01/2028 EUR Mixed |1y 6.00 5657 | 1 150,000 100538 102.075 150,000 1 4.526
XS2563002653 gg%g%ﬁg@?ﬁu 07/02/2029 EUR Med 1y 463 3878 1 100,000 10178 102 100,000 1 3.784
XS2577053825 %‘éﬁg%gg&“ﬁ 17/01/2029  EUR Mixed |1y 4.80 3822 1 100,000 10227 10248 100,000 1 3.731
XS2577518488 ?g%%gf 6125% 19012027 EUR Fred gy 6.13 4583 1 100,000 100591 101.849 100,000 1 1.786
XS2577533875 ;%?Ofiﬁfoggl\égﬁm 20/01/2028 EUR Mixed |1y 6.8 5750 2 200,000 1016  101.909 100,000 1 5.521
XS2577572188 E”;I;I;/C: fgp/?lgf;EEN 18/01/2027 EUR Fred —y 4.88 2833 1 100,000  100.84 10093 100,000 1 2.630
XS2588885025 Egégg?&fﬁ’l 16/02/2029 EUR Mixed |1y 445 3781 1 150,000  101.611 102.059 150,000 1 3.503
XS2589361240 Izlg/T()Ezs&ss%B'ﬂgALL 20/02/2034 EUR Mxed 1y 6.18 5319 1 200,000 10521 10564 400,000 2 5.251



Descripion | waturity | Jrading | Covpon | Compon e e - el e e R Bl o
X52590759986 o OBARE TM 23/02/2029 EUR pixed | 1y 463 3.940 100,000  101.66 10261 100,000 1 3.544
XS2592650373 %}1;)]23%\885 OREENTM 0810312028 EUR ed 1y 5.00 4.413 150,000  100.931 101359 150,000 1 4125
XS2592658947 ?é%ﬁffg;oggm 08/03/2033 EUR Fed | gy 5.63 3.822 150,000 110271 110.849 150,000 1 3.728
XS2597999452 ﬁ%g%ﬂ?m 14/03/2028  EUR oed 1y 475 4207 100,000  100.87 10098 100,000 1 4134
xs2606341787  Spebe M SREENTM 500052029 EUR ixed |1y 5.63 4.207 150,000 103721 104399 150,000 1 3.951
XS2609970848 S}%g;%‘&f%%BCAL 20/04/2033 EUR Fred gy 5.40 4194 200,000  106.877 107.28 200,000 1 4127

INTSANPAOLO Fixed
XS2625196352  GREEN 4,875% 19/05/2030  EUR 1Y 4.88 3.524 100,000 104671 105139 100,000 1 3.394
19/5/30 rate
XS2625968347 213;//1(\)/\; /I;IONS‘SNCE 3.25%  92/07/2030 EUR Fxed gy 3.25 3.531 100,000  98.98  101.999 100,000 1 2.708
XS2625968693 Exﬁ/glol\zlg'%% 22/11/2026  EUR Faed | gy 3.25 2.683 50,000 10014 10026 50,000 1 2.261
XS2625968776 ?%ZVEQIZN{}?%O% 22/05/2035 EUR Fred gy 3.63 4.070 100,000 9676  99.6 100,000 1 3.678
XS2673808486 21?1;%%2\25%\15;\;)140 20/08/2027 EUR Fed | gy 438 2.951 100,000 10144  101.629 100,000 1 2.768
XS2673808726 ?E%%Z‘ZS;}ON;??LO 20/08/2031 EUR Fred gy 5.13 3.572 100,000  107.051 107.309 100,000 1 3.517
X52678749990  (TURRALLSTSS27% 15002033 EUR Faed | gy 5.27 4.348 200,000 10552  106.93 200,000 1 4122
XS2695047659 gi%%ﬁ‘;lg%g /Ele\adc o 26092028 EUR ed 1y 5.50 4276 100,000 10242 10291 100,000 1 4.035
XS2758880798 ITCI\EEFZ%%ACI‘A%?SOC' 05/02/2030 EUR Mixed |1y 425 3.792 100,000  101.501 102.87 100,000 1 3.372
XS2785686523 %?g?;oggscilﬂm 15/03/2029 EUR Med 1y 4.75 4293 100,000  101.131 103.029 100,000 1 3.516
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TAMBURI INV 4,625% Fixed
XS2799786848 21/6/29 CALL 21/06/2029 EUR ey 1Y 4.63 4.241 1 50,000 101 102.4 50,000 1 3.720
PORSCHE 4,125% Fixed
XS2802892054 27/09/2032 CALL 27/09/2032 EUR rate 1Y 4.13 4.170 1 50,000 99.75 101.5 50,000 1 3.844
INTESA SP GREEN Fixed
XS2804485915 3,625% 16/10/30 16/10/2030 EUR rate 1Y 3.63 3.436 1 100,000 100.715 101.239 100,000 1 3.300
VOKLSWAGEN FIN TV Floating
XS2880093765 14/08/26 GREEN 14/08/2026 =~ EUR rate 3M 2.80 2.782 1 100,000 100 100.11 100,000 1 -36.499
ICCREABANCA Fixed
XS2987793150 GREEN 3,375% 30/01/2030 EUR e 1Y 3.38 3.579 1 100,000 99.331 100.2 100,000 1 3.309

30/1/30



