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ABU DHABI COMMERCIAL BNK 5.375 18-Jul-28 4.20 USD XS2651081304 99.79 5.43 A A POS 2 18-Jul-23 ISMA-30/360 18-Jan-24 18-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks UAE UNITED ARAB EMIRATES

ABU DHABI GOVT INT'L 3.125 3-May-26 2.00 USD XS1402929746 96.09 5.21 AA AA STABLE 2 3-May-16 ISMA-30/360 3-Nov-23 3-May-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign UAE UNITED ARAB EMIRATES

ABU DHABI GOVT INT'L 4.125 11-Oct-47 23.40 USD XS1696899035 80.20 5.66 AA AA STABLE 2 11-Oct-17 ISMA-30/360 11-Apr-24 11-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign UAE UNITED ARAB EMIRATES

ABU DHABI GOVT INT'L 3.125 30-Sep-49 25.40 USD XS2057866191 66.35 5.63 AA AA STABLE 2 30-Sep-19 ISMA-30/360 30-Mar-24 30-Sep-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign UAE UNITED ARAB EMIRATES

ABU DHABI GOVT INT'L 3.125 16-Apr-30 6.00 USD XS2125308168 90.08 5.07 AA AA STABLE 2 16-Apr-20 ISMA-30/360 16-Apr-24 16-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign UAE UNITED ARAB EMIRATES

ABU DHABI GOVT INT'L 3.875 16-Apr-50 26.00 USD XS2125308242 75.78 5.67 AA AA STABLE 2 16-Apr-20 ISMA-30/360 16-Apr-24 16-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign UAE UNITED ARAB EMIRATES

ABU DHABI GOVT INT'L 2.500 16-Apr-25 1.00 USD XS2125308085 97.36 5.36 AA AA STABLE 2 16-Apr-20 ISMA-30/360 16-Apr-24 16-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign UAE UNITED ARAB EMIRATES

ABU DHABI NATIONAL ENERG 3.875 6-May-24 0.00 USD XS1017435352 100.00 3.94 NR NR NA 2 6-May-14 ISMA-30/360 6-Nov-23 6-May-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Electric UAE UNITED ARAB EMIRATES

ABU DHABI NATIONAL ENERG 4.375 22-Jun-26 2.10 USD XS1435072464 97.91 5.42 NR NR NA 2 22-Jun-16 ISMA-30/360 22-Dec-23 22-Jun-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Electric UAE UNITED ARAB EMIRATES

ABU DHABI NATIONAL ENERG 4.375 23-Apr-25 1.00 USD XS1808737594 98.69 5.77 NA NR NA 2 23-Apr-18 ISMA-30/360 23-Apr-24 23-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Electric UAE UNITED ARAB EMIRATES

ABU DHABI NATIONAL ENERG 2.000 29-Apr-28 4.00 USD XS2333388184 87.84 5.43 NA NR NA 2 29-Apr-21 ISMA-30/360 29-Apr-24 29-Oct-24 Y NA 29-Jan-28 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Electric UAE UNITED ARAB EMIRATES

AIA GROUP LTD 5.625 25-Oct-27 3.50 USD US00131MAN39 100.97 5.32 A+ A+ STABLE 2 25-Oct-22 ISMA-30/360 25-Apr-24 25-Oct-24 Y NA 25-Sep-27 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Insurance HONG KONG HONG KONG

AIA GROUP LTD 4.950 4-Apr-33 8.90 USD US00131MAP86 96.94 5.39 A+ A+ STABLE 2 4-Apr-23 ISMA-30/360 4-Apr-24 4-Oct-24 Y NA 4-Jan-33 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Insurance HONG KONG HONG KONG

AIRPORT AUTHORITY HK 4.875 12-Jan-26 1.70 USD USY000AKAJ65 99.40 5.25 AA+ AA+ STABLE 2 12-Jan-23 ISMA-30/360 12-Jan-24 12-Jul-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign HONG KONG HONG KONG

AIRPORT AUTHORITY HK 4.875 12-Jan-30 5.70 USD USY000AKAG27 99.02 5.07 AA+ AA+ STABLE 2 12-Jan-23 ISMA-30/360 12-Jan-24 12-Jul-24 Y NA 12-Nov-29 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign HONG KONG HONG KONG

AIRPORT AUTHORITY HK 4.875 12-Jan-33 8.70 USD USY000AKAH00 98.66 5.07 AA+ AA+ STABLE 2 12-Jan-23 ISMA-30/360 12-Jan-24 12-Jul-24 Y NA 12-Oct-32 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign HONG KONG HONG KONG

ALIBABA GROUP HOLDING 3.600 28-Nov-24 0.60 USD US01609WAQ50 98.75 5.83 A+ A+ STABLE 2 25-Nov-15 ISMA-30/360 28-Nov-23 28-May-24 Y NA 28-Aug-24 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA

ALIBABA GROUP HOLDING 3.400 6-Dec-27 3.60 USD US01609WAT99 93.72 5.34 A+ A+ STABLE 2 6-Dec-17 ISMA-30/360 6-Dec-23 6-Jun-24 Y NA 6-Sep-27 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA

ALIBABA GROUP HOLDING 2.125 9-Feb-31 6.80 USD US01609WAX02 81.04 5.52 A+ A+ STABLE 2 9-Feb-21 ISMA-30/360 9-Feb-24 9-Aug-24 Y NA 9-Nov-30 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA

ALPHABET INC 1.998 15-Aug-26 2.30 USD US02079KAC18 93.59 5.00 AA+ AA+ STABLE 2 9-Aug-16 30/360 15-Feb-24 15-Aug-24 Y NA 15-May-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

ALTRIA GROUP INC 3.400 6-May-30 6.00 USD US02209SBJ15 89.13 5.55 BBB BBB POS 2 6-May-20 30/360 6-Nov-23 6-May-24 Y NA 6-Feb-30 2,000 1 1,000 PHILIP MORRIS USA INC GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED STATES

ALTRIA GROUP INC 6.875 1-Nov-33 9.50 USD US02209SBR31 106.10 6.02 BBB BBB POS 2 1-Nov-23 30/360 1-May-24 1-Nov-24 Y NA 1-Aug-33 2,000 1 1,000 PHILIP MORRIS USA INC GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED STATES

AMAZON.COM INC 4.700 29-Nov-24 0.60 USD US023135CM69 99.66 5.31 AA AA STABLE 2 1-Dec-22 30/360 29-Nov-23 29-May-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

AMAZON.COM INC 4.600 1-Dec-25 1.60 USD US023135CN43 99.18 5.14 AA AA STABLE 2 1-Dec-22 30/360 1-Dec-23 1-Jun-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

AMAZON.COM INC 4.550 1-Dec-27 3.60 USD US023135CP90 98.60 4.98 AA AA STABLE 2 1-Dec-22 30/360 1-Dec-23 1-Jun-24 Y NA 1-Nov-27 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

AMAZON.COM INC 4.650 1-Dec-29 5.60 USD US023135CQ73 98.65 4.93 AA AA STABLE 2 1-Dec-22 30/360 1-Dec-23 1-Jun-24 Y NA 1-Oct-29 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

AMAZON.COM INC 3.600 13-Apr-32 8.00 USD US023135CH74 90.43 5.08 AA AA STABLE 2 13-Apr-22 30/360 13-Apr-24 13-Oct-24 Y NA 13-Jan-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

AMAZON.COM INC 4.700 1-Dec-32 8.60 USD US023135CR56 97.40 5.08 AA AA STABLE 2 1-Dec-22 30/360 1-Dec-23 1-Jun-24 Y NA 1-Sep-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

AMERICAN EXPRESS CO 5.389 28-Jul-27 3.20 USD US025816DG18 99.63 5.78 BBB+ BBB+ STABLE 2 28-Jul-23 30/360 28-Jan-24 28-Jul-24 Y A 28-Jul-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv UNITED STATES UNITED STATES

AP MOLLER-MAERSK A/S 4.500 20-Jun-29 5.10 USD USK0479SAF58 96.42 5.30 BBB+ BBB+ STABLE 2 20-Jun-19 ISMA-30/360 20-Dec-23 20-Jun-24 Y NA 20-Mar-29 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Transportation DENMARK DENMARK

APPLE INC 3.250 8-Aug-29 5.30 USD US037833EN61 92.18 4.95 AA+ AA+ STABLE 2 8-Aug-22 30/360 8-Feb-24 8-Aug-24 Y NA 8-Jun-29 2,000 1 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

APPLE INC 4.421 8-May-26 2.00 USD US037833ES58 99.06 4.92 AA+ AA+ STABLE 2 10-May-23 30/360 8-Nov-23 8-May-24 Y NA 10-May-24 2,000 1 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

ARCELORMITTAL 4.250 16-Jul-29 5.20 USD US03938LBC72 94.25 5.53 BBB- BBB- POS 2 16-Jul-19 30/360 16-Jan-24 16-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Iron/Steel LUXEMBOURG LUXEMBOURG

ASTRAZENECA PLC 3.375 16-Nov-25 1.50 USD US046353AL27 97.17 5.31 A A STABLE 2 16-Nov-15 30/360 16-Nov-23 16-May-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Pharmaceuticals BRITAIN UNITED KINGDOM

AT&T INC 5.500 15-Mar-27 2.90 GBP XS0291949120 100.23 5.40 BBB BBB STABLE 1 15-Mar-07 ACT/ACT 15-Mar-24 15-Mar-25 NA NA NA 50,000 1 50,000 NA EURO NON-DOLLAR Sr Unsecured Telecommunications UNITED STATES UNITED STATES

AT&T INC 5.539 20-Feb-26 1.80 USD US00206RMP46 99.93 5.58 BBB BBB STABLE 2 22-Feb-23 30/360 20-Feb-24 20-Aug-24 Y NA 10-May-24 2,000 1 1,000 NA GLOBAL Sr Unsecured Telecommunications UNITED STATES UNITED STATES

BAIDU INC 4.125 30-Jun-25 1.20 USD US056752AG38 98.12 5.81 NA NA NA 2 30-Jun-15 ISMA-30/360 NONEOM 30-Dec-23 30-Jun-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA

BANCO SANTANDER SA 4.379 12-Apr-28 4.00 USD US05964HAJ41 94.88 5.85 A- A+ STABLE 2 12-Apr-18 30/360 12-Apr-24 12-Oct-24 NA NA NA 200,000 0 200,000 NA GLOBAL Sr Non Preferred Banks SPAIN SPAIN

BANCO SANTANDER SA 5.125 25-Jan-30 5.70 GBP XS2579493037 98.79 5.37 A+ A+ STABLE 1 25-Jan-23 ACT/ACT 25-Jan-24 25-Jan-25 NA NA NA 100,000 0 100,000 NA EURO MTN Sr Preferred Banks SPAIN SPAIN

BANCO SANTANDER SA 6.938 7-Nov-33 9.50 USD US05964HAZ82 107.27 5.93 A+ A+ STABLE 2 7-Nov-23 30/360 7-Nov-23 7-May-24 NA NA NA 200,000 0 200,000 NA GLOBAL Sr Preferred Banks SPAIN SPAIN

BANK OF AMERICA CORP 3.500 19-Apr-26 2.00 USD US06051GFX25 96.95 5.15 A- A- STABLE 2 19-Apr-16 30/360 19-Apr-24 19-Oct-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 2.300 25-Jul-25 1.20 GBP XS1458411276 96.47 5.33 A- A- STABLE 1 26-Jul-16 ACT/ACT 25-Jul-23 25-Jul-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 3.248 21-Oct-27 3.50 USD US06051GGA13 94.38 5.03 A- A- STABLE 2 21-Oct-16 30/360 21-Apr-24 21-Oct-24 Y NA 21-Oct-26 2,000 1 1,000 NA DOMESTIC MTN Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 4.250 10-Dec-26 2.60 GBP XS1002979141 97.90 5.12 A- A- STABLE 2 10-Dec-13 ACT/ACT 10-Dec-23 10-Jun-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 4.948 22-Jul-28 4.20 USD US06051GKW86 98.34 5.92 A- A- STABLE 2 22-Jul-22 30/360 22-Jan-24 22-Jul-24 Y NA 22-Jul-27 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 5.080 20-Jan-27 2.70 USD US06051GLE79 99.08 6.00 A- A- STABLE 2 20-Jan-23 30/360 20-Jan-24 20-Jul-24 Y NA 20-Jan-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 5.015 22-Jul-33 9.20 USD US06051GKY43 95.98 5.80 A- A- STABLE 2 22-Jul-22 30/360 22-Jan-24 22-Jul-24 Y NA 22-Jul-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 5.202 25-Apr-29 5.00 USD US06051GLG28 98.60 5.85 A- A- STABLE 2 25-Apr-23 30/360 25-Apr-24 25-Oct-24 Y NA 25-Apr-28 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 7.000 31-Jul-28 4.30 GBP XS0379947236 106.70 5.22 A- A- STABLE 2 31-Jul-08 ACT/ACT 31-Jan-24 31-Jul-24 NA NA NA 50,000 1 50,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 2.687 22-Apr-32 8.00 USD US06051GJT76 82.69 5.84 A- A- STABLE 2 22-Apr-21 30/360 22-Apr-24 22-Oct-24 Y NA 22-Apr-31 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 5.933 15-Sep-27 3.40 USD US06051GLV94 100.71 5.91 A- A- STABLE 2 15-Sep-23 30/360 15-Mar-24 15-Sep-24 Y NA 15-Sep-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF AMERICA CORP 6.699 15-Sep-27 3.40 USD US06051GLX50 101.65 6.11 A- A- STABLE 4 15-Sep-23 ACT/360 19-Mar-24 20-Jun-24 Y NA 15-Sep-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

BANK OF CHINA/HONG KONG 2.375 16-Jan-25 0.70 USD XS2100404800 97.89 5.45 A NA NA 2 16-Jan-20 ISMA-30/360 16-Jan-24 16-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks CHINA CHINA

BANK OF EAST ASIA LTD 6.750 15-Mar-27 2.90 USD XS2592797398 100.47 6.75 BBB A- STABLE 2 15-Mar-23 ISMA-30/360 15-Mar-24 15-Sep-24 Y NA 15-Mar-26 250,000 0 1,000 NA EURO MTN Unsecured Banks HONG KONG HONG KONG

BARCLAYS PLC 3.650 16-Mar-25 0.90 USD US06738EAE59 98.22 5.76 BBB+ BBB+ STABLE 2 16-Mar-15 30/360 16-Mar-24 16-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 4.375 12-Jan-26 1.70 USD US06738EAN58 97.71 5.80 BBB+ BBB+ STABLE 2 12-Jan-16 30/360 12-Jan-24 12-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 3.250 12-Feb-27 2.80 GBP XS1472663670 93.97 5.65 BBB+ BBB+ STABLE 1 12-Aug-16 ACT/ACT 12-Feb-24 12-Feb-25 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 2.291 15-Aug-29 5.30 EUR XS1474201024 93.28 3.71 BBB+ BBB+ STABLE 1 15-Aug-16 ACT/ACT 15-Aug-23 15-Aug-24 NA NA NA 100,000 0 100,000 NA EURO MTN Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 5.304 9-Aug-26 2.30 USD US06738EBZ79 99.19 6.62 BBB+ BBB+ STABLE 2 9-Aug-22 30/360 9-Feb-24 9-Aug-24 Y NA 9-Aug-25 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 3.000 8-May-26 2.00 GBP XS1992115524 95.19 5.59 BBB+ BBB+ STABLE 1 8-May-19 ACT/ACT 8-May-23 8-May-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 7.325 2-Nov-26 2.50 USD US06738ECC75 101.98 6.81 BBB+ BBB+ STABLE 2 2-Nov-22 30/360 2-Nov-23 2-May-24 Y NA 2-Nov-25 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 6.369 31-Jan-31 6.80 GBP XS2570940226 102.29 6.08 BBB+ BBB+ STABLE 1 10-Jan-23 ACT/ACT 31-Jan-24 31-Jan-25 Y NA 31-Jan-30 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 5.746 9-Aug-33 9.30 USD US06738ECA10 98.23 6.20 BBB+ BBB+ STABLE 2 9-Aug-22 30/360 9-Feb-24 9-Aug-24 Y NA 9-Aug-32 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 7.437 2-Nov-33 9.50 USD US06738ECE32 108.22 6.37 BBB+ BBB+ STABLE 2 2-Nov-22 30/360 2-Nov-23 2-May-24 Y NA 2-Nov-32 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 7.385 2-Nov-28 4.50 USD US06738ECD58 104.74 6.38 BBB+ BBB+ STABLE 2 2-Nov-22 30/360 2-Nov-23 2-May-24 Y NA 2-Nov-27 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 2.645 24-Jun-31 7.20 USD US06738EBM66 82.85 6.16 BBB+ BBB+ STABLE 2 24-Jun-20 30/360 24-Dec-23 24-Jun-24 Y NA 24-Jun-30 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 5.829 9-May-27 3.00 USD US06738ECF07 99.80 6.45 BBB+ BBB+ STABLE 2 9-May-23 ISMA-30/360 9-Nov-23 9-May-24 Y NA 9-May-26 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BARCLAYS PLC 6.490 13-Sep-29 5.40 USD US06738ECK91 102.54 6.10 BBB+ BBB+ STABLE 2 13-Sep-23 30/360 13-Mar-24 13-Sep-24 Y NA 13-Sep-28 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

BAT CAPITAL CORP 4.906 2-Apr-30 5.90 USD US05526DBN49 95.79 5.75 BBB+ NR NA 2 2-Apr-20 30/360 2-Apr-24 2-Oct-24 Y NA 2-Jan-30 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED KINGDOM

BAT CAPITAL CORP 4.700 2-Apr-27 2.90 USD US05526DBP96 97.62 5.59 BBB+ NR NA 2 2-Apr-20 30/360 2-Apr-24 2-Oct-24 Y NA 2-Feb-27 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED KINGDOM

BAT CAPITAL CORP 7.750 19-Oct-32 8.50 USD US05526DBX21 111.15 6.05 BBB+ NR NA 2 19-Oct-22 30/360 19-Apr-24 19-Oct-24 Y NA 19-Jul-32 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED KINGDOM

BAT CAPITAL CORP 6.421 2-Aug-33 9.30 USD US054989AB41 102.88 6.01 BBB+ NR NA 2 2-Aug-23 30/360 2-Feb-24 2-Aug-24 Y NA 2-May-33 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED KINGDOM

BAT CAPITAL CORP 5.834 20-Feb-31 6.80 USD US05526DBY04 99.92 5.85 BBB+ NR NA 2 20-Feb-24 30/360 20-Feb-24 20-Aug-24 Y NA 20-Dec-30 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED KINGDOM

BAT CAPITAL CORP 6.000 20-Feb-34 9.80 USD US05526DBZ78 99.18 6.11 BBB+ NR NA 2 20-Feb-24 30/360 20-Feb-24 20-Aug-24 Y NA 20-Nov-33 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED KINGDOM

BAT INTL FINANCE PLC 3.125 6-Mar-29 4.90 EUR XS1043097630 97.20 3.77 BBB+ NR NA 1 6-Mar-14 ACT/ACT 6-Mar-24 6-Mar-25 Y NA 6-Dec-28 100,000 0 1,000 BRITISH AMERICAN TOBACCO EURO MTN Sr Unsecured Agriculture BRITAIN UNITED KINGDOM

BAT INTL FINANCE PLC 2.250 26-Jun-28 4.20 GBP XS2197683894 87.87 5.60 BBB+ NR NA 1 26-Jun-20 ACT/ACT 26-Jun-23 26-Jun-24 Y NA 26-Mar-28 100,000 0 1,000 MULTIPLE GUARANTORS EURO MTN Sr Unsecured Agriculture BRITAIN UNITED KINGDOM

BNP PARIBAS 4.400 14-Aug-28 4.30 USD US09659X2F81 95.20 5.68 A- A+ STABLE 2 14-Aug-18 ISMA-30/360 14-Feb-24 14-Aug-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Non Preferred Banks FRANCE FRANCE

BNP PARIBAS 3.052 13-Jan-31 6.70 USD US09659X2K76 86.23 6.06 A- A+ STABLE 2 13-Jan-20 ISMA-30/360 13-Jan-24 13-Jul-24 Y NA 13-Jan-30 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

BNP PARIBAS 3.132 20-Jan-33 8.70 USD US09659X2T85 83.26 5.96 A- A+ STABLE 2 20-Jan-22 ISMA-30/360 20-Jan-24 20-Jul-24 Y NA 20-Jan-32 200,000 0 1,000 NA EURO-DOLLAR Sr Non Preferred Banks FRANCE FRANCE

BNP PARIBAS 6.000 18-Aug-29 5.30 GBP FR001400I7U8 102.77 5.36 A+ A+ STABLE 2 18-Aug-23 ACT/ACT 18-Feb-24 18-Aug-24 Y NA 18-Aug-28 100,000 0 100,000 NA EURO MTN Sr Preferred Banks FRANCE FRANCE

BNP PARIBAS 5.497 20-May-30 6.10 USD US09659X2V32 98.94 5.91 A- A+ STABLE 2 20-Feb-24 ISMA-30/360 20-Feb-24 20-May-24 Y NA 20-May-29 200,000 0 1,000 NA EURO-DOLLAR Sr Non Preferred Banks FRANCE FRANCE

BRITISH TELECOMMUNICATIO 3.125 21-Nov-31 7.60 GBP XS1720922415 86.46 5.35 BBB BBB STABLE 1 21-Nov-17 ACT/ACT 21-Nov-23 21-Nov-24 Y NA 21-Aug-31 100,000 0 1,000 NA EURO MTN Sr Unsecured Telecommunications BRITAIN UNITED KINGDOM

CHARMING LIGHT INVST LTD 4.375 21-Dec-27 3.60 USD XS1692177774 94.71 6.02 NA NA NA 2 21-Dec-17 ISMA-30/360 21-Dec-23 21-Jun-24 NA NA NA 200,000 0 1,000 CHINA ORIENT ASSET MANAG EURO MTN Sr Unsecured Diversified Finan Serv BRITISH VIRGIN CHINA

CHINA CINDA 2020 I MNGMN 3.000 20-Jan-31 6.70 USD XS2281799572 83.87 5.95 BBB+ NA NA 2 20-Jan-21 ISMA-30/360 20-Jan-24 20-Jul-24 Y NA 20-Oct-30 200,000 0 1,000 CHINA CINDA HK HOLDINGS EURO MTN Sr Unsecured Diversified Finan Serv BRITISH VIRGIN CHINA

CHINA CINDA FINANCE 2015 4.250 23-Apr-25 1.00 USD USG21184AB52 98.34 6.03 BBB+ NA NA 2 23-Apr-15 ISMA-30/360 23-Apr-24 23-Oct-24 NA NA NA 200,000 0 1,000 CHINA CINDA HK HOLDINGS EURO MTN Sr Unsecured Diversified Finan Serv BRITISH VIRGIN CHINA

CHINA CINDA FINANCE 2017 4.400 9-Mar-27 2.90 USD XS1573135099 96.00 5.94 BBB+ NA NA 2 9-Mar-17 ISMA-30/360 9-Mar-24 9-Sep-24 NA NA NA 200,000 0 1,000 CHINA CINDA HK HOLDINGS EURO MTN Sr Unsecured Diversified Finan Serv BRITISH VIRGIN CHINA

CHINA CINDA FINANCE 2017 4.375 8-Feb-25 0.80 USD XS1757392466 98.78 6.01 BBB+ NA NA 2 8-Feb-18 ISMA-30/360 8-Feb-24 8-Aug-24 NA NA NA 200,000 0 1,000 CHINA CINDA HK HOLDINGS EURO MTN Sr Unsecured Diversified Finan Serv BRITISH VIRGIN CHINA

CHINA CINDA FINANCE 2017 4.750 8-Feb-28 3.80 USD XS1757392540 96.24 5.87 BBB+ NA NA 2 8-Feb-18 ISMA-30/360 8-Feb-24 8-Aug-24 NA NA NA 200,000 0 1,000 CHINA CINDA HK HOLDINGS EURO MTN Sr Unsecured Diversified Finan Serv BRITISH VIRGIN CHINA

CITADEL LP 4.875 15-Jan-27 2.70 USD USU1569XAB11 96.97 6.11 BBB BBB STABLE 2 16-Sep-19 30/360 17-Jan-24 17-Jul-24 Y NA 15-Nov-26 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Diversified Finan Serv UNITED STATES UNITED STATES

CITIC 4.000 11-Jan-28 3.70 USD XS1743727130 95.27 5.43 BBB+ BBB+ POS 2 11-Jan-18 ISMA-30/360 11-Jan-24 11-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Holding Companies-Divers HONG KONG CHINA

CITIGROUP INC 3.300 27-Apr-25 1.00 USD US172967JP75 97.82 5.60 BBB+ BBB+ STABLE 2 27-Apr-15 30/360 27-Apr-24 27-Oct-24 NA NA NA 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 3.700 12-Jan-26 1.70 USD US172967KG57 96.96 5.60 BBB+ BBB+ STABLE 2 12-Jan-16 30/360 12-Jan-24 12-Jul-24 NA NA NA 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 3.400 1-May-26 2.00 USD US172967KN09 96.10 5.49 BBB+ BBB+ STABLE 2 2-May-16 30/360 1-May-24 1-Nov-24 NA NA NA 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 3.200 21-Oct-26 2.50 USD US172967KY63 94.57 5.58 BBB+ BBB+ STABLE 2 21-Oct-16 30/360 21-Apr-24 21-Oct-24 Y NA 21-Jul-26 1,000 1 1,000 NA US DOMESTIC Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 5.150 21-May-26 2.10 GBP XS0168658853 100.46 4.91 BBB+ BBB+ STABLE 1 21-May-03 ACT/ACT 21-May-23 21-May-24 NA NA NA 1,000 1 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 3.106 8-Apr-26 1.90 USD US172967MQ12 97.68 6.96 BBB+ BBB+ STABLE 2 8-Apr-20 30/360 8-Apr-24 8-Oct-24 Y NA 8-Apr-25 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 4.910 24-May-33 9.10 USD US172967NU15 94.37 5.94 BBB+ BBB+ STABLE 2 24-May-22 30/360 24-Nov-23 24-May-24 Y NA 24-May-32 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 1.750 28-Jan-25 0.80 EUR XS1173792059 98.55 3.75 BBB+ BBB+ STABLE 1 28-Jan-15 ACT/ACT 28-Jan-24 28-Jan-25 NA NA NA 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 6.270 17-Nov-33 9.60 USD US172967PA33 103.13 5.95 BBB+ BBB+ STABLE 2 17-Nov-22 30/360 17-Nov-23 17-May-24 Y S 17-Nov-32 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 2.520 3-Nov-32 8.50 USD US172967NE72 80.29 5.87 BBB+ BBB+ STABLE 2 3-Nov-21 30/360 3-Nov-23 3-May-24 Y NA 3-Nov-31 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CITIGROUP INC 3.785 17-Mar-33 8.90 USD US172967NN71 87.69 5.90 BBB+ BBB+ STABLE 2 17-Mar-22 30/360 17-Mar-24 17-Sep-24 Y NA 17-Mar-32 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

CN PING AN INSUR OVERSEA 2.850 12-Aug-31 7.30 USD XS2372975040 80.94 6.14 NA NA NA 2 12-Aug-21 ISMA-30/360 12-Feb-24 12-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Diversified Finan Serv HONG KONG CHINA

COMMERZBANK AG 1.125 24-May-24 0.10 EUR DE000CZ40L63 99.83 3.87 BBB- A- POS 1 24-May-17 ACT/ACT 24-May-23 24-May-24 NA NA NA 1,000 1 1,000 NA EURO MTN Sr Non Preferred Banks GERMANY GERMANY

COMMONWEALTH BANK AUST 3.150 19-Sep-27 3.40 USD US2027A1JT52 93.57 5.25 AA- AA- STABLE 2 19-Sep-17 ISMA-30/360 19-Mar-24 19-Sep-24 NA NA NA 2,000 1 1,000 NA EURO MTN Sr Unsecured Banks AUSTRALIA AUSTRALIA

CREDIT AGRICOLE LONDON 4.125 10-Jan-27 2.70 USD US22536PAB76 96.52 5.53 A- NA NA 2 10-Jan-17 ISMA-30/360 10-Jan-24 10-Jul-24 NA NA NA 250,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

CREDIT AGRICOLE SA 6.375 14-Jun-31 7.10 GBP FR001400IKV7 104.40 5.67 A- A+ STABLE 1 14-Jun-23 ACT/ACT 14-Jun-23 14-Jun-24 Y NA 14-Jun-30 100,000 0 100,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

CREDIT AGRICOLE SA 6.316 3-Oct-29 5.40 USD US22536PAJ03 102.06 6.00 A- A+ STABLE 2 3-Oct-23 ISMA-30/360 3-Apr-24 3-Oct-24 Y NA 3-Oct-28 250,000 0 1,000 NA EURO-DOLLAR Sr Non Preferred Banks FRANCE FRANCE

DELL INT LLC / EMC CORP 5.300 1-Oct-29 5.40 USD US24703TAG13 99.33 5.44 BBB NA NA 2 15-Jun-21 30/360 1-Apr-24 1-Oct-24 Y NA 1-Jul-29 2,000 1 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

DELL INT LLC / EMC CORP 6.200 15-Jul-30 6.20 USD US24703TAH95 103.22 5.58 BBB NA NA 2 15-Jun-21 30/360 15-Jan-24 15-Jul-24 Y NA 15-Apr-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

DELL INT LLC / EMC CORP 5.250 1-Feb-28 3.80 USD US24703DBJ90 99.57 5.38 BBB NA NA 2 24-Jan-23 30/360 1-Feb-24 1-Aug-24 Y NA 1-Jan-28 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

DELL INT LLC / EMC CORP 5.750 1-Feb-33 8.80 USD US24703DBL47 100.86 5.62 BBB NA NA 2 24-Jan-23 30/360 1-Feb-24 1-Aug-24 Y NA 1-Nov-32 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

DEUTSCHE BANK NY 6.119 14-Jul-26 2.20 USD US25160PAJ66 100.09 7.14 BBB NA NA 2 14-Jul-22 30/360 14-Jan-24 14-Jul-24 Y NA 14-Jul-25 150,000 0 1,000 NA GLOBAL Sr Non Preferred Banks GERMANY GERMANY

DEUTSCHE BANK NY 6.720 18-Jan-29 4.70 USD US251526CS67 102.01 6.56 BBB NA NA 2 18-Jan-23 30/360 18-Jan-24 18-Jul-24 Y NA 18-Jan-28 150,000 0 1,000 NA GLOBAL Sr Non Preferred Banks GERMANY GERMANY

DEUTSCHE BANK NY 7.146 13-Jul-27 3.20 USD US25160PAN78 102.14 6.61 BBB NA NA 2 13-Jul-23 30/360 13-Jan-24 13-Jul-24 Y NA 13-Jul-26 150,000 0 1,000 NA GLOBAL Sr Non Preferred Banks GERMANY GERMANY

DEUTSCHE BANK NY 6.819 20-Nov-29 5.60 USD US251526CU14 102.89 6.36 BBB NA NA 2 20-Nov-23 30/360 20-Nov-23 20-May-24 Y NA 20-Nov-28 150,000 0 1,000 NA GLOBAL Sr Non Preferred Banks GERMANY GERMANY

ELECTRICITE DE FRANCE SA 4.500 21-Sep-28 4.40 USD USF2893TAU00 95.72 5.61 BBB BBB STABLE 2 21-Sep-18 ISMA-30/360 21-Mar-24 21-Sep-24 Y NA 21-Jun-28 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Electric FRANCE FRANCE

ELECTRICITE DE FRANCE SA 5.700 23-May-28 4.10 USD USF29416AB40 100.54 5.55 BBB BBB STABLE 2 23-May-23 ISMA-30/360 23-Nov-23 23-May-24 Y NA 23-Apr-28 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Electric FRANCE FRANCE

ELECTRICITE DE FRANCE SA 6.250 23-May-33 9.10 USD USF29416AC23 102.72 5.86 BBB BBB STABLE 2 23-May-23 ISMA-30/360 23-Nov-23 23-May-24 Y NA 23-Feb-33 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Electric FRANCE FRANCE

ELI LILLY & CO 4.700 27-Feb-33 8.80 USD US532457CF35 96.31 5.23 A+ A+ STABLE 2 27-Feb-23 30/360 27-Feb-24 27-Aug-24 Y NA 27-Nov-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Pharmaceuticals UNITED STATES UNITED STATES

EMIRATES NBD BANK PJSC 5.625 21-Oct-27 3.50 USD XS2546930061 101.06 5.29 NA NA NA 2 21-Oct-22 ISMA-30/360 21-Apr-24 21-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks UAE UNITED ARAB EMIRATES

EMIRATES NBD BANK PJSC 6.745 31-Jan-29 4.80 USD XS2754455769 101.50 6.35 NA NA NA 4 31-Jan-24 ACT/360 30-Apr-24 30-Jul-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks UAE UNITED ARAB EMIRATES

EXPORT-IMPORT BK INDIA 3.375 5-Aug-26 2.30 USD US30216KAA07 95.32 5.60 BBB- BBB- STABLE 2 5-Aug-16 ISMA-30/360 5-Feb-24 5-Aug-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign INDIA INDIA

EXPORT-IMPORT BK INDIA 2.250 13-Jan-31 6.70 USD US30216KAF93 80.86 5.73 BBB- BBB- STABLE 2 13-Jan-21 ISMA-30/360 13-Jan-24 13-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign INDIA INDIA

EXPORT-IMPORT BK INDIA 3.875 1-Feb-28 3.80 USD US30216KAC62 94.29 5.58 NA BBB- STABLE 2 1-Feb-18 ISMA-30/360 1-Feb-24 1-Aug-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign INDIA INDIA

FIL LTD/BERMUNDA 2.500 4-Nov-26 2.50 EUR XS1511793124 95.52 4.42 BBB+ BBB+ STABLE 1 4-Nov-16 ACT/ACT 4-Nov-23 4-Nov-24 NA NA NA 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Diversified Finan Serv BERMUDA UNITED KINGDOM

FWD GROUP HOLDINGS LTD 7.784 6-Dec-33 9.60 USD XS2730013104 105.64 6.97 NA NA NA 2 6-Dec-23 ISMA-30/360 6-Dec-23 6-Jun-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Insurance CAYMAN ISLANDS HONG KONG

GENERAL MOTORS CO 4.200 1-Oct-27 3.40 USD US37045VAN01 95.64 5.62 BBB BBB STABLE 2 7-Aug-17 30/360 1-Apr-24 1-Oct-24 Y NA 1-Jul-27 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS CO 5.000 1-Oct-28 4.40 USD US37045VAS97 97.77 5.58 BBB BBB STABLE 2 10-Sep-18 30/360 1-Apr-24 1-Oct-24 Y NA 1-Jul-28 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 4.350 17-Jan-27 2.70 USD US37045XBT28 96.83 5.62 BBB BBB STABLE 2 17-Jan-17 30/360 17-Jan-24 17-Jul-24 Y NA 17-Oct-26 2,000 1 1,000 AMERICREDIT FINANCIAL SE US DOMESTIC Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 4.300 13-Jul-25 1.20 USD US37045XAZ96 98.27 5.80 BBB BBB STABLE 2 13-Jul-15 30/360 13-Jan-24 13-Jul-24 Y NA 13-Apr-25 2,000 1 1,000 AMERICREDIT FINANCIAL SE GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 5.250 1-Mar-26 1.80 USD US37045XBG07 99.37 5.61 BBB BBB STABLE 2 1-Mar-16 30/360 1-Mar-24 1-Sep-24 Y NA 1-Dec-25 2,000 1 1,000 AMERICREDIT FINANCIAL SE GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

LIST OF FIXED INCOME SECURITIES
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GENERAL MOTORS FINL CO 4.000 6-Oct-26 2.40 USD US37045XBQ88 96.28 5.66 BBB BBB STABLE 2 6-Oct-16 30/360 6-Apr-24 6-Oct-24 Y NA 6-Jul-26 2,000 1 1,000 AMERICREDIT FINANCIAL SE GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 2.700 10-Jun-31 7.10 USD US37045XDL73 81.18 5.99 BBB BBB STABLE 2 10-Jun-21 30/360 10-Dec-23 10-Jun-24 Y NA 10-Mar-31 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 1.550 30-Jul-27 3.20 GBP XS2384288747 88.42 5.54 BBB BBB STABLE 1 7-Sep-21 ACT/ACT 30-Jul-23 30-Jul-24 Y NA 30-May-27 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 1.000 24-Feb-25 0.80 EUR XS2444424639 97.71 3.90 BBB BBB STABLE 1 24-Feb-22 ACT/ACT 24-Feb-24 24-Feb-25 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 6.400 9-Jan-33 8.70 USD US37045XED49 102.06 6.09 BBB BBB STABLE 2 9-Jan-23 30/360 9-Jan-24 9-Jul-24 Y NA 9-Oct-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 2.700 20-Aug-27 3.30 USD US37045XDA19 91.31 5.62 BBB BBB STABLE 2 20-Aug-20 30/360 20-Feb-24 20-Aug-24 Y NA 20-Jun-27 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 4.300 15-Feb-29 4.80 EUR XS2587352340 101.94 3.84 BBB BBB STABLE 1 15-Feb-23 ACT/ACT 15-Feb-24 15-Feb-25 Y NA 15-Dec-28 100,000 0 1,000 NA EURO MTN Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 5.150 15-Aug-26 2.30 GBP XS2587351706 98.92 5.65 BBB BBB STABLE 1 15-Feb-23 ACT/ACT 15-Aug-23 15-Aug-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 5.400 6-Apr-26 1.90 USD US37045XEF96 99.46 5.70 BBB BBB STABLE 2 6-Apr-23 30/360 6-Apr-24 6-Oct-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 5.850 6-Apr-30 5.90 USD US37045XEG79 99.87 5.87 BBB BBB STABLE 2 6-Apr-23 30/360 6-Apr-24 6-Oct-24 Y NA 6-Feb-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 3.100 12-Jan-32 7.70 USD US37045XDS27 82.60 5.95 BBB BBB STABLE 2 11-Jan-22 30/360 12-Jan-24 12-Jul-24 Y NA 12-Oct-31 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GENERAL MOTORS FINL CO 6.697 8-May-27 3.00 USD US37045XES18 101.01 6.29 BBB BBB STABLE 4 8-Feb-24 ACT/360 8-Feb-24 8-May-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES UNITED STATES

GLENCORE FINANCE EUROPE 3.750 1-Apr-26 1.90 EUR XS1050842423 99.91 3.80 BBB+ NA NA 1 1-Apr-14 ACT/ACT 1-Apr-24 1-Apr-25 Y NA 1-Jan-26 100,000 0 1,000 MULTIPLE GUARANTORS EURO MTN Sr Unsecured Mining JERSEY AUSTRALIA

GLENCORE FUNDING LLC 4.000 16-Apr-25 1.00 USD XS1218432349 98.27 5.88 BBB+ NA NA 2 16-Apr-15 ISMA-30/360 16-Apr-24 16-Oct-24 NA NA NA 2,000 1 1,000 MULTIPLE GUARANTORS EURO-DOLLAR Sr Unsecured Mining UNITED STATES AUSTRALIA

GLENCORE FUNDING LLC 4.000 27-Mar-27 2.90 USD USU37818AR97 95.96 5.52 BBB+ NA NA 2 27-Mar-17 30/360 27-Mar-24 27-Sep-24 Y NA 27-Dec-26 2,000 1 1,000 MULTIPLE GUARANTORS EURO-DOLLAR Sr Unsecured Mining UNITED STATES AUSTRALIA

GLENCORE FUNDING LLC 3.875 27-Oct-27 3.50 USD USU37818AT53 94.42 5.66 BBB+ NA NA 2 27-Oct-17 30/360 27-Apr-24 27-Oct-24 Y NA 27-Jul-27 2,000 1 1,000 MULTIPLE GUARANTORS EURO-DOLLAR Sr Unsecured Mining UNITED STATES AUSTRALIA

GLENCORE FUNDING LLC 4.875 12-Mar-29 4.90 USD USU37818AV00 96.56 5.69 BBB+ NA NA 2 12-Mar-19 30/360 12-Mar-24 12-Sep-24 Y NA 12-Dec-28 2,000 1 1,000 MULTIPLE GUARANTORS EURO-DOLLAR Sr Unsecured Mining UNITED STATES AUSTRALIA

GLENCORE FUNDING LLC 5.400 8-May-28 4.00 USD USU37818BF41 99.21 5.62 BBB+ NA NA 2 8-May-23 30/360 8-Nov-23 8-May-24 Y NA 8-Apr-28 2,000 1 1,000 MULTIPLE GUARANTORS EURO-DOLLAR Sr Unsecured Mining UNITED STATES AUSTRALIA

GLENCORE FUNDING LLC 5.700 8-May-33 9.00 USD USU37818BG24 98.84 5.87 BBB+ NA NA 2 8-May-23 30/360 8-Nov-23 8-May-24 Y NA 8-Feb-33 2,000 1 1,000 MULTIPLE GUARANTORS EURO-DOLLAR Sr Unsecured Mining UNITED STATES AUSTRALIA

GOHL CAPITAL LTD 4.250 24-Jan-27 2.70 USD XS1551355149 95.30 6.14 NA NA NA 2 24-Jan-17 ISMA-30/360 24-Jan-24 24-Jul-24 NA NA NA 200,000 0 1,000 GENTING OVERSEAS HOLD EURO-DOLLAR Sr Unsecured Lodging ISLE OF MAN MALAYSIA

GOLDMAN SACHS GROUP INC 3.500 23-Jan-25 0.70 USD US38148LAC00 98.45 5.70 BBB+ BBB+ STABLE 2 23-Jan-15 30/360 23-Jan-24 23-Jul-24 Y NA 23-Oct-24 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 3.500 16-Nov-26 2.50 USD US38145GAH39 95.13 5.58 BBB+ BBB+ STABLE 2 16-Nov-16 30/360 16-Nov-23 16-May-24 Y S 16-Nov-25 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 3.850 26-Jan-27 2.70 USD US38141GWB66 96.04 5.43 BBB+ BBB+ STABLE 2 26-Jan-17 30/360 26-Jan-24 26-Jul-24 Y S 26-Jan-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 1.625 27-Jul-26 2.20 EUR XS1458408561 95.68 3.67 BBB+ BBB+ STABLE 1 27-Jul-16 ACT/ACT 27-Jul-23 27-Jul-24 NA NA NA 1,000 1 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 4.250 29-Jan-26 1.80 GBP XS1023626671 98.30 5.28 BBB+ BBB+ STABLE 2 29-Jan-14 ACT/ACT 29-Jan-24 29-Jul-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 3.800 15-Mar-30 5.90 USD US38141GXH28 91.76 5.46 BBB+ BBB+ STABLE 2 19-Mar-20 ISDA SWAPS:30/360 15-Mar-24 15-Sep-24 Y NA 15-Dec-29 2,000 1 1,000 NA US DOMESTIC Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 2.383 21-Jul-32 8.20 USD US38141GYJ74 80.25 5.86 BBB+ BBB+ STABLE 2 21-Jul-21 30/360 21-Jan-24 21-Jul-24 Y NA 21-Jul-31 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 3.375 27-Mar-25 0.90 EUR XS2149207354 99.67 3.74 BBB+ BBB+ STABLE 1 27-Mar-20 ACT/ACT 27-Mar-24 27-Mar-25 NA NA NA 1,000 1 1,000 NA EURO NON-DOLLAR Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 2.650 21-Oct-32 8.50 USD US38141GYN86 81.33 5.85 BBB+ BBB+ STABLE 2 21-Oct-21 30/360 21-Apr-24 21-Oct-24 Y NA 21-Oct-31 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 3.102 24-Feb-33 8.80 USD US38141GZM94 83.49 5.85 BBB+ BBB+ STABLE 2 24-Jan-22 30/360 24-Feb-24 24-Aug-24 Y NA 24-Feb-32 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 5.798 10-Aug-26 2.30 USD US38145GAM24 100.05 6.04 BBB+ BBB+ STABLE 2 10-Aug-23 30/360 10-Feb-24 10-Aug-24 Y NA 10-Aug-25 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

GOLDMAN SACHS GROUP INC 6.484 24-Oct-29 5.50 USD US38141GA468 103.21 5.89 BBB+ BBB+ STABLE 2 24-Oct-23 30/360 24-Apr-24 24-Oct-24 Y NA 24-Oct-28 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

HDFC BANK LTD 5.180 15-Feb-29 4.80 USD XS2762289945 97.79 5.72 BBB- BBB- STABLE 2 15-Feb-24 ISMA-30/360 15-Feb-24 15-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks INDIA INDIA

HINDUSTAN PETROLEUM CORP 4.000 12-Jul-27 3.20 USD XS1637846616 94.86 5.78 NA NA NA 2 12-Jul-17 ISMA-30/360 12-Jan-24 12-Jul-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Oil&Gas INDIA INDIA

HP ENTERPRISE CO 4.900 15-Oct-25 1.50 USD US42824CAW91 98.92 5.68 BBB BBB NEG 2 30-Dec-16 30/360 15-Apr-24 15-Oct-24 Y NA 15-Jul-25 2,000 1 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

HP INC 5.500 15-Jan-33 8.70 USD US40434LAN55 98.62 5.70 BBB BBB STABLE 2 21-Jun-22 30/360 15-Jan-24 15-Jul-24 Y NA 15-Oct-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

HSBC HOLDINGS PLC 4.300 8-Mar-26 1.90 USD US404280AW98 97.69 5.63 A- A- STABLE 2 8-Mar-16 30/360 8-Mar-24 8-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 3.900 25-May-26 2.10 USD US404280BB43 96.80 5.56 A- A- STABLE 2 25-May-16 30/360 25-Nov-23 25-May-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 6.500 20-May-24 0.10 GBP XS0429422271 100.06 5.12 A- A- STABLE 1 20-May-09 ACT/ACT 20-May-23 20-May-24 NA NA NA 50,000 1 1,000 NA EURO MTN Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 2.625 16-Aug-28 4.30 GBP XS1473485925 89.73 5.36 A- A- STABLE 1 16-Aug-16 ACT/ACT 16-Aug-23 16-Aug-24 NA NA NA 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 4.950 31-Mar-30 5.90 USD US404280CF48 96.63 5.63 A- A- STABLE 2 31-Mar-20 30/360 31-Mar-24 30-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 2.357 18-Aug-31 7.30 USD US404280CK33 81.44 6.10 A- A- STABLE 2 18-Aug-20 30/360 18-Feb-24 18-Aug-24 Y NA 18-Aug-30 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 4.755 9-Jun-28 4.10 USD US404280DF39 97.16 6.15 A- A- STABLE 2 9-Jun-22 ISMA-30/360 9-Dec-23 9-Jun-24 Y NA 9-Jun-27 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 5.210 11-Aug-28 4.30 USD US404280DG12 98.36 6.24 A- A- STABLE 2 11-Aug-22 30/360 11-Feb-24 11-Aug-24 Y NA 11-Aug-27 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 7.336 3-Nov-26 2.50 USD US404280DQ93 102.37 6.70 A- A- STABLE 2 3-Nov-22 ISMA-30/360 3-Nov-23 3-May-24 Y NA 3-Nov-25 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 7.390 3-Nov-28 4.50 USD US404280DR76 105.14 6.33 A- A- STABLE 2 3-Nov-22 ISMA-30/360 3-Nov-23 3-May-24 Y NA 3-Nov-27 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 5.402 11-Aug-33 9.30 USD US404280DH94 96.62 6.12 A- A- STABLE 2 11-Aug-22 30/360 11-Feb-24 11-Aug-24 Y NA 11-Aug-32 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 6.161 9-Mar-29 4.90 USD US404280DU06 101.42 6.03 A- A- STABLE 2 9-Mar-23 30/360 9-Mar-24 9-Sep-24 Y NA 9-Mar-28 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 6.254 9-Mar-34 9.90 USD US404280DV88 102.72 6.00 A- A- STABLE 2 9-Mar-23 30/360 9-Mar-24 9-Sep-24 Y NA 9-Mar-33 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 5.887 14-Aug-27 3.30 USD US404280DZ92 100.16 6.13 A- A- STABLE 2 14-Aug-23 ISMA-30/360 14-Feb-24 14-Aug-24 Y NA 14-Aug-26 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HSBC HOLDINGS PLC 6.917 14-Aug-27 3.30 USD US404280DY28 101.81 6.27 A- A- STABLE 4 14-Aug-23 ACT/360 14-Feb-24 14-May-24 Y NA 14-Aug-26 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

HYUNDAI CAPITAL AMERICA 2.750 27-Sep-26 2.40 USD US44891CAK99 93.35 5.75 BBB+ BBB+ POS 2 27-Sep-16 30/360 27-Mar-24 27-Sep-24 NA NA NA 2,000 1 1,000 NA EURO MTN Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

HYUNDAI CAPITAL AMERICA 3.500 2-Nov-26 2.50 USD US44891CBD48 94.84 5.74 BBB+ BBB+ POS 2 31-Oct-19 30/360 2-Nov-23 2-May-24 Y NA 2-Sep-26 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

HYUNDAI CAPITAL AMERICA 2.375 15-Oct-27 3.50 USD US44891CBP77 89.71 5.70 BBB+ BBB+ POS 2 18-Sep-20 30/360 15-Apr-24 15-Oct-24 Y NA 15-Aug-27 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

HYUNDAI CAPITAL AMERICA 1.800 10-Jan-28 3.70 USD US44891CBT99 87.21 5.69 BBB+ BBB+ POS 2 8-Jan-21 30/360 10-Jan-24 10-Jul-24 Y NA 8-Nov-27 2,000 1 1,000 NA EURO MTN Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

HYUNDAI CAPITAL AMERICA 5.500 30-Mar-26 1.90 USD US44891CCB72 99.52 5.77 BBB+ BBB+ POS 2 30-Mar-23 30/360 NON-EOM 30-Mar-24 30-Sep-24 NA NA NA 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

HYUNDAI CAPITAL AMERICA 5.600 30-Mar-28 3.90 USD US44891CCD39 99.61 5.71 BBB+ BBB+ POS 2 30-Mar-23 30/360 NON-EOM 30-Mar-24 30-Sep-24 Y NA 29-Feb-28 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

HYUNDAI CAPITAL AMERICA 5.800 1-Apr-30 5.90 USD US44891CCE12 100.22 5.75 BBB+ BBB+ POS 2 30-Mar-23 30/360 1-Apr-24 1-Oct-24 Y NA 1-Feb-30 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

HYUNDAI CAPITAL AMERICA 5.400 8-Jan-31 6.70 USD US44891CCV37 98.59 5.65 BBB+ BBB+ POS 2 8-Jan-24 30/360 8-Jan-24 8-Jul-24 Y NA 8-Nov-30 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES KOREA, REPUBLIC OF

IBM CORP 4.750 6-Feb-33 8.80 USD US459200KY61 95.76 5.36 A- A- STABLE 2 6-Feb-23 30/360 6-Feb-24 6-Aug-24 Y NA 6-Nov-32 100,000 0 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

IBM CORP 4.500 6-Feb-26 1.80 USD US459200KW06 98.81 5.21 A- A- STABLE 2 6-Feb-23 30/360 6-Feb-24 6-Aug-24 NA NA NA 100,000 0 1,000 NA GLOBAL Sr Unsecured Computers UNITED STATES UNITED STATES

ICICI BANK LTD/DUBAI 4.000 18-Mar-26 1.90 USD US45112FAJ57 97.12 5.64 BBB- NA NA 2 18-Mar-16 ISMA-30/360 18-Mar-24 18-Sep-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks INDIA INDIA

ICICI BANK LTD/DUBAI 3.800 14-Dec-27 3.60 USD US45112FAM86 94.11 5.62 BBB- NA NA 2 14-Dec-17 ISMA-30/360 14-Dec-23 14-Jun-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks INDIA INDIA

INDIAN RAILWAY FINANCE 3.249 13-Feb-30 5.80 USD US45434M2A91 87.28 5.87 BBB- BBB- STABLE 2 13-Feb-20 ISMA-30/360 13-Feb-24 13-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Transportation INDIA INDIA

INDIAN RAILWAY FINANCE 2.800 10-Feb-31 6.80 USD US45434M2C57 82.96 5.89 BBB- BBB- STABLE 2 10-Feb-21 ISMA-30/360 10-Feb-24 10-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Transportation INDIA INDIA

INDO ASAHAN/MINERAL IND 5.450 15-May-30 6.00 USD USY7140WAF50 96.72 6.11 NA NA NA 2 15-May-20 ISMA-30/360 15-Nov-23 15-May-24 Y NA 15-Feb-30 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Mining INDONESIA INDONESIA

INDOFOOD CBP SUKSES MAKM 3.541 27-Apr-32 8.00 USD XS2399787899 83.53 6.19 NA NA NA 2 27-Oct-21 ISMA-30/360 27-Apr-24 27-Oct-24 Y NA 27-Oct-31 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Food INDONESIA INDONESIA

INDOFOOD CBP SUKSES MAKM 3.398 9-Jun-31 7.10 USD XS2349180104 84.50 6.12 NA NA NA 2 9-Jun-21 ISMA-30/360 9-Dec-23 9-Jun-24 Y NA 9-Dec-30 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Food INDONESIA INDONESIA

ING BANK NV 4.125 2-Oct-26 2.40 EUR XS2697483118 101.13 3.62 A+ A+ STABLE 1 2-Oct-23 ACT/ACT 2-Oct-23 2-Oct-24 NA NA NA 100,000 0 100,000 NA EURO MTN Sr Unsecured Banks NETHERLANDS NETHERLANDS

ING GROEP NV 4.550 2-Oct-28 4.40 USD US456837AM56 96.33 5.49 A- A- STABLE 2 2-Oct-18 30/360 2-Apr-24 2-Oct-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks NETHERLANDS NETHERLANDS

ING GROEP NV 3.000 18-Feb-26 1.80 GBP XS1953146245 96.01 5.37 A- A- STABLE 1 18-Feb-19 ACT/ACT 18-Feb-24 18-Feb-25 NA NA NA 100,000 0 100,000 NA EURO MTN Sr Unsecured Banks NETHERLANDS NETHERLANDS

ING GROEP NV 6.083 11-Sep-27 3.40 USD US456837BF96 100.59 6.11 A- A- STABLE 2 11-Sep-23 30/360 11-Mar-24 11-Sep-24 Y NA 11-Sep-26 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks NETHERLANDS NETHERLANDS

ING GROEP NV 6.908 11-Sep-27 3.40 USD US456837BJ19 101.57 6.35 A- A- STABLE 4 11-Sep-23 ACT/360 11-Mar-24 11-Jun-24 Y NA 11-Sep-26 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks NETHERLANDS NETHERLANDS

INTEL CORP 4.875 10-Feb-26 1.80 USD US458140CD04 99.22 5.33 A- A- NEG 2 10-Feb-23 30/360 10-Feb-24 10-Aug-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Semiconductors UNITED STATES UNITED STATES

INTEL CORP 4.875 10-Feb-28 3.80 USD US458140CE86 98.74 5.25 A- A- NEG 2 10-Feb-23 30/360 10-Feb-24 10-Aug-24 Y NA 10-Jan-28 2,000 1 1,000 NA GLOBAL Sr Unsecured Semiconductors UNITED STATES UNITED STATES

INTEL CORP 5.125 10-Feb-30 5.80 USD US458140CF51 99.22 5.28 A- A- NEG 2 10-Feb-23 30/360 10-Feb-24 10-Aug-24 Y NA 10-Dec-29 2,000 1 1,000 NA GLOBAL Sr Unsecured Semiconductors UNITED STATES UNITED STATES

INTEL CORP 5.200 10-Feb-33 8.80 USD US458140CG35 98.13 5.47 A- A- NEG 2 10-Feb-23 30/360 10-Feb-24 10-Aug-24 Y NA 10-Nov-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Semiconductors UNITED STATES UNITED STATES

JD.COM INC 3.375 14-Jan-30 5.70 USD US47215PAE60 89.57 5.53 A- A- STABLE 2 14-Jan-20 ISMA-30/360 14-Jan-24 14-Jul-24 Y NA 14-Oct-29 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA

JPMORGAN CHASE & CO 2.950 1-Oct-26 2.40 USD US46625HRV41 94.64 5.34 A- A- POS 2 21-Jul-16 30/360 1-Apr-24 1-Oct-24 Y NA 1-Jul-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 3.500 18-Dec-26 2.60 GBP XS0866897829 96.62 4.88 A- A- POS 2 18-Dec-12 ACT/ACT 18-Dec-23 18-Jun-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 2.005 13-Mar-26 1.90 USD US46647PBH82 96.79 6.44 A- A- POS 2 13-Mar-20 30/360 13-Mar-24 13-Sep-24 Y NA 13-Mar-25 2,000 1 1,000 NA US DOMESTIC Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 6.113 22-Sep-27 3.40 USD US46647PCQ72 100.30 5.98 A- A- POS 4 22-Sep-21 ACT/360 22-Mar-24 24-Jun-24 Y NA 22-Sep-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 4.080 26-Apr-26 2.00 USD US46647PCZ71 98.31 6.27 A- A- POS 2 26-Apr-22 30/360 26-Apr-24 26-Oct-24 Y NA 26-Apr-25 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 4.323 26-Apr-28 4.00 USD US46647PDA12 97.08 5.75 A- A- POS 2 26-Apr-22 30/360 26-Apr-24 26-Oct-24 Y NA 26-Apr-27 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 4.851 25-Jul-28 4.20 USD US46647PDG81 98.08 5.91 A- A- POS 2 25-Jul-22 30/360 25-Jan-24 25-Jul-24 Y NA 25-Jul-27 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 4.565 14-Jun-30 6.10 USD US46647PDF09 95.84 5.74 A- A- POS 2 14-Jun-22 30/360 14-Dec-23 14-Jun-24 Y NA 14-Jun-29 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 5.546 15-Dec-25 1.60 USD US46647PDM59 99.80 6.21 A- A- POS 2 15-Dec-22 30/360 15-Dec-23 15-Jun-24 Y NA 15-Dec-24 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 4.912 25-Jul-33 9.20 USD US46647PDH64 95.53 5.76 A- A- POS 2 25-Jul-22 30/360 25-Jan-24 25-Jul-24 Y NA 25-Jul-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 5.717 14-Sep-33 9.40 USD US46647PDK93 99.57 5.96 BBB+ A- POS 2 14-Sep-22 30/360 14-Mar-24 14-Sep-24 Y NA 14-Sep-32 2,000 1 1,000 NA GLOBAL Subordinated Banks UNITED STATES UNITED STATES

JPMORGAN CHASE & CO 6.087 23-Oct-29 5.50 USD US46647PDX15 102.21 5.75 A- A- POS 2 23-Oct-23 30/360 23-Apr-24 23-Oct-24 Y NA 23-Oct-28 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

KING POWER CAPITAL LTD 5.625 3-Nov-24 0.50 USD XS1125272143 99.89 5.86 A- NA NA 2 3-Nov-14 ISMA-30/360 3-Nov-23 3-May-24 NA NA NA 200,000 0 1,000 CHINA TRAVEL SERVICE HOL EURO-DOLLAR Sr Unsecured Leisure Time BRITISH VIRGIN CHINA

KSA SUKUK LTD 3.628 20-Apr-27 3.00 USD XS1599284202 95.86 5.15 NA NA NA 2 20-Apr-17 ISMA-30/360 20-Apr-24 20-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign CAYMAN ISLANDS SAUDI ARABIA

KSA SUKUK LTD 2.969 29-Oct-29 5.50 USD XS2072816114 89.18 5.26 NA NA NA 2 29-Oct-19 ISMA-30/360 29-Apr-24 29-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign CAYMAN ISLANDS SAUDI ARABIA

LLOYDS BANKING GROUP PLC 4.375 22-Mar-28 3.90 USD US539439AR07 95.53 5.67 BBB+ BBB+ STABLE 2 22-Mar-18 30/360 22-Mar-24 22-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

LLOYDS BANKING GROUP PLC 2.250 16-Oct-24 0.50 GBP XS1699636574 98.61 5.29 BBB+ BBB+ STABLE 1 16-Oct-17 ACT/ACT 16-Oct-23 16-Oct-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks BRITAIN UNITED KINGDOM

LLOYDS BANKING GROUP PLC 4.550 16-Aug-28 4.30 USD US539439AT62 95.96 5.62 BBB+ BBB+ STABLE 2 16-Aug-18 30/360 16-Feb-24 16-Aug-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

LLOYDS BANKING GROUP PLC 5.871 6-Mar-29 4.90 USD US539439AX74 100.46 5.95 BBB+ BBB+ STABLE 2 6-Mar-23 ISMA-30/360 6-Mar-24 6-Sep-24 Y NA 6-Mar-28 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

LLOYDS BANKING GROUP PLC 5.985 7-Aug-27 3.30 USD US539439AY57 100.22 6.11 BBB+ BBB+ STABLE 2 7-Aug-23 30/360 7-Feb-24 7-Aug-24 Y NA 7-Aug-26 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

LVMH MOET HENNESSY VUITT 0.750 7-Apr-25 0.90 EUR FR0013506508 97.51 3.51 AA- AA- STABLE 1 7-Apr-20 ACT/ACT 7-Apr-24 7-Apr-25 Y NA 7-Jan-25 100,000 0 100,000 NA EURO MTN Sr Unsecured Apparel FRANCE FRANCE

LVMH MOET HENNESSY VUITT 0.125 11-Feb-28 3.80 EUR FR0013482833 89.46 3.13 AA- AA- STABLE 1 11-Feb-20 ACT/ACT 11-Feb-24 11-Feb-25 Y NA 11-Nov-27 100,000 0 100,000 NA EURO-ZONE Sr Unsecured Apparel FRANCE FRANCE

LVMH MOET HENNESSY VUITT 0.375 11-Feb-31 6.80 EUR FR0013482841 83.24 3.16 AA- AA- STABLE 1 11-Feb-20 ACT/ACT 11-Feb-24 11-Feb-25 Y NA 11-Nov-30 100,000 0 100,000 NA EURO-ZONE Sr Unsecured Apparel FRANCE FRANCE

LVMH MOET HENNESSY VUITT 1.125 11-Feb-27 2.80 GBP FR0013482866 90.82 4.72 AA- AA- STABLE 1 11-Feb-20 ACT/ACT 11-Feb-24 11-Feb-25 Y NA 11-Nov-26 100,000 0 100,000 NA EURO MTN Sr Unsecured Apparel FRANCE FRANCE

MACQUARIE BANK LTD 6.588 15-Jun-26 2.10 USD US55608RBN98 100.97 6.07 A+ A+ STABLE 4 15-Jun-23 ACT/360 15-Mar-24 17-Jun-24 NA NA NA 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Banks AUSTRALIA AUSTRALIA

MACQUARIE GROUP LTD 5.491 9-Nov-33 9.50 USD US55608KBG94 97.74 6.03 BBB+ BBB+ STABLE 2 9-Aug-22 ISMA-30/360 9-Nov-23 9-May-24 Y NA 9-Nov-32 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Banks AUSTRALIA AUSTRALIA

MACQUARIE GROUP LTD 3.763 28-Nov-28 4.60 USD US55608KAK16 93.58 6.03 BBB+ BBB+ STABLE 2 28-Nov-17 ISMA-30/360 28-Nov-23 28-May-24 Y NA 28-Nov-27 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Banks AUSTRALIA AUSTRALIA

MACQUARIE GROUP LTD 4.654 27-Mar-29 4.90 USD US55608KAN54 96.82 5.90 BBB+ BBB+ STABLE 2 27-Mar-18 ISMA-30/360 27-Mar-24 27-Sep-24 Y NA 27-Mar-28 2,000 1 1,000 NA EURO MTN Sr Unsecured Banks AUSTRALIA AUSTRALIA

MACQUARIE GROUP LTD 5.033 15-Jan-30 5.70 USD US55608KAP03 97.66 5.88 BBB+ BBB+ STABLE 2 15-Oct-18 ISMA-30/360 15-Jan-24 15-Jul-24 Y NA 15-Jan-29 2,000 1 1,000 NA EURO MTN Sr Unsecured Banks AUSTRALIA AUSTRALIA

MACQUARIE GROUP LTD 2.871 14-Jan-33 8.70 USD US55608KAZ84 81.52 5.99 BBB+ BBB+ STABLE 2 14-Oct-21 ISMA-30/360 14-Jan-24 14-Jul-24 Y NA 14-Jan-32 2,000 1 1,000 NA EURO MTN Sr Unsecured Banks AUSTRALIA AUSTRALIA

MARRIOTT INTERNATIONAL 3.750 15-Mar-25 0.90 USD US571903AW34 98.34 5.72 BBB BBB STABLE 2 16-Dec-16 30/360 15-Mar-24 15-Sep-24 Y NA 15-Dec-24 2,000 1 1,000 NA GLOBAL Sr Unsecured Lodging UNITED STATES UNITED STATES

MASTERCARD INC 2.000 18-Nov-31 7.60 USD US57636QAU85 80.71 5.11 A+ A+ STABLE 2 18-Nov-21 30/360 18-Nov-23 18-May-24 Y NA 18-Aug-31 2,000 1 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv UNITED STATES UNITED STATES

MCDONALD'S CORP 3.500 1-Mar-27 2.80 USD US58013MFB54 95.58 5.20 BBB+ BBB+ STABLE 2 9-Mar-17 30/360 1-Mar-24 1-Sep-24 Y NA 1-Dec-26 1,000 1 1,000 NA GLOBAL Sr Unsecured Retail UNITED STATES UNITED STATES

MEGLOBAL BV 4.250 3-Nov-26 2.50 USD XS1513739760 95.78 6.09 BBB NA NA 2 3-Nov-16 ISMA-30/360 3-Nov-23 3-May-24 NA NA NA 200,000 0 1,000 EQUATE PETROCHEMICAL CO EURO MTN Sr Unsecured Chemicals NETHERLANDS KUWAIT

MEITUAN 3.050 28-Oct-30 6.50 USD USG59669AC89 84.97 5.87 BBB BBB POS 2 28-Oct-20 ISMA-30/360 28-Apr-24 28-Oct-24 Y NA 28-Jul-30 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Internet CAYMAN ISLANDS CHINA

MERCEDES-BENZ FIN NA 5.250 29-Nov-27 3.60 USD USU5876JAC90 99.94 5.27 A NA NA 2 28-Nov-22 30/360 29-Nov-23 29-May-24 NA NA NA 150,000 0 1,000 MERCEDES-BENZ GROUP AG EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES GERMANY

MERCEDES-BENZ FIN NA 5.375 26-Nov-25 1.60 USD USU5876JAB18 99.87 5.46 A NA NA 2 28-Nov-22 30/360 26-Nov-23 26-May-24 NA NA NA 150,000 0 1,000 MERCEDES-BENZ GROUP AG EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES GERMANY

MERCEDES-BENZ FIN NA 4.950 30-Mar-25 0.90 USD USU5876JAE56 99.57 5.44 A NA NA 2 30-Mar-23 30/360 NON-EOM 30-Mar-24 30-Sep-24 NA NA NA 150,000 0 1,000 MERCEDES-BENZ GROUP AG EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES GERMANY

MERCEDES-BENZ FIN NA 4.800 30-Mar-26 1.90 USD USU5876JAF22 99.18 5.25 A NA NA 2 30-Mar-23 30/360 NON-EOM 30-Mar-24 30-Sep-24 NA NA NA 150,000 0 1,000 MERCEDES-BENZ GROUP AG EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES GERMANY

MERCEDES-BENZ FIN NA 4.800 30-Mar-28 3.90 USD USU5876JAG05 98.23 5.31 A NA NA 2 30-Mar-23 30/360 NON-EOM 30-Mar-24 30-Sep-24 NA NA NA 150,000 0 1,000 MERCEDES-BENZ GROUP AG EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES GERMANY

MERCEDES-BENZ GROUP AG 1.875 8-Jul-24 0.20 EUR DE000A11QSB8 99.68 3.60 A A STABLE 1 8-Jul-14 ACT/ACT 8-Jul-23 8-Jul-24 NA NA NA 1,000 1 1,000 NA EURO MTN Sr Unsecured Auto Manufacturers GERMANY GERMANY

MERCK & CO INC 2.750 10-Feb-25 0.80 USD US58933YAR62 97.93 5.51 A+ A+ STABLE 2 10-Feb-15 30/360 10-Feb-24 10-Aug-24 Y NA 10-Nov-24 2,000 1 1,000 NA GLOBAL Sr Unsecured Pharmaceuticals UNITED STATES UNITED STATES

META PLATFORMS INC 4.600 15-May-28 4.00 USD US30303M8L96 98.27 5.08 AA- AA- STABLE 2 3-May-23 30/360 15-Nov-23 15-May-24 Y NA 15-Apr-28 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

META PLATFORMS INC 4.800 15-May-30 6.00 USD US30303M8M79 98.28 5.13 AA- AA- STABLE 2 3-May-23 30/360 15-Nov-23 15-May-24 Y NA 15-Mar-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Internet UNITED STATES UNITED STATES

MICRON TECHNOLOGY INC 5.300 15-Jan-31 6.70 USD US595112CD31 98.24 5.62 BBB- BBB- STABLE 2 12-Jan-24 30/360 12-Jan-24 15-Jul-24 Y NA 15-Nov-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Semiconductors UNITED STATES UNITED STATES

MICROSOFT CORP 2.400 8-Aug-26 2.30 USD US594918BR43 94.35 5.07 AAA AAA STABLE 2 8-Aug-16 30/360 8-Feb-24 8-Aug-24 Y NA 8-May-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

MICROSOFT CORP 3.300 6-Feb-27 2.80 USD US594918BY93 95.97 4.87 AAA AAA STABLE 2 6-Feb-17 30/360 6-Feb-24 6-Aug-24 Y NA 6-Nov-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

MINMETALS BOUNTEOUS FIN 4.750 30-Jul-25 1.30 USD XS1265180643 98.67 5.86 NA NA NA 2 30-Jul-15 ISMA-30/360 NONEOM 30-Jan-24 30-Jul-24 NA NA NA 200,000 0 1,000 CHINA MINMETALS CORP EURO-DOLLAR Sr Unsecured Mining BRITISH VIRGIN CHINA

MITSUBISHI UFJ FIN GRP 3.741 7-Mar-29 4.90 USD US606822BH67 93.39 5.30 A- A- STABLE 2 7-Mar-19 30/360 7-Mar-24 7-Sep-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

MITSUBISHI UFJ FIN GRP 5.063 12-Sep-25 1.40 USD US606822CQ57 99.65 6.56 A- A- STABLE 2 13-Sep-22 30/360 12-Mar-24 12-Sep-24 Y NA 12-Sep-24 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

MITSUBISHI UFJ FIN GRP 5.242 19-Apr-29 5.00 USD US606822CY81 99.17 5.74 A- A- STABLE 2 19-Apr-23 30/360 19-Apr-24 19-Oct-24 Y NA 19-Apr-28 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

MIZUHO FINANCIAL GROUP 2.869 13-Sep-30 6.40 USD US60687YBA64 87.22 5.85 A- A- STABLE 2 13-Sep-19 30/360 13-Mar-24 13-Sep-24 Y NA 13-Sep-29 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

MIZUHO FINANCIAL GROUP 5.667 27-May-29 5.10 USD US60687YCP25 100.14 5.82 A- A- STABLE 2 27-Feb-23 30/360 27-Nov-23 27-May-24 Y NA 27-May-28 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

MORGAN STANLEY 3.125 27-Jul-26 2.20 USD US61761J3R84 95.07 5.49 A- A- STABLE 2 25-Jul-16 30/360 27-Jan-24 27-Jul-24 NA NA NA 1,000 1 1,000 NA DOMESTIC MTN Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 2.625 9-Mar-27 2.90 GBP XS1577762823 92.97 5.34 A- A- STABLE 1 9-Mar-17 ACT/ACT 9-Mar-24 9-Mar-25 NA NA NA 100,000 0 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 2.699 22-Jan-31 6.70 USD US6174468L62 85.68 5.77 A- A- STABLE 2 22-Jan-20 30/360 22-Jan-24 22-Jul-24 Y NA 22-Jan-30 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 4.679 17-Jul-26 2.20 USD US61747YET82 98.73 6.33 A- A- STABLE 2 20-Jul-22 30/360 17-Jan-24 17-Jul-24 Y NA 17-Jul-25 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 6.138 16-Oct-26 2.50 USD US61747YEX94 100.65 6.23 A- A- STABLE 2 18-Oct-22 30/360 16-Apr-24 16-Oct-24 Y NA 16-Oct-25 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES



MORGAN STANLEY 5.050 28-Jan-27 2.70 USD US61747YEZ43 99.14 5.95 A- A- STABLE 2 19-Jan-23 30/360 28-Jan-24 28-Jul-24 Y NA 28-Jan-26 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 5.789 18-Nov-33 9.60 GBP XS2558389891 102.10 5.64 A- A- STABLE 1 18-Nov-22 ACT/ACT 18-Nov-23 18-Nov-24 Y A 18-Nov-32 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 5.164 20-Apr-29 5.00 USD US61747YFD22 98.45 5.85 A- A- STABLE 2 21-Apr-23 30/360 20-Apr-24 20-Oct-24 Y NA 20-Apr-28 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 1.875 27-Apr-27 3.00 EUR XS1603892149 95.07 3.65 A- A- STABLE 1 27-Apr-17 ACT/ACT 27-Apr-24 27-Apr-25 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 5.449 20-Jul-29 5.20 USD US61747YFF79 99.42 5.84 A- A- STABLE 2 21-Jul-23 30/360 20-Jan-24 20-Jul-24 Y NA 20-Jul-28 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 6.296 18-Oct-28 4.50 USD US61747YEV39 102.29 5.97 A- A- STABLE 2 18-Oct-22 30/360 18-Apr-24 18-Oct-24 Y NA 18-Oct-27 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 6.342 18-Oct-33 9.50 USD US61747YEY77 104.25 5.88 A- A- STABLE 2 18-Oct-22 30/360 18-Apr-24 18-Oct-24 Y S 18-Oct-32 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

MORGAN STANLEY 6.407 1-Nov-29 5.50 USD US61747YFH36 103.10 5.86 A- A- STABLE 2 1-Nov-23 30/360 1-May-24 1-Nov-24 Y S 1-Nov-28 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

NAN FUNG TREASURY LTD 3.625 27-Aug-30 6.30 USD XS2221839793 85.57 6.44 BBB- NA NA 2 27-Aug-20 ISMA-30/360 27-Feb-24 27-Aug-24 NA NA NA 200,000 0 1,000 NAN FUNG INTL HLD LTD EURO MTN Sr Unsecured Real Estate BRITISH VIRGIN HONG KONG

NASDAQ INC 4.500 15-Feb-32 7.80 EUR XS2643673952 104.49 3.82 BBB BBB STABLE 1 28-Jun-23 ACT/ACT 15-Feb-24 15-Feb-25 Y NA 15-Dec-31 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Diversified Finan Serv UNITED STATES UNITED STATES

NATIONWIDE BLDG SOCIETY 3.250 20-Jan-28 3.70 GBP XS1347435577 93.96 5.07 A+ A+ STABLE 1 20-Jan-16 ACT/ACT 20-Jan-24 20-Jan-25 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Preferred Savings&Loans BRITAIN UNITED KINGDOM

NATL GAS TRANSMISSION 1.375 7-Feb-31 6.80 GBP XS2112228676 76.79 5.58 NR NR NA 1 31-Jan-20 ACT/ACT 7-Feb-24 7-Feb-25 Y NA 7-Nov-30 200,000 0 1,000 NA EURO MTN Sr Unsecured Gas BRITAIN UNITED KINGDOM

NATWEST GROUP PLC 7.472 10-Nov-26 2.50 USD US639057AG33 102.40 6.64 BBB+ BBB+ STABLE 2 10-Nov-22 30/360 10-Nov-23 10-May-24 Y NA 10-Nov-25 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN UNITED KINGDOM

NBN CO LTD 6.000 6-Oct-33 9.40 USD US62878V2G43 103.52 5.52 NA NA NA 2 6-Oct-23 ISMA-30/360 6-Apr-24 6-Oct-24 Y NA 6-Jul-33 200,000 0 1,000 NA EURO MTN Sr Unsecured Telecommunications AUSTRALIA AUSTRALIA

NETFLIX INC 4.875 15-Jun-30 6.10 USD USU74079AQ46 97.40 5.38 BBB+ BBB+ STABLE 2 25-Oct-19 30/360 15-Dec-23 15-Jun-24 Y NA 15-Mar-30 2,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Internet UNITED STATES UNITED STATES

NEXT GROUP PLC 4.375 2-Oct-26 2.40 GBP XS0975833319 97.80 5.35 BBB NA NA 1 2-Oct-13 ACT/ACT 2-Oct-23 2-Oct-24 Y NA 4-Jul-26 100,000 0 1,000 NEXT PLC EURO NON-DOLLAR Sr Unsecured Retail BRITAIN UNITED KINGDOM

NOMURA HOLDINGS INC 3.103 16-Jan-30 5.70 USD US65535HAQ20 86.91 5.83 BBB+ BBB+ STABLE 2 16-Jan-20 30/360 16-Jan-24 16-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv JAPAN JAPAN

NOMURA HOLDINGS INC 5.605 6-Jul-29 5.20 USD US65535HBC25 99.31 5.76 BBB+ BBB+ STABLE 2 6-Jul-22 30/360 6-Jan-24 6-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv JAPAN JAPAN

NOMURA HOLDINGS INC 5.709 9-Jan-26 1.70 USD US65535HBG39 99.87 5.79 BBB+ BBB+ STABLE 2 11-Jan-23 30/360 9-Jan-24 9-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv JAPAN JAPAN

NOMURA HOLDINGS INC 5.842 18-Jan-28 3.70 USD US65535HBH12 100.44 5.71 BBB+ BBB+ STABLE 2 11-Jan-23 30/360 18-Jan-24 18-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv JAPAN JAPAN

NOMURA HOLDINGS INC 6.181 18-Jan-33 8.70 USD US65535HBK41 103.70 5.64 BBB+ BBB+ STABLE 2 11-Jan-23 30/360 18-Jan-24 18-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv JAPAN JAPAN

NOMURA HOLDINGS INC 6.070 12-Jul-28 4.20 USD US65535HBM07 101.30 5.71 BBB+ BBB+ STABLE 2 12-Jul-23 30/360 12-Jan-24 12-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv JAPAN JAPAN

NOMURA HOLDINGS INC 6.087 12-Jul-33 9.20 USD US65535HBP38 103.18 5.64 BBB+ BBB+ STABLE 2 12-Jul-23 30/360 12-Jan-24 12-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Diversified Finan Serv JAPAN JAPAN

NTPC LTD 4.375 26-Nov-24 0.60 USD XS1143390679 98.97 6.25 BBB- BBB- STABLE 2 26-Nov-14 ISMA-30/360 26-Nov-23 26-May-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Electric INDIA INDIA

NTPC LTD 4.250 26-Feb-26 1.80 USD XS1372846003 97.50 5.72 BBB- BBB- STABLE 2 26-Feb-16 ISMA-30/360 26-Feb-24 26-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Electric INDIA INDIA

NTPC LTD 2.750 1-Feb-27 2.80 EUR XS1551677260 96.53 4.11 BBB- BBB- STABLE 1 1-Feb-17 ACT/ACT 1-Feb-24 1-Feb-25 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Electric INDIA INDIA

NVIDIA CORP 2.000 15-Jun-31 7.10 USD US67066GAN43 82.15 5.01 A+ A+ STABLE 2 16-Jun-21 30/360 15-Dec-23 15-Jun-24 Y NA 15-Mar-31 2,000 1 1,000 NA GLOBAL Sr Unsecured Semiconductors UNITED STATES UNITED STATES

OIL & NATURAL GAS CORP L 3.375 5-Dec-29 5.60 USD XS2087717364 89.03 5.69 BBB- BBB- STABLE 2 5-Dec-19 ISMA-30/360 5-Dec-23 5-Jun-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Oil&Gas INDIA INDIA

OIL INDIA INTERNATIONAL 4.000 21-Apr-27 3.00 USD XS1565437487 95.19 5.78 NA NA NA 2 21-Apr-17 ISMA-30/360 21-Apr-24 21-Oct-24 NA NA NA 200,000 0 1,000 OIL INDIA LTD EURO-DOLLAR Sr Unsecured Oil&Gas SINGAPORE INDIA

OIL INDIA LTD 5.125 4-Feb-29 4.80 USD XS1932866079 97.85 5.65 NA NA NA 2 4-Feb-19 ISMA-30/360 4-Feb-24 4-Aug-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Oil&Gas INDIA INDIA

ONGC VIDESH VANKORNEFT 3.750 27-Jul-26 2.20 USD XS1457499645 95.84 5.76 BBB- NA NA 2 27-Jul-16 ISMA-30/360 27-Jan-24 27-Jul-24 NA NA NA 200,000 0 1,000 OIL & NATURAL GAS CORP L EURO-DOLLAR Sr Unsecured Oil&Gas SINGAPORE INDIA

OOREDOO INTL FINANCE 3.750 22-Jun-26 2.10 USD XS1435374126 96.66 5.42 A NA NA 2 22-Jun-16 ISMA-30/360 22-Dec-23 22-Jun-24 NA NA NA 200,000 0 1,000 OOREDOO QSC GLOBAL Sr Unsecured Telecommunications BERMUDA QATAR

ORACLE CORP 2.650 15-Jul-26 2.20 USD US68389XBM65 94.07 5.54 BBB BBB STABLE 2 7-Jul-16 30/360 15-Jan-24 15-Jul-24 Y NA 15-Apr-26 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

ORACLE CORP 2.875 25-Mar-31 6.90 USD US68389XCE31 84.72 5.57 BBB BBB STABLE 2 24-Mar-21 30/360 25-Mar-24 25-Sep-24 Y NA 25-Dec-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

ORACLE CORP 4.500 6-May-28 4.00 USD US68389XCM56 97.00 5.34 BBB BBB STABLE 2 6-Feb-23 30/360 6-Nov-23 6-May-24 Y NA 6-Apr-28 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

ORACLE CORP 4.650 6-May-30 6.00 USD US68389XCN30 96.13 5.41 BBB BBB STABLE 2 6-Feb-23 30/360 6-Nov-23 6-May-24 Y NA 6-Mar-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

ORACLE CORP 4.900 6-Feb-33 8.80 USD US68389XCP87 95.19 5.60 BBB BBB STABLE 2 6-Feb-23 30/360 6-Feb-24 6-Aug-24 Y NA 6-Nov-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

PEPSICO INC 3.500 17-Jul-25 1.20 USD US713448CY22 97.96 5.26 A+ A+ STABLE 2 17-Jul-15 30/360 17-Jan-24 17-Jul-24 Y NA 17-Apr-25 2,000 1 1,000 NA GLOBAL Sr Unsecured Beverages UNITED STATES UNITED STATES

PERUSAHAAN LISTRIK NEGAR 5.450 21-May-28 4.10 USD US71568QAE70 98.42 5.89 NA BBB STABLE 2 21-May-18 ISMA-30/360 21-Nov-23 21-May-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Electric INDONESIA INDONESIA

PERUSAHAAN LISTRIK NEGAR 3.875 17-Jul-29 5.20 USD US71568QAJ67 91.00 5.91 BBB BBB STABLE 2 17-Jul-19 ISMA-30/360 17-Jan-24 17-Jul-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Electric INDONESIA INDONESIA

PERUSAHAAN PENERBIT SBSN 4.400 1-Mar-28 3.80 USD US71567RAK23 97.02 5.27 BBB NA NA 2 1-Mar-18 ISMA-30/360 1-Mar-24 1-Sep-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign INDONESIA INDONESIA

PERUSAHAAN PENERBIT SBSN 4.150 29-Mar-27 2.90 USD US71567RAH93 97.12 5.23 NA NA NA 2 29-Mar-17 ISMA-30/360 29-Mar-24 29-Sep-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign INDONESIA INDONESIA

PFIZER INVESTMENT ENTER 4.650 19-May-25 1.10 USD US716973AA02 99.30 5.35 A NA NA 2 19-May-23 30/360 19-Nov-23 19-May-24 NA NA NA 2,000 1 1,000 PFIZER INC GLOBAL Sr Unsecured Pharmaceuticals SINGAPORE UNITED STATES

PFIZER INVESTMENT ENTER 4.750 19-May-33 9.10 USD US716973AE24 95.62 5.37 A NA NA 2 19-May-23 30/360 19-Nov-23 19-May-24 Y NA 19-Feb-33 2,000 1 1,000 PFIZER INC GLOBAL Sr Unsecured Pharmaceuticals SINGAPORE UNITED STATES

PHILIP MORRIS INTL INC 4.875 13-Feb-26 1.80 USD US718172CY31 99.16 5.37 A- A- STABLE 2 15-Feb-23 30/360 13-Feb-24 13-Aug-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED STATES

PHILIP MORRIS INTL INC 4.875 15-Feb-28 3.80 USD US718172CZ06 98.47 5.32 A- A- STABLE 2 15-Feb-23 30/360 15-Feb-24 15-Aug-24 Y NA 15-Jan-28 2,000 1 1,000 NA GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED STATES

PHILIP MORRIS INTL INC 5.125 15-Feb-30 5.80 USD US718172DA46 98.49 5.43 A- A- STABLE 2 15-Feb-23 30/360 15-Feb-24 15-Aug-24 Y NA 15-Dec-29 2,000 1 1,000 NA GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED STATES

PHILIP MORRIS INTL INC 5.375 15-Feb-33 8.80 USD US718172DB29 98.21 5.63 A- A- STABLE 2 15-Feb-23 30/360 15-Feb-24 15-Aug-24 Y NA 15-Nov-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED STATES

PHILIP MORRIS INTL INC 5.625 7-Sep-33 9.40 USD US718172DE67 100.03 5.62 A- A- STABLE 2 7-Sep-23 30/360 7-Mar-24 7-Sep-24 Y NA 7-Jun-33 2,000 1 1,000 NA GLOBAL Sr Unsecured Agriculture UNITED STATES UNITED STATES

POSCO 5.750 17-Jan-28 3.70 USD USY7S272AG74 100.15 5.70 A- A- STABLE 2 17-Jan-23 ISMA-30/360 17-Jan-24 17-Jul-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Iron/Steel SOUTH KOREA KOREA, REPUBLIC OF

POWER FINANCE CORP LTD 3.900 16-Sep-29 5.40 USD XS2051369671 90.78 5.93 NA NR NA 2 16-Sep-19 ISMA-30/360 NONEOM 16-Mar-24 16-Sep-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Diversified Finan Serv INDIA INDIA

POWER FINANCE CORP LTD 5.250 10-Aug-28 4.30 USD XS1864036576 97.83 5.83 NA NR NA 2 10-Aug-18 ISMA-30/360 10-Feb-24 10-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Diversified Finan Serv INDIA INDIA

POWER FINANCE CORP LTD 3.350 16-May-31 7.00 USD XS2282240907 84.85 6.02 NA NR NA 2 29-Jan-21 ISMA-30/360 16-Nov-23 16-May-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Diversified Finan Serv INDIA INDIA

POWER FINANCE CORP LTD 4.500 18-Jun-29 5.10 USD XS2013531061 94.16 5.83 NA NR NA 2 18-Jun-19 ISMA-30/360 18-Dec-23 18-Jun-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Diversified Finan Serv INDIA INDIA

POWER FINANCE CORP LTD 6.150 6-Dec-28 4.60 USD US73928RAA41 101.18 5.85 NA NR NA 2 6-Dec-18 ISMA-30/360 6-Dec-23 6-Jun-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Diversified Finan Serv INDIA INDIA

PROCTER & GAMBLE CO/THE 4.050 26-Jan-33 8.70 USD US742718GA10 94.37 4.85 AA- AA- STABLE 2 26-Jan-23 30/360 26-Jan-24 26-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Cosmetics/Personal Care UNITED STATES UNITED STATES

PROCTER & GAMBLE CO/THE 3.250 2-Aug-26 2.30 EUR XS2617256065 99.81 3.34 AA- AA- STABLE 1 2-May-23 ACT/ACT 2-Aug-23 2-Aug-24 NA NA NA 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Cosmetics/Personal Care UNITED STATES UNITED STATES

PRUDENTIAL FUNDING ASIA 3.125 14-Apr-30 6.00 USD US744330AA93 87.99 5.52 A NA NA 2 14-Apr-20 30/360 14-Apr-24 14-Oct-24 NA NA NA 2,000 1 1,000 PRUDENTIAL PLC GLOBAL Sr Unsecured Insurance BRITAIN HONG KONG

REC LTD 3.375 25-Jul-24 0.20 USD XS2013002824 99.36 6.12 NA NA NA 2 25-Jul-19 ISMA-30/360 25-Jan-24 25-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Diversified Finan Serv INDIA INDIA

REC LTD 2.250 1-Sep-26 2.30 USD XS2306847232 92.02 5.97 NA NA NA 2 1-Mar-21 ISMA-30/360 1-Mar-24 1-Sep-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Diversified Finan Serv INDIA INDIA

RELIANCE INDUSTRIES LTD 4.125 28-Jan-25 0.80 USD USY72596BU56 98.69 5.95 BBB+ BBB+ STABLE 2 28-Jan-15 ISMA-30/360 28-Jan-24 28-Jul-24 NA NA NA 250,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Oil&Gas INDIA INDIA

REPUBLIC OF INDONESIA 4.100 24-Apr-28 4.00 USD US455780CF11 95.56 5.35 BBB BBB STABLE 2 24-Apr-18 ISMA-30/360 24-Apr-24 24-Oct-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Sovereign INDONESIA INDONESIA

REPUBLIC OF INDONESIA 4.750 11-Feb-29 4.80 USD US455780CH76 97.60 5.32 BBB BBB STABLE 2 11-Dec-18 ISMA-30/360 11-Feb-24 11-Aug-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Sovereign INDONESIA INDONESIA

REPUBLIC OF INDONESIA 3.500 11-Jan-28 3.70 USD US455780CD62 93.67 5.41 BBB BBB STABLE 2 11-Dec-17 ISMA-30/360 11-Jan-24 11-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Sovereign INDONESIA INDONESIA

REPUBLIC OF INDONESIA 1.850 12-Mar-31 6.90 USD US455780CV60 79.55 5.46 BBB BBB STABLE 2 12-Jan-21 ISMA-30/360 12-Mar-24 12-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Sovereign INDONESIA INDONESIA

REPUBLIC OF INDONESIA 3.050 12-Mar-51 26.90 USD US455780CW44 65.34 5.55 BBB BBB STABLE 2 12-Jan-21 ISMA-30/360 12-Mar-24 12-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Sovereign INDONESIA INDONESIA

ROYAL BANK OF CANADA 4.950 25-Apr-25 1.00 USD US78016FZY32 99.48 5.50 A AA- STABLE 2 27-Apr-23 30/360 25-Apr-24 25-Oct-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks CANADA CANADA

SANTANDER UK GROUP HLDGS 3.625 14-Jan-26 1.70 GBP XS1345415472 96.99 5.49 BBB BBB STABLE 2 14-Jan-16 ACT/ACT 14-Jan-24 14-Jul-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks BRITAIN SPAIN

SANTANDER UK GROUP HLDGS 6.534 10-Jan-29 4.70 USD US80281LAT26 101.95 6.32 BBB BBB STABLE 2 10-Jan-23 30/360 10-Jan-24 10-Jul-24 Y NA 10-Jan-28 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks BRITAIN SPAIN

SANTOS FINANCE LTD 5.250 13-Mar-29 4.90 USD XS1912654594 95.60 6.31 BBB- NA NA 2 13-Mar-19 ISMA-30/360 13-Mar-24 13-Sep-24 Y NA 13-Dec-28 200,000 0 1,000 SANTOS LTD EURO MTN Sr Unsecured Oil&Gas AUSTRALIA AUSTRALIA

SAUDI ARABIAN OIL CO 3.500 16-Apr-29 5.00 USD XS1982113208 92.07 5.34 NA NA NA 2 16-Apr-19 ISMA-30/360 16-Apr-24 16-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Oil&Gas SAUDI ARABIA SAUDI ARABIA

SAUDI ARABIAN OIL CO 1.625 24-Nov-25 1.60 USD XS2262853000 94.13 5.60 NA NA NA 2 24-Nov-20 ISMA-30/360 24-Nov-23 24-May-24 Y NA 24-Oct-25 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Oil&Gas SAUDI ARABIA SAUDI ARABIA

SAUDI ARABIAN OIL CO 2.250 24-Nov-30 6.60 USD XS2262853265 82.76 5.41 NA NA NA 2 24-Nov-20 ISMA-30/360 24-Nov-23 24-May-24 Y NA 24-Aug-30 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Oil&Gas SAUDI ARABIA SAUDI ARABIA

SAUDI ELEC GLB SUKUK 4.723 27-Sep-28 4.40 USD XS1877838877 97.70 5.31 NA NA NA 2 27-Sep-18 ISMA-30/360 27-Mar-24 27-Sep-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Electric CAYMAN ISLANDS SAUDI ARABIA

SAUDI INTERNATIONAL BOND 4.500 26-Oct-46 22.50 USD XS1508675508 81.32 6.03 NA Au STABLE 2 26-Oct-16 ISMA-30/360 26-Apr-24 26-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 3.625 4-Mar-28 3.80 USD XS1694217495 94.52 5.22 NA Au STABLE 2 4-Oct-17 ISMA-30/360 4-Mar-24 4-Sep-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 4.625 4-Oct-47 23.40 USD XS1694218469 82.18 6.06 NA Au STABLE 2 4-Oct-17 ISMA-30/360 4-Apr-24 4-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 4.500 17-Apr-30 6.00 USD XS1791939066 95.68 5.36 NA Au STABLE 2 17-Apr-18 ISMA-30/360 17-Apr-24 17-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 2.500 3-Feb-27 2.80 USD XS2109766126 92.96 5.28 NA Au STABLE 2 3-Feb-20 ISMA-30/360 3-Feb-24 3-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 2.750 3-Feb-32 7.80 USD XS2109766472 83.66 5.35 NA Au STABLE 2 3-Feb-20 ISMA-30/360 3-Feb-24 3-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 5.250 16-Jan-50 25.70 USD XS1936302949 89.45 6.06 NA Au STABLE 2 16-Jan-19 ISMA-30/360 16-Jan-24 16-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 4.750 18-Jan-28 3.70 USD XS2577134401 98.46 5.21 NA Au STABLE 2 18-Jan-23 ISMA-30/360 18-Jan-24 18-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 5.000 18-Jan-53 28.70 USD XS2577136109 84.46 6.16 NA Au STABLE 2 18-Jan-23 ISMA-30/360 18-Jan-24 18-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 2.250 2-Feb-33 8.80 USD XS2294322818 78.06 5.43 NA Au STABLE 2 2-Feb-21 ISMA-30/360 2-Feb-24 2-Aug-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 5.000 16-Jan-34 9.70 USD XS2747599095 96.40 5.48 NA Au STABLE 2 16-Jan-24 ISMA-30/360 16-Jan-24 16-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SAUDI INTERNATIONAL BOND 5.750 16-Jan-54 29.70 USD XS2747599509 93.35 6.24 NA Au STABLE 2 16-Jan-24 ISMA-30/360 16-Jan-24 16-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign SAUDI ARABIA SAUDI ARABIA

SINGTEL GROUP TREASURY 3.250 30-Jun-25 1.20 USD XS1253849357 97.47 5.52 A NA NA 2 30-Jun-15 ISMA-30/360 NONEOM 30-Dec-23 30-Jun-24 NA NA NA 200,000 0 1,000 SINGAPORE TELECOMMUNICAT EURO MTN Sr Unsecured Telecommunications SINGAPORE SINGAPORE

SINOPEC GRP DEV 2018 2.300 8-Jan-31 6.70 USD USG82016AS83 84.66 5.03 A+ NA NA 2 8-Jan-21 ISMA-30/360 8-Jan-24 8-Jul-24 Y NA 8-Oct-30 200,000 0 1,000 CHINA PETROCHEM CORP EURO-DOLLAR Sr Unsecured Oil&Gas BRITISH VIRGIN CHINA

SINOPEC GRP OVERSEAS DEV 3.625 12-Apr-27 3.00 USD USG8201NAC68 95.49 5.30 NA NA NA 2 12-Apr-17 ISMA-30/360 12-Apr-24 12-Oct-24 NA NA NA 200,000 0 1,000 CHINA PETROLEUM CORP EURO-DOLLAR Sr Unsecured Oil&Gas BRITISH VIRGIN CHINA

SOCIETE GENERALE 4.000 12-Jan-27 2.70 USD US83368TAG31 95.28 5.92 BBB A STABLE 2 12-Jan-17 ISMA-30/360 12-Jan-24 12-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 4.750 14-Sep-28 4.40 USD US83368TAM09 96.25 5.73 BBB A STABLE 2 14-Sep-18 ISMA-30/360 14-Mar-24 14-Sep-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 2.625 22-Jan-25 0.70 USD US83368TAV08 97.61 6.04 BBB A STABLE 2 22-Jan-20 ISMA-30/360 22-Jan-24 22-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 3.000 22-Jan-30 5.70 USD US83368TAW80 85.48 6.04 BBB A STABLE 2 22-Jan-20 ISMA-30/360 22-Jan-24 22-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 3.337 21-Jan-33 8.70 USD US83368TBJ60 82.12 6.35 BBB A STABLE 2 19-Jan-22 ISMA-30/360 21-Jan-24 21-Jul-24 Y NA 21-Jan-32 200,000 0 1,000 SOCIETE GENERALE NY EURO-DOLLAR Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 6.395 21-Jan-26 1.70 USD US83368TBF49 100.21 6.24 BBB A STABLE 4 19-Jan-22 ACT/360 22-Apr-24 22-Jul-24 Y NA 21-Jan-25 200,000 0 1,000 SOCIETE GENERALE NY EURO-DOLLAR Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 6.447 12-Jan-27 2.70 USD US83368TBQ04 100.62 6.56 BBB A STABLE 2 10-Jan-23 ISMA-30/360 12-Jan-24 12-Jul-24 Y NA 12-Jan-26 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 6.446 10-Jan-29 4.70 USD US83368TBR86 101.36 6.35 BBB A STABLE 2 10-Jan-23 ISMA-30/360 10-Jan-24 10-Jul-24 Y NA 10-Jan-28 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 6.691 10-Jan-34 9.70 USD US83368TBS69 102.47 6.46 BBB A STABLE 2 10-Jan-23 ISMA-30/360 10-Jan-24 10-Jul-24 Y NA 10-Jan-33 200,000 0 1,000 NA EURO MTN Sr Non Preferred Banks FRANCE FRANCE

SOCIETE GENERALE 6.250 22-Jun-33 9.10 GBP FR001400ISF3 105.38 5.48 A A STABLE 1 22-Jun-23 ACT/ACT 22-Jun-23 22-Jun-24 NA NA NA 100,000 0 100,000 NA EURO MTN Sr Preferred Banks FRANCE FRANCE

STAGECOACH GROUP LTD 4.000 29-Sep-25 1.40 GBP XS1298002244 96.91 6.33 BBB- BBB- STABLE 1 29-Sep-15 ACT/ACT 29-Sep-23 29-Sep-24 Y NA 29-Jun-25 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Transportation BRITAIN GERMANY

STANDARD CHARTERED PLC 3.200 17-Apr-25 1.00 USD XS1219971774 97.64 5.76 BBB+ BBB+ STABLE 2 17-Apr-15 ISMA-30/360 17-Apr-24 17-Oct-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 4.050 12-Apr-26 2.00 USD XS1395052639 96.86 5.78 BBB+ BBB+ STABLE 2 12-Apr-16 ISMA-30/360 12-Apr-24 12-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 4.644 1-Apr-31 6.90 USD XS2150091739 94.18 6.22 BBB+ BBB+ STABLE 2 31-Mar-20 ISMA-30/360 1-Apr-24 1-Oct-24 Y NA 1-Apr-30 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 2.678 29-Jun-32 8.20 USD XS2358287824 80.82 6.06 BBB+ BBB+ STABLE 2 29-Jun-21 ISMA-30/360 29-Dec-23 29-Jun-24 Y NA 29-Jun-31 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 2.608 12-Jan-28 3.70 USD XS2428496637 91.74 6.08 BBB+ BBB+ STABLE 2 12-Jan-22 ISMA-30/360 12-Jan-24 12-Jul-24 Y NA 12-Jan-27 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 3.971 30-Mar-26 1.90 USD USG84228FD51 98.16 6.47 BBB+ BBB+ STABLE 2 30-Mar-22 ISMA-30/360 NONEOM 30-Mar-24 30-Sep-24 Y NA 30-Mar-25 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 7.776 16-Nov-25 1.50 USD USG84228FH65 100.92 7.47 BBB+ BBB+ STABLE 2 16-Nov-22 ISMA-30/360 16-Nov-23 16-May-24 Y NA 16-Nov-24 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 7.767 16-Nov-28 4.60 USD USG84228FL77 105.79 6.45 BBB+ BBB+ STABLE 2 16-Nov-22 ISMA-30/360 16-Nov-23 16-May-24 Y NA 16-Nov-27 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 6.301 9-Jan-29 4.70 USD USG84228FQ64 101.30 6.23 BBB+ BBB+ STABLE 2 9-Jan-23 ISMA-30/360 9-Jan-24 9-Jul-24 Y NA 9-Jan-28 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 6.187 6-Jul-27 3.20 USD USG84228FU76 100.59 6.23 BBB+ BBB+ STABLE 2 6-Jul-23 ISMA-30/360 6-Jan-24 6-Jul-24 Y NA 6-Jul-26 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 6.296 6-Jul-34 10.20 USD USG84228FV59 102.24 6.10 BBB+ BBB+ STABLE 2 6-Jul-23 ISMA-30/360 6-Jan-24 6-Jul-24 Y NA 6-Jul-33 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 7.275 6-Jul-27 3.20 USD USG84228FT04 101.82 6.61 BBB+ BBB+ STABLE 4 6-Jul-23 ACT/360 8-Apr-24 8-Jul-24 Y NA 6-Jul-26 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 7.377 8-Feb-28 3.80 USD USG84228GA04 102.12 6.71 BBB+ BBB+ STABLE 4 8-Nov-23 ACT/360 8-Feb-24 8-May-24 Y NA 8-Feb-27 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STANDARD CHARTERED PLC 7.018 8-Feb-30 5.80 USD USG84228FZ63 104.25 6.18 BBB+ BBB+ STABLE 2 8-Nov-23 ISMA-30/360 8-Nov-23 8-Aug-24 Y NA 8-Feb-29 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks BRITAIN UNITED KINGDOM

STARBUCKS CORP 2.550 15-Nov-30 6.50 USD US855244AZ28 84.86 5.32 BBB+ BBB+ STABLE 2 7-May-20 30/360 15-Nov-23 15-May-24 Y NA 15-Aug-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Retail UNITED STATES UNITED STATES

STARBUCKS CORP 4.750 15-Feb-26 1.80 USD US855244BE89 98.89 5.40 BBB+ BBB+ STABLE 2 16-Feb-23 30/360 15-Feb-24 15-Aug-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Retail UNITED STATES UNITED STATES

STARBUCKS CORP 4.800 15-Feb-33 8.80 USD US855244BF54 96.18 5.35 BBB+ BBB+ STABLE 2 16-Feb-23 30/360 15-Feb-24 15-Aug-24 Y NA 15-Nov-32 2,000 1 1,000 NA GLOBAL Sr Unsecured Retail UNITED STATES UNITED STATES

STATE BANK INDIA/LONDON 4.875 5-May-28 4.00 USD XS2615928863 97.66 5.53 BBB- NA NA 2 5-May-23 ISMA-30/360 5-Nov-23 5-May-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks INDIA INDIA

STATE BANK INDIA/LONDON 5.000 17-Jan-29 4.70 USD XS2744125696 97.82 5.53 BBB- NA NA 2 17-Jan-24 ISMA-30/360 17-Jan-24 17-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks INDIA INDIA

STATE OF QATAR 9.750 15-Jun-30 6.10 USD XS0113419690 125.34 4.91 AA AA STABLE 2 29-Jun-00 ISMA-30/360 15-Dec-23 15-Jun-24 NA NA NA 10,000 1 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign QATAR QATAR

STATE OF QATAR 3.250 2-Jun-26 2.10 USD XS1405782159 96.41 5.09 AA AA STABLE 2 2-Jun-16 ISMA-30/360 2-Dec-23 2-Jun-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign QATAR QATAR

STATE OF QATAR 4.500 23-Apr-28 4.00 USD XS1807174393 98.47 4.93 AA AA STABLE 2 23-Apr-18 ISMA-30/360 23-Apr-24 23-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign QATAR QATAR

STATE OF QATAR 5.103 23-Apr-48 24.00 USD XS1807174559 92.82 5.65 AA AA STABLE 2 23-Apr-18 ISMA-30/360 23-Apr-24 23-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign QATAR QATAR

STATE OF QATAR 3.400 16-Apr-25 1.00 USD XS2155352151 98.38 5.15 AA AA STABLE 2 16-Apr-20 ISMA-30/360 16-Apr-24 16-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign QATAR QATAR

STATE OF QATAR 3.750 16-Apr-30 6.00 USD XS2155352664 93.88 4.95 AA AA STABLE 2 16-Apr-20 ISMA-30/360 16-Apr-24 16-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Sovereign QATAR QATAR

SUMITOMO MITSUI FINL GRP 3.446 11-Jan-27 2.70 USD US86562MAN02 95.14 5.41 A- A- STABLE 2 12-Jan-17 30/360 11-Jan-24 11-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

SUMITOMO MITSUI FINL GRP 3.544 17-Jan-28 3.70 USD US86562MAY66 93.98 5.35 A- A- STABLE 2 17-Jan-18 30/360 17-Jan-24 17-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

SUMITOMO MITSUI FINL GRP 3.944 19-Jul-28 4.20 USD US86562MBC38 94.74 5.35 A- A- STABLE 2 19-Jul-18 30/360 19-Jan-24 19-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

SUMITOMO MITSUI FINL GRP 5.464 13-Jan-26 1.70 USD US86562MCT53 99.91 5.51 A- A- STABLE 2 13-Jan-23 30/360 13-Jan-24 13-Jul-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

SUMITOMO MITSUI FINL GRP 5.808 14-Sep-33 9.40 USD US86562MDJ62 101.69 5.57 A- A- STABLE 2 14-Sep-23 ISMA-30/360 14-Mar-24 14-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks JAPAN JAPAN

TELEFONICA EMISIONES SAU 5.375 2-Feb-26 1.80 GBP XS0241945582 99.99 5.36 BBB- BBB- STABLE 1 2-Feb-06 ACT/ACT 2-Feb-24 2-Feb-25 NA NA NA 50,000 1 1,000 TELEFONICA SA EURO MTN Sr Unsecured Telecommunications SPAIN SPAIN

TEMASEK FINANCIAL I LTD 3.250 15-Feb-27 2.80 EUR XS2586779782 99.36 3.49 AAA NA NA 1 15-Feb-23 ACT/ACT 15-Feb-24 15-Feb-25 Y NA 15-Jan-27 150,000 0 1,000 TEMASEK HOLDINGS EURO MTN Sr Unsecured Investment Companies SINGAPORE SINGAPORE

TEMASEK FINANCIAL I LTD 3.500 15-Feb-33 8.80 EUR XS2586780012 100.27 3.46 AAA NA NA 1 15-Feb-23 ACT/ACT 15-Feb-24 15-Feb-25 Y NA 15-Nov-32 150,000 0 1,000 TEMASEK HOLDINGS EURO MTN Sr Unsecured Investment Companies SINGAPORE SINGAPORE

TENCENT HOLDINGS LTD 3.595 19-Jan-28 3.70 USD US88032XAG97 93.70 5.49 A+ A+ STABLE 2 19-Jan-18 ISMA-30/360 19-Jan-24 19-Jul-24 Y NA 19-Oct-27 200,000 0 1,000 NA EURO MTN Sr Unsecured Internet CAYMAN ISLANDS CHINA

TENCENT HOLDINGS LTD 2.390 3-Jun-30 6.10 USD US88032XAU81 84.20 5.48 A+ A+ STABLE 2 3-Jun-20 ISMA-30/360 3-Dec-23 3-Jun-24 Y NA 3-Mar-30 200,000 0 1,000 NA EURO MTN Sr Unsecured Internet CAYMAN ISLANDS CHINA

TENCENT MUSIC ENT GRP 1.375 3-Sep-25 1.30 USD US88034PAA75 94.35 5.82 A A STABLE 2 3-Sep-20 ISMA-30/360 3-Mar-24 3-Sep-24 Y NA 3-Aug-25 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA



TENCENT MUSIC ENT GRP 2.000 3-Sep-30 6.30 USD US88034PAB58 80.58 5.69 A A STABLE 2 3-Sep-20 ISMA-30/360 3-Mar-24 3-Sep-24 Y NA 3-Jun-30 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA

T-MOBILE USA INC 4.750 1-Feb-28 3.80 USD US87264AAV70 97.70 5.43 BBB NR NA 2 25-Jan-18 30/360 1-Feb-24 1-Aug-24 Y NA 10-May-24 2,000 1 1,000 MULTIPLE GUARANTORS US DOMESTIC Sr Unsecured Telecommunications UNITED STATES GERMANY

T-MOBILE USA INC 5.050 15-Jul-33 9.20 USD US87264ACY91 96.19 5.58 BBB NR NA 2 9-Feb-23 30/360 15-Jan-24 15-Jul-24 Y NA 15-Apr-33 2,000 1 1,000 MULTIPLE GUARANTORS GLOBAL Sr Unsecured Telecommunications UNITED STATES GERMANY

TOYOTA MOTOR CREDIT CORP 5.450 10-Nov-27 3.50 USD US89236TKL88 100.87 5.18 A+ A+ STABLE 2 10-Nov-22 30/360 10-Nov-23 10-May-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES JAPAN

TOYOTA MOTOR CREDIT CORP 4.800 10-Jan-25 0.70 USD US89236TKN45 99.64 5.32 A+ A+ STABLE 2 12-Jan-23 30/360 10-Jan-24 10-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES JAPAN

TOYOTA MOTOR CREDIT CORP 4.625 12-Jan-28 3.70 USD US89236TKQ75 98.18 5.17 A+ A+ STABLE 2 12-Jan-23 30/360 12-Jan-24 12-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES JAPAN

TOYOTA MOTOR CREDIT CORP 4.700 12-Jan-33 8.70 USD US89236TKR58 95.56 5.34 A+ A+ STABLE 2 12-Jan-23 30/360 12-Jan-24 12-Jul-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Auto Manufacturers UNITED STATES JAPAN

TRANSURBAN FINANCE CO 2.450 16-Mar-31 6.90 USD USQ9194UBC55 81.94 5.66 BBB+ BBB+ STABLE 2 16-Sep-20 ISMA-30/360 16-Mar-24 16-Sep-24 Y NA 16-Dec-30 2,000 1 1,000 MULTIPLE GUARANTORS EURO-DOLLAR Secured Commercial Services AUSTRALIA AUSTRALIA

UAE INT'L GOVT BOND 4.050 7-Jul-32 8.20 USD XS2492384818 93.59 5.01 NA NA NA 2 7-Jul-22 ISMA-30/360 7-Jan-24 7-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign UAE UNITED ARAB EMIRATES

UBS AG LONDON 5.800 11-Sep-25 1.40 USD US902674ZV55 100.42 5.47 A+ A+ STABLE 2 11-Sep-23 30/360 11-Mar-24 11-Sep-24 NA NA NA 200,000 0 1,000 NA GLOBAL Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 4.125 24-Sep-25 1.40 USD USG91703AB73 97.62 5.92 A- A- NEG 2 24-Sep-15 ISMA-30/360 24-Mar-24 24-Sep-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 4.125 15-Apr-26 2.00 USD USG91703AK72 97.15 5.68 A- A- NEG 2 5-Apr-16 ISMA-30/360 15-Apr-24 15-Oct-24 NA NA NA 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 4.253 23-Mar-28 3.90 USD USH4209UAC02 94.92 5.72 A- A- NEG 2 23-Mar-17 ISMA-30/360 23-Mar-24 23-Sep-24 Y NA 23-Mar-27 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 4.703 5-Aug-27 3.30 USD USH42097DK09 97.93 6.14 A- A- NEG 2 5-Aug-22 ISMA-30/360 5-Feb-24 5-Aug-24 Y NA 5-Aug-26 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 5.711 12-Jan-27 2.70 USD USH42097DS35 99.88 6.12 A- A- NEG 2 12-Jan-23 ISMA-30/360 12-Jan-24 12-Jul-24 Y NA 12-Jan-26 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 5.959 12-Jan-34 9.70 USD USH42097DT18 99.68 6.12 A- A- NEG 2 12-Jan-23 ISMA-30/360 12-Jan-24 12-Jul-24 Y NA 12-Jan-33 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 3.750 26-Mar-25 0.90 USD US902613AX64 98.24 5.77 A- A- NEG 2 14-Jan-16 30/360 26-Mar-24 26-Sep-24 NA NA NA 250,000 0 1,000 NA GLOBAL Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 4.550 17-Apr-26 2.00 USD US902613BB36 97.84 5.73 A- A- NEG 2 16-Nov-16 ISMA-30/360 18-Apr-24 18-Oct-24 NA NA NA 250,000 0 1,000 NA GLOBAL Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 2.750 8-Aug-25 1.30 GBP CH0330938876 96.69 5.51 A- A- NEG 1 8-Aug-16 ACT/ACT 8-Aug-23 8-Aug-24 NA NA NA 100,000 0 1,000 NA EURO NON-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 4.282 9-Jan-28 3.70 USD USH3698DAR55 95.21 5.74 A- A- NEG 2 9-Jan-17 ISMA-30/360 9-Jan-24 9-Jul-24 Y NA 9-Jan-27 250,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 4.751 12-May-28 4.00 USD USH42097DB00 97.13 6.06 A- A- NEG 2 12-May-22 ISMA-30/360 12-Nov-23 12-May-24 Y NA 12-May-27 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 6.327 22-Dec-27 3.60 USD USH42097EL72 101.28 6.05 A- A- NEG 2 22-Sep-23 ISMA-30/360 22-Dec-23 22-Jun-24 Y NA 22-Dec-26 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UBS GROUP AG 6.246 22-Sep-29 5.40 USD USH42097EN39 101.53 6.03 A- A- NEG 2 22-Sep-23 ISMA-30/360 22-Mar-24 22-Sep-24 Y NA 22-Sep-28 200,000 0 1,000 NA EURO-DOLLAR Sr Unsecured Banks SWITZERLAND SWITZERLAND

UNITED KINGDOM GILT 4.750 7-Dec-30 6.60 GBP GB00B24FF097 103.33 4.17 NR AAu STABLE 2 3-Oct-07 ACT/ACT 7-Dec-23 7-Jun-24 NA NA NA 0 1 0 NA UK GILT STOCK Unsecured Sovereign BRITAIN UNITED KINGDOM

UNITED KINGDOM GILT 2.750 7-Sep-24 0.40 GBP GB00BHBFH458 99.38 4.53 NA AAu STABLE 2 12-Mar-14 ACT/ACT 7-Mar-24 7-Sep-24 NA NA NA 0 1 0 NA UK GILT STOCK Unsecured Sovereign BRITAIN UNITED KINGDOM

UNITED KINGDOM GILT 3.500 22-Oct-25 1.50 GBP GB00BPCJD880 98.17 4.80 NA AAu STABLE 2 18-Jan-23 ACT/ACT 22-Apr-24 22-Oct-24 NA NA NA 0 1 0 NA UK GILT STOCK Unsecured Sovereign BRITAIN UNITED KINGDOM

UNITED KINGDOM GILT 4.500 7-Jun-28 4.10 GBP GB00BMF9LG83 100.58 4.34 NA AAu STABLE 2 21-Jun-23 ACT/ACT 7-Dec-23 7-Jun-24 NA NA NA 0 1 0 NA UK GILT STOCK Unsecured Sovereign BRITAIN UNITED KINGDOM

UNITED KINGDOM GILT 3.250 31-Jan-33 8.80 GBP GB00BMV7TC88 92.63 4.27 NA AAu STABLE 2 11-Jan-23 ACT/ACT 31-Jan-24 31-Jul-24 NA NA NA 0 1 0 NA UK GILT STOCK Unsecured Sovereign BRITAIN UNITED KINGDOM

UNITED MEXICAN STATES 1.750 17-Apr-28 4.00 EUR XS1751001139 92.95 3.70 BBB BBB STABLE 1 17-Jan-18 ISDA ACT/ACT 17-Apr-24 17-Apr-25 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Sovereign MEXICO MEXICO

UNITED MEXICAN STATES 1.125 17-Jan-30 5.70 EUR XS2104886341 85.52 4.01 NA BBB STABLE 1 17-Jan-20 ISDA ACT/ACT 17-Jan-24 17-Jan-25 Y NA 17-Oct-29 100,000 0 1,000 NA GLOBAL Sr Unsecured Sovereign MEXICO MEXICO

UNITED OVERSEAS BANK LTD 6.045 7-Apr-25 0.90 USD US91127LAG59 100.72 5.24 AA- AA- STABLE 4 7-Apr-22 ACT/360 8-Apr-24 8-Jul-24 NA NA NA 200,000 0 1,000 NA EURO MTN Sr Unsecured Banks SINGAPORE SINGAPORE

US TREASURY N/B 2.125 15-May-25 1.00 USD US912828XB14 96.98 5.13 NA AA+u STABLE 2 15-May-15 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.625 15-Feb-26 1.80 USD US912828P469 94.22 5.03 NA AA+u STABLE 2 16-Feb-16 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.500 15-Aug-26 2.30 USD US9128282A70 92.67 4.92 NA AA+u STABLE 2 15-Aug-16 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.000 15-Nov-26 2.50 USD US912828U246 93.23 4.87 NA AA+u STABLE 2 15-Nov-16 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.750 15-Feb-28 3.80 USD US9128283W81 93.09 4.76 NA AA+u STABLE 2 15-Feb-18 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.000 15-Aug-48 24.30 USD US912810SD19 73.39 4.88 NA AA+u STABLE 2 15-Aug-18 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.875 15-May-49 25.00 USD US912810SH23 71.38 4.86 NA AA+u STABLE 2 15-May-19 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.000 15-Feb-49 24.80 USD US912810SF66 73.22 4.87 NA AA+u STABLE 2 15-Feb-19 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.375 15-May-29 5.00 USD US9128286T26 89.74 4.68 NA AA+u STABLE 2 15-May-19 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.625 15-Feb-29 4.80 USD US9128286B18 91.19 4.70 NA AA+u STABLE 2 15-Feb-19 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.250 15-Aug-49 25.30 USD US912810SJ88 62.38 4.85 NA AA+u STABLE 2 15-Aug-19 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.625 15-Aug-29 5.30 USD US912828YB05 85.96 4.64 NA AA+u STABLE 2 15-Aug-19 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.500 15-Feb-30 5.80 USD US912828Z948 84.06 4.66 NA AA+u STABLE 2 18-Feb-20 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.625 15-Feb-40 15.80 USD US912810QE10 98.56 4.75 NA AA+u STABLE 2 16-Feb-10 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.000 15-Feb-50 25.80 USD US912810SL35 58.44 4.84 NA AA+u STABLE 2 18-Feb-20 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.250 15-May-50 26.00 USD US912810SN90 47.47 4.81 NA AA+u STABLE 2 15-May-20 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 0.625 15-May-30 6.00 USD US912828ZQ64 78.91 4.66 NA AA+u STABLE 2 15-May-20 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.125 15-May-40 16.00 USD US912810SR05 59.13 4.81 NA AA+u STABLE 2 1-Jun-20 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.125 15-Feb-31 6.80 USD US91282CBL46 79.88 4.61 NA AA+u STABLE 2 16-Feb-21 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 0.875 30-Sep-26 2.40 USD US91282CCZ23 90.96 4.88 NA AA+u STABLE 2 30-Sep-21 ACT/ACT 31-Mar-24 30-Sep-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.250 15-Aug-31 7.30 USD US91282CCS89 79.17 4.65 NA AA+u STABLE 2 16-Aug-21 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.000 15-Aug-51 27.30 USD US912810SZ21 57.69 4.80 NA AA+u STABLE 2 16-Aug-21 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.375 15-Nov-31 7.50 USD US91282CDJ71 79.30 4.66 NA AA+u STABLE 2 15-Nov-21 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.875 15-Nov-51 27.50 USD US912810TB44 55.67 4.79 NA AA+u STABLE 2 15-Nov-21 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.250 31-Dec-26 2.70 USD US91282CDQ15 91.11 4.83 NA AA+u STABLE 2 31-Dec-21 ACT/ACT 31-Dec-23 30-Jun-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.875 28-Feb-27 2.80 USD US91282CEC10 92.23 4.82 NA AA+u STABLE 2 28-Feb-22 ACT/ACT 29-Feb-24 31-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 1.875 15-Feb-32 7.80 USD US91282CDY49 81.92 4.66 NA AA+u STABLE 2 15-Feb-22 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.250 15-Feb-52 27.80 USD US912810TD00 61.25 4.79 NA AA+u STABLE 2 15-Feb-22 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 0.250 15-Jun-24 0.10 USD US91282CCG42 99.39 5.03 NA AA+u STABLE 2 15-Jun-21 ACT/ACT 15-Dec-23 15-Jun-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.625 15-Feb-44 19.80 USD US912810RE01 83.95 4.90 NA AA+u STABLE 2 18-Feb-14 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.625 15-Aug-43 19.30 USD US912810RC45 84.23 4.90 NA AA+u STABLE 2 15-Aug-13 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.750 15-Nov-43 19.50 USD US912810RD28 85.66 4.90 NA AA+u STABLE 2 15-Nov-13 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.875 15-Jun-25 1.10 USD US91282CEU18 97.55 5.14 NA AA+u STABLE 2 15-Jun-22 ACT/ACT 15-Dec-23 15-Jun-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.500 31-May-24 0.10 USD US91282CER88 99.80 4.81 NA AA+u STABLE 2 31-May-22 ACT/ACT 30-Nov-23 31-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.000 30-Jun-24 0.20 USD US91282CEX56 99.64 5.11 NA AA+u STABLE 2 30-Jun-22 ACT/ACT 31-Dec-23 30-Jun-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.375 15-Aug-24 0.30 USD US912828D564 99.18 5.14 NA AA+u STABLE 2 15-Aug-14 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.000 31-Jul-24 0.30 USD US91282CFA45 99.43 5.20 NA AA+u STABLE 2 1-Aug-22 ACT/ACT 31-Jan-24 31-Jul-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 2.875 15-May-32 8.00 USD US91282CEP23 88.08 4.67 NA AA+u STABLE 2 16-May-22 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.250 30-Sep-24 0.40 USD US91282CFN65 99.57 5.26 NA AA+u STABLE 2 30-Sep-22 ACT/ACT 31-Mar-24 30-Sep-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.125 30-Sep-27 3.40 USD US91282CFM82 97.94 4.78 NA AA+u STABLE 2 30-Sep-22 ACT/ACT 31-Mar-24 30-Sep-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.750 31-Jul-25 1.30 USD US91282CHN48 99.57 5.10 NA AA+u STABLE 2 31-Jul-23 ACT/ACT 31-Jan-24 31-Jul-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.125 31-Jul-28 4.30 USD US91282CHQ78 97.70 4.72 NA AA+u STABLE 2 31-Jul-23 ACT/ACT 31-Jan-24 31-Jul-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 3.375 15-May-33 9.00 USD US91282CHC82 90.59 4.65 NA AA+u STABLE 2 15-May-23 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.375 15-Aug-43 19.30 USD US912810TU25 93.69 4.88 NA AA+u STABLE 2 31-Aug-23 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.000 15-Nov-52 28.50 USD US912810TL26 87.94 4.78 NA AA+u STABLE 2 15-Nov-22 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.125 15-Aug-53 29.30 USD US912810TT51 89.83 4.77 NA AA+u STABLE 2 15-Aug-23 ACT/ACT 15-Feb-24 15-Aug-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.125 31-Jan-25 0.80 USD US91282CGG06 99.19 5.23 NA AA+u STABLE 2 31-Jan-23 ACT/ACT 31-Jan-24 31-Jul-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.750 15-Nov-43 19.50 USD US912810TW80 98.38 4.88 NA AA+u STABLE 2 30-Nov-23 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

US TREASURY N/B 4.750 15-Nov-53 29.50 USD US912810TV08 99.86 4.76 NA AA+u STABLE 2 15-Nov-23 ACT/ACT 15-Nov-23 15-May-24 NA NA NA 100 1 100 NA US GOVT Unsecured Sovereign UNITED STATES UNITED STATES

VERIZON COMMUNICATIONS 4.125 16-Mar-27 2.90 USD US92343VDY74 96.93 5.29 BBB+ BBB+ STABLE 2 16-Mar-17 30/360 16-Mar-24 16-Sep-24 NA NA NA 2,000 1 1,000 NA GLOBAL Sr Unsecured Telecommunications UNITED STATES UNITED STATES

VERIZON COMMUNICATIONS 3.150 22-Mar-30 5.90 USD US92343VFE92 88.60 5.44 BBB+ BBB+ STABLE 2 20-Mar-20 30/360 22-Mar-24 22-Sep-24 Y NA 22-Dec-29 2,000 1 1,000 NA GLOBAL Sr Unsecured Telecommunications UNITED STATES UNITED STATES

VERIZON COMMUNICATIONS 3.000 22-Mar-27 2.90 USD US92343VFF67 93.87 5.31 BBB+ BBB+ STABLE 2 20-Mar-20 30/360 22-Mar-24 22-Sep-24 Y NA 22-Jan-27 2,000 1 1,000 NA GLOBAL Sr Unsecured Telecommunications UNITED STATES UNITED STATES

VIGOROUS CHAMP INTL LTD 4.250 28-May-29 5.10 USD XS1994698436 91.94 6.12 NA NA NA 2 28-May-19 ISMA-30/360 28-Nov-23 28-May-24 NA NA NA 200,000 0 1,000 CN PING AN INSUR OVERSEA EURO MTN Sr Unsecured Insurance BRITISH VIRGIN CHINA

VIGOROUS CHAMP INTL LTD 2.950 25-Feb-31 6.80 USD XS2301842758 82.71 6.08 NA NA NA 2 25-Feb-21 ISMA-30/360 25-Feb-24 25-Aug-24 NA NA NA 200,000 0 1,000 CN PING AN INSUR OVERSEA EURO MTN Sr Unsecured Insurance BRITISH VIRGIN CHINA

VMWARE LLC 4.700 15-May-30 6.00 USD US928563AF20 95.46 5.60 BBB NR NA 2 7-Apr-20 30/360 15-Nov-23 15-May-24 Y NA 15-Feb-30 2,000 1 1,000 NA GLOBAL Sr Unsecured Software UNITED STATES UNITED STATES

VODAFONE GROUP PLC 4.125 30-May-25 1.10 USD US92857WBJ80 98.56 5.52 BBB BBB STABLE 2 30-May-18 30/360 NON-EOM 30-Nov-23 30-May-24 NA NA NA 1,000 1 1,000 NA GLOBAL Sr Unsecured Telecommunications BRITAIN UNITED KINGDOM

VOLKSWAGEN FIN SERV AG 2.250 1-Oct-27 3.40 EUR XS1972547696 96.23 3.44 BBB+ BBB+ STABLE 1 1-Apr-19 ACT/ACT 1-Oct-23 1-Oct-24 NA NA NA 1,000 1 1,000 NA EURO MTN Sr Unsecured Auto Manufacturers GERMANY GERMANY

VOLKSWAGEN FIN SERV NV 2.250 12-Apr-25 1.00 GBP XS1596735701 97.38 5.14 BBB+ NA NA 1 12-Apr-17 ACT/ACT 12-Apr-24 12-Apr-25 NA NA NA 1,000 1 1,000 VOLKSWAGEN FIN SERV AG EURO MTN Sr Unsecured Auto Manufacturers NETHERLANDS GERMANY

VOLKSWAGEN FIN SERV NV 2.125 18-Jan-28 3.70 GBP XS2433140113 88.89 5.51 BBB+ NA NA 1 18-Jan-22 ACT/ACT 18-Jan-24 18-Jan-25 NA NA NA 100,000 0 100,000 VOLKSWAGEN FIN SERV AG EURO MTN Sr Unsecured Auto Manufacturers NETHERLANDS GERMANY

VOLKSWAGEN FIN SERV NV 5.875 23-May-29 5.10 GBP XS2622198955 101.67 5.49 BBB+ NA NA 1 23-May-23 ACT/ACT 23-May-23 23-May-24 NA NA NA 100,000 0 100,000 VOLKSWAGEN FIN SERV AG EURO MTN Sr Unsecured Auto Manufacturers NETHERLANDS GERMANY

VOLKSWAGEN GROUP AMERICA 4.350 8-Jun-27 3.10 USD USU9273ADL62 96.82 5.48 BBB+ NA NA 2 8-Jun-22 30/360 8-Dec-23 8-Jun-24 Y NA 8-May-27 200,000 0 1,000 VOLKSWAGEN AG EURO-DOLLAR Sr Unsecured Auto Manufacturers UNITED STATES GERMANY

VOLKSWAGEN INTL FIN NV 1.875 30-Mar-27 2.90 EUR XS1586555945 95.01 3.71 BBB+ NA NA 1 30-Mar-17 ACT/ACT NON-EOM 30-Mar-24 30-Mar-25 NA NA NA 100,000 0 100,000 VOLKSWAGEN AG EURO-ZONE Sr Unsecured Auto Manufacturers NETHERLANDS GERMANY

VOLKSWAGEN INTL FIN NV 4.125 17-Nov-31 7.60 GBP XS1910948592 92.14 5.42 BBB+ NA NA 1 16-Nov-18 ACT/ACT 17-Nov-23 17-Nov-24 NA NA NA 100,000 0 100,000 VOLKSWAGEN AG EURO NON-DOLLAR Sr Unsecured Auto Manufacturers NETHERLANDS GERMANY

WEIBO CORP 3.375 8-Jul-30 6.20 USD US948596AE12 86.20 6.08 BBB BBB STABLE 2 8-Jul-20 ISMA-30/360 8-Jan-24 8-Jul-24 Y NA 8-Apr-30 200,000 0 1,000 NA GLOBAL Sr Unsecured Internet CAYMAN ISLANDS CHINA

WELLS FARGO & COMPANY 2.000 28-Jul-25 1.20 GBP XS1457522727 95.94 5.47 BBB+ BBB+ STABLE 1 26-Jul-16 ACT/ACT 28-Jul-23 28-Jul-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

WELLS FARGO & COMPANY 2.125 24-Sep-31 7.40 GBP XS2055646678 80.65 5.36 BBB+ BBB+ STABLE 1 24-Sep-19 ACT/ACT 24-Sep-23 24-Sep-24 NA NA NA 100,000 0 1,000 NA EURO MTN Sr Unsecured Banks UNITED STATES UNITED STATES

WELLS FARGO & COMPANY 5.574 25-Jul-29 5.20 USD US95000U3E14 99.80 5.87 BBB+ BBB+ STABLE 2 25-Jul-23 30/360 25-Jan-24 25-Jul-24 Y S 25-Jul-28 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES

WELLS FARGO & COMPANY 3.000 23-Oct-26 2.50 USD US949746SH57 94.16 5.55 BBB+ BBB+ STABLE 2 25-Oct-16 30/360 23-Apr-24 23-Oct-24 NA NA NA 1,000 1 1,000 NA GLOBAL Sr Unsecured Banks UNITED STATES UNITED STATES


