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HERW (%) FNES 11™A 31™A 61 H 1% 3EE 5EE(L BRIES
AM2 ~ 043 0.58 0.74 - - - 1.03
AM?2 ($%)* - 333 235 219 - - - 1.92
SEHM ~ 061 0.48 1.09 - - - 1.27
BREEN (%) 2018 2019 2020 2021 2022
AM2 - - - - -
AM2 (550" - - - - -
sEg : : : - -
T 2 31 e SEHHE MSCI ESG Score ESGE% WiE S R
BB 241.98 33870 E& 71 70 51 6.1
%}‘éif; RUEE—RAFAHBINE (B M-S IE/E szxp 6.0 6.2 4.6 58
MR - Trucost
3F RREEIEH AM2 SERHE 55 XE#HTEI8tn AM2 SERHE
TS - - OKiE -
B = - - BEHX -
BIRIRZE - - BIRRE -
ERHX - - EBEHEX -
B 2% sEEH 1%
HOHE (Falld) 103 2,386 -
TS 4.25 467 -0.41
BRI 6.23% 6.86% -0.63%
HRGEEE AL 2.67 2.54 0.13
TR IENS R AL 2.82 2.66 0.15
BAROEEF) Z= AR 2.63 2.66 -0.03
FH9EIE E 3.36 2.99 0.37
EEERTR BBB-/BB+ BBB-/BB+ -
EREEST (%) 22 pEEE X EE S (B
AA 1.70 - 170  AH) HE: SsEHHE 1axd
A 4.09 0.63 346 OE1F 0.02 0.02 0.01
BBB 53.19 49.60 369 1E2%F 0.28 0.31 -0.03
BB 33.64 47.14 1350 2E3F 0.48 0.55 -0.07
B 6.65 227 439 SEAF 0.75 0.73 0.02
NR - 0.03 003 4%=5F 1.03 0.93 0.11
IS 0.74 0.34 039 12E13% 0.03 0.00 0.03
13% 144 - 0.00 0.00
NE126 - 0.00 0.00
67 & 0.08 - 0.08
=it 2.67 2.54 0.13
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B M4 (%) EE: SEHE DS
%ETT 99.76 100.00 -0.24
ERTT 0.32 - 0.32
IR BR 0.00 N 0.00
S5 0.00 - 0.00
BT 0.00 N 0.00
Frhng T -0.08 - -0.08
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BIR=Z 1?3-112
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m= Py
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eE M 58
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m EE wm BSERE
TEE (%) HE SERHE X
SR 21.45 20.82 0.63
BHAMEEZE 11.68 16.84 -5.16
JEEERMESE B R 11.40 11.24 0.16
AN 11.30 7.55 3.74
BE 10.78 8.80 1.98
Hp T 9.99 3.84 6.15
BER 8.94 10.62 -1.68
B 5.48 7.08 -1.60
NEEA] 3.44 7.03 -3.58
BURF X 4 1.85 1.32 0.53
HabiTl 2.95 4.52 -1.57
m& 0.74 0.34 0.39
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TXHEHE RE (%)
BPCE 2.045 19/10/27 3.15
FORD MOTOR CRED 8.295 06/03/26 2.84
SOCIETE GENERALE 4.750 24/11/25 2.76
BARCLAYS PLC 2.852 07/05/26 2.70
CCO HOLDINGS LLC 5.125 01/05/27 2.36
GRAPHIC PACKAGIN 1.512 15/04/26 2.29
AERCAP IRELAND 6.100 15/01/27 212
NEXTERA ENERGY 4.900 28/02/28 2.07
WRKCO INC 4.000 15/03/28 1.97
AMGEN INC 5.507 02/03/26 1.56
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RIEIEEILZF AT AR+

wmiEE (=S WoEE (MZHI
S VA ) SEEE  H/ARRET)
SYF 4.875 06/13/25 0.64 BRANDYWINE OPER 0.23
NDAFH F 02/15/24 YCD 1.05 MATCH GROUP I 0.28
SHBASS F 05/30/24 YCD 1.13 AFFIL MANAGERS 0.30
SHBASS Float 12/20/23 1.13 AEGON NV 0.38
CNC 4.2512/15/27 1.40 LINCOLN NATL CRP 0.40
NABKCN CP 0 02/02/24 1.74 APOLLO MNGMT HLD 0.563
TPH 5.25 06/01/27 1.77 ELEVANCE HEALTH 0.62
RYCP CP 0 06/14/24 2.28 SYNCHRONY BANK 0.64
IQV 1.75 03/15/26 REGS 2.58 SYNCHRONY FINANC 0.64
GS V0.855 02/12/26 2.64 HAT HOLDINGS | 0.67
BEBBESRTAN+T

BoRE (M-S BoRE (S
EE = VAE o) sEEHE WEAET)
NEE 4.9 02/28/28 2,523.41 VISTRA OPERATION 8,260.15
CLF 5.875 06/01/27 1,718.31 PALOMINO FUNDING 8,260.15
EQM 6 07/01/25 144A 1,492.25 CERRO DEL AGUILA SA 7,276.37
WMB 5.3 08/15/28 1,106.11 CLECO CORP 6,823.01
MPLX 4.125 03/01/27 1,043.92 DANAOS CORP 5,460.00
CQP 4.5 10/01/29 994.99 EVERGY INC 4,751.02
WM 1.15 03/15/28 961.05 PPL CAPITAL FDG 4,680.03
KMI 4.3 03/01/28 914.10 AMEREN CORP 4,625.74
VIEFP V2.25 PERP 909.97 LAFRGEHLCM 4,326.14
OXY 8.5 07/15/27 895.80 ALLIANT ENERGY F 4,276.61
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ggiﬁﬁﬂ’ﬁﬁ-l—k FERESGH S

WE  ESGHES iR S b=t FixhE BE
BPCEGP V2.045 10/19/27 144A 3.151% 8.3 8.2 4.8 6.4 6.2
F F 03/06/26 2.844% 3.8 6.2 2.1 4.8 271
SOCGEN 4.75 11/24/25 144A 2.757% 10.0 10.0 54 5.9 4.5
BACR V2.852 05/07/26 2.704% 7.4 10.0 45 5.5 4.7
CHTR 5.125 05/01/27 144A 2.362% 56 10.0 4.1 54 27.7
GPK 1.512 04/15/26 144A 2.289% 8.3 4.9 7.2 7.3 314.9
AER 6.1 01/15/27 2.116% 7.1 59 4.9 7.4 18.8
NEE 4.9 02/28/28 2.065% 7.4 7.4 5.9 6.9 2,623.4
WRK 4 03/15/28 1.973% 7.0 52 53 6.2 460.6
AMGN 5.507 03/02/26 1.655% 7.9 7.5 4.7 6.7 11.1
SERHE IRE ESGES iR S b=t Hix5E BE
DIRECTV FIN/DTV 0.5646% 5.6 10.0 4.8 5.0 36.8
AMERICAN AIRLINE 0.524% 3.5 6.7 3.3 5.0 9725
CCO HOLDINGS LLC 0.513% 5.6 10.0 4.1 54 27.7
VENTURE GLOBAL L* 0.379% 0.0 0.0 0.0 0.0 3b8.6
WESTERN DIGITAL 0.365% 8.1 4.4 5.7 5.7 61.3
CARNIVAL CORP 0.348% 2.6 3.0 3.7 4.2 2,050.9
TENET HEALTHCARE 0.337% 4.9 6.5 3.2 7.2 37.4
FORD MOTOR CRED 0.327% 3.8 6.2 2.1 4.8 271
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ggiﬁﬁﬂ’ﬂlﬁ-l-k FERESGH S

NE ESGES iR S b=t Tix5E RS
ANZ CP 0 10/13/23*» 0.000% 0.0 0.0 0.0 0.0 0.0
RYGRCP CP 0 01/18/24*A 0.000% 0.0 0.0 0.0 0.0 0.0
B 0 10/24/23* 0.000% 5.7 54 7.2 5.6 0.0
SHBASS F 11/06/23 YCD*” 0.000% 0.0 0.0 0.0 0.0 0.0
DNBNBK CP 0 01/30/24*A 0.000% 0.0 0.0 0.0 0.0 0.0
SVSKHD CP 0 01/29/24*A 0.000% 0.0 0.0 0.0 0.0 0.0
DNBNBK CP 0 01/08/24*A 0.000% 0.0 0.0 0.0 0.0 0.0
NATXNY CP 0 01/03/24*4 0.000% 0.0 0.0 0.0 0.0 0.0
BPCEGP CP 0 12/07/23*» 0.000% 0.0 0.0 0.0 0.0 0.0
NORABP CPIB 0 10/31/23* 0.000% 0.0 0.0 0.0 0.0 0.0
SERHE IRE ESGES iR S b=t Hix5E BE
PREMIER HEALTHA 0.008% 0.0 0.0 0.0 0.0 39.4
CABOT CORP 0.008% 59 45 0.0 59 1,368.3
BUSAN BANK 0.008% 6.0 2.9 4.9 54 8.4
COMERICA INC 0.008% 6.0 0.5 4.6 6.7 10.6
KIMCO REALTY 0.008% 5.1 6.1 5.1 5.6 26.8
EVERSOURCE ENERG 0.008% 8.2 6.8 6.6 7.5 72.0
BOEING CO 0.008% 4.3 4.0 2.7 54 21.9
AEP TEXAS CENTRA 0.008% 8.4 7.9 6.6 6.5 3,378.2
INTERSTATE POWER 0.008% 7.6 7.0 5.7 7.3 4,276.6
MAGELLAN MID 0.008% 4.0 2.7 4.8 7.0 358.6
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L ;/-l \I:

#hFEFE

HERWM (%) FNES 11A 31AH 61™A 15§ 3EFEL S5EFEL BRI ES
AD =7 -- - -- - -
AD ZETT (2 E)* - -- - -- - - - -
AM2 =5 - -0.43 0.58 0.74 - - - 1.03

AM2 ZETT (2 E)* - -3.33 -2.35 -2.19 - - - -1.92

AM2HSGD #Fhni ot - -0.58 0.11 -0.10 - - - -0.04
AM2HSGD #FHhnig ot - -3.47 -2.80 -3.01 - - - -2.95

(FEN)*

AM3HAUD BT - -0.65 0.19 -0.01 - - - -0.01

AM3HAUD BT (45 - -3.45 -2.73 -2.92 - - - -2.92
AM3HEUR Rt - -0.58 0.06 -0.31 - - - -0.46
AMS3HEUR BXIT (2%R) - -3.48 -2.85 -3.22 - - - -3.36
AM3HGBP %5 - -0.45 0.49 0.42 - - - 0.563
AM3HGBP =5 (45 - -3.36 -2.44 -2.50 - - - -2.40
HAERM (%) 2018 2019 2020 2021 2022

AD 7T

AD ETT (BE)*
AM2 =TT

AM2 ETT (FBE)*
AM2HSGD #hnig 7T

AM2HSGD NIt (4E0)*

AM3HAUD &It
AMBHAUD 7T (&)
AMB3HEUR BRIT
AMS3HEUR BRIt (#&0)*
AM3HGBP %45
AM3HGBP %&£ (#8)*
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FeWExE (BT
£28)

e BRIRZERIEE LR T IRESAE 2R BREXHEE

AD E7T BE - -- -
AM2 E7T £A 2023%F9H27H 0.049807 6.34%
AM2HSGD HhNIEIT A 2023%9H27H 0.049501 6.35%
AM3HAUD BT £A 2023%F9H27H 0.038021 4.81%
AM3HEUR RRIT A 2023%9H27H 0.034737 4.39%
AM3HGBP s &A 2023%F9H27H 0.047759 6.08%

EfriES 15 Hxﬁ*%u&& BRZE~

a3 DA Sk (ISIN) 5 BEMKRIRE  RENE BT Pids it
AD LU2487054269 usb 25t 5,000 - 0.750% B
AM2 202318308 LU2508063612 usD 2£5T 5,000 9.71 0.750% TRE
AM2HSGD 2023418308 LU2569857050 SGD 25t 5,000 9.65 0.750% B
AM3HAUD 202318300 LU2569855948 AUD 2£5T 5,000 9.70 0.750% TRE
AM3HEUR 2023418308 LU2569856243 EUR 25t 5,000 9.71 0.750% B
AMB3HGBP 2023518300 LU2569856755 GBP 2£5T 5,000 9.71 0.750% TRE
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R, BENEA  BLEARN2  BEENENA | BANEN12, - \
LRGSR 2RI X BB BB (T 8, SEAR AR, HETRETAEIATOEER LLSE,
BRABNMBERABNSHL LHRRAEE G ARAAIMIE EE X EERE R HRIOEAES
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