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Bancos

BANK OF AMERICA CORP 5,625% 01/07/2020 104,530 105,734 5.000 Financial 3,41% 2,84% 2,19%
BANK OF AMERICA CORP 5,700% 24/01/2022 107,280 108,619 2.000 Financial 3,58% 3,21% 2,56%
BANK OF AMERICA CORP 3,950% 21/04/2025 97,380 98,871 2.000 Financial 4,39% 4,14% 3,66%
GENERAL ELECTRIC CO 4,625% 07/01/2021 102,523 103,773 1.000 Industrial 3,62% 3,13% 2,59%
GOLDMAN SACHS GROUP INC 5,750% 24/01/2022 106,835 108,095 2.000 Financial 3,75% 3,40% 2,74%
HSBC USA INC 5,000% 27/09/2020 102,806 104,197 100.000 Financial 3,75% 3,15% 2,57%
HSBC HOLDINGS PLC 4,000% 30/03/2022 100,887 102,284 2.000 Financial 3,75% 3,37% 2,89%
MORGAN STANLEY 3,700% 23/10/2024 98,057 99,470 1.000 Financial 4,04% 3,79% 3,35%
COOPERATIEVE RABOBANK UA 3,875% 08/02/2022 100,864 102,240 1.000 Financial 3,62% 3,23% 2,77%
COOPERATIEVE RABOBANK UA 3,875% 25/07/2023 113,769 115,156 100.000 Financial 1,14% 0,89% 0,46%
WELLS FARGO & COMPANY 3,500% 08/03/2022 99,145 100,397 1.000 Financial 3,74% 3,39% 2,97%

Materiales Basicos

ARCONIC INC 5,400% 15/04/2021 102,303 103,447 2.000 Industrial 4,55% 4,14% 3,50%
ARCONIC INC 5,125% 01/10/2024 100,050 103,290 2.000 Industrial 5,11% 4,53% 3,92%
ARCONIC INC 5,900% 01/02/2027 101,350 104,540 1.000 Industrial 5,70% 5,24% 4,55%
ARCONIC INC 5,950% 01/02/2037 97,880 100,910 1.000 Industrial 6,14% 5,87% 5,16%
ARCELORMITTAL 6,500% 25/02/2022 106,652 108,299 2.000 Basic Materials 4,57% 4,11% 3,37%
ARCELORMITTAL 7,250% 15/10/2039 115,929 118,348 2.000 Basic Materials 5,93% 5,75% 4,98%
ARCELORMITTAL 7,000% 01/03/2041 112,790 115,682 2.000 Basic Materials 5,97% 5,76% 5,00%
ICAHN ENTERPRISES/FIN 6,000% 01/08/2020 100,920 103,230 2.000 Financial 5,55% 4,45% 3,75%
ICAHN ENTERPRISES/FIN 5,875% 01/02/2022 100,030 102,340 2.000 Financial 5,34% 5,17% 4,48%
INTERNATIONAL PAPER CO 4,750% 29/06/2049 103,170 104,767 2.000 Basic Materials 4,56% 4,46% 3,91%
UNITED STATES STEEL CORP 7,375% 01/04/2020 105,277 106,664 1.000 Basic Materials 4,43% 3,69% 2,84%

Otros

AVON PRODUCTS INC 6,500% 01/03/2019 98,210 101,950 2.000  Consumer, Non-cyclical 8,83% 4,01% 3,24%
AVON PRODUCTS INC 7,000% 15/03/2023 86,589 89,366 2.000  Consumer, Non-cyclical 10,61% 9,81% 8,91%
BEST BUY CO INC 5,500% 15/03/2021 104,257 105,659 2.000 Consumer, Cyclical 3,90% 3,39% 2,76%
BOMBARDIER INC 6,125% 15/01/2023 99,630 103,110 2.000 Industrial 6,21% 5,36% 4,64%
GENERAL ELECTRIC CO 3,100% 09/01/2023 97,308 98,457 1.000 Industrial 3,73% 3,46% 3,09%
GLENCORE FINANCE CANADA 4,250% 25/10/2022 100,096 101,371 2.000 Basic Materials 4,23% 3,91% 3,41%
GLENCORE FUNDING LLC 4,000% 16/04/2025 96,313 97,849 2.000 Basic Materials 4,63% 4,36% 3,88%
MACYS RETAIL HLDGS INC 7,000% 15/02/2028 106,544 107,876 1.000 Consumer, Cyclical 6,10% 5,92% 5,12%
MACYS RETAIL HLDGS INC 4,500% 15/12/2034 83,179 85,313 2.000 Consumer, Cydlical 6,13% 5,90% 5,30%
MGM RESORTS INTL 7,750% 15/03/2022 110,208 112,061 2.000 Consumer, Cyclical 4,81% 4,31% 3,44%
SPRINT COMMUNICATIONS 6,000% 15/11/2022 99,481 101,050 2.000 Communications 6,13% 5,73% 5,02%
TIME WARNER CABLE LLC 4,000% 01/09/2021 99,819 101,131 2.000 Communications 4,06% 3,63% 3,16%
WESTERN UNION CO/THE 6,200% 17/11/2036 101,373 103,790 1.000  Consumer, Non-cyclical 6,08% 5,86% 5,14%




