o e . Trading Coupon Coupon Bid 2L 0 Bid Bid Ask Ask A i Ask Var Data
ISIN Description | Maturity A R proposals A 3 ; A proposals R A
Currency frequency ) yield (bid) quantity price price quantity (ask) yield ) sheet
ARGENTINA Floatin
XS0209139244  GDP TV 15/12/2035 EUR 9 1y 26.725 | 1 30,889  8.76 8.99 400,000 1 26.406 -10.3
rate
15/12/2035
ARGENTINA
US040114GM64  SPP 15/12/2035 USD Floating 1 50,000 2.51 3.25 50,000 1
15/12/2035 rate : : : :
USD
TURCHIA
! .
US900123a1.40  L1.875% 15/01/2030  USD Fixed | gy 11.88 5664 1 100,000  123.691 12503 100,000 1 5.359
15/1/2030 rate
USD
BRASILE
8,25% Fixed
US105756BB58  Soor, o) 20/01/2034  USD Fixe 6M 8.25 6131 1 10,000 11371 117 9,000 1 5.670
USD
MESSICO
US91086QBB32 /9% 08/03/2044 USD Fixed | g 4.75 6.749 1 100,000  79.05 8028 100,000 1 61613
08/03/2044 . : : : : : : :
USD
BRASILE
7,125% Fixed
US105756BK57 890 201012037 USD Fixe 6M 7.13 6255 1 50,000 107 11075 50,000 1 5.819
USD
MESSICO
7,5% Fixed
US91086QANSS [ o 0810422033 USD Fixe 6M 7.50 5816 1 10,000 11021
USD
MESSICO
US91086QAS75  0:79% 27/09/2034  USD Fixed gy 6.75 5954 1 100,000 10551  107.73 100,000 1 5.648
27/09/2034 rate ' : : : : : :
USD
MESSICO
Us91086Qavos 0% 11/01/2040  USD sl 6.05 6491 1 100,000 9591 9712 100,000 1 6.358
11//01/40 rate : ’ ’ ’ ’ ’ ’
USD CALL
PERU Fixed
US715638BUS5  4,125% 25/08/2027 USD Fixe 6M 413 4796 1 50,000 9875 1025 50,000 1 2.813

25/8/27 USD



ISIN

US91086QBE70

XS1385239006

US71654QBX97

US040114HS26

US040114HTO09

US040114HU71

US040114HV54

US040114HW38

US040114HX11

Description

MESSICO
5,55%
21/1/45 USD

COLOMBIA
3,875%
22/3/26
CALL

PEMEX
5,625%
23/01/2046
CALL USD

ARGENTINA
S/UP
09/07/30
USD CALL

ARGENTINA
S/UP
09/07/35
USD CALL

ARGENTINA
S/UP
09/01/38
USD CALL

ARGENTINA
S/UP
09/07/41
USD CALL

ARGENTINA
S/Up
09/07/46
USD CALL

ARGENTINA
1%
09/07/2029
USD CALL

Maturity

21/01/2045

22/03/2026

23/01/2046

09/07/2030

09/07/2035

09/01/2038

09/07/2041

09/07/2046

09/07/2029

Trading

Currency

USD

EUR

USD

USD

USD

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Mixed
Rate

Mixed
Rate

Mixed
Rate

Mixed
Rate

Mixed
Rate

Fixed
rate

Coupon
frequency

1Y

6M

6M

6M

6M

6M

6M

6M

Coupon
%

5.55

3.88

5.63

0.75

4.13

5.00

3.50

4.13

1.00

Bid
yield

6.605

5.099

13.766

11.529

10.197

9.961

8.569

8.319

proposals

1

1

1

Bid

quantity

100,000

100,000

42,000

42,000

42,000

42,000

50,000

42,000

Bid
price

88.55

99.3

73.22

60.98

63.95

55.57

57.98

76.33

Ask
price

89.79

101.45

77.699

66.01

66.55

61.34

64.02

81.009

Ask
quantity

100,000

100,000

50,000

50,000

91,000

50,000

50,000

50,000

Nr. of

Ask Var Data

pr(();)solf)als yield % sheet
1 6.482

1 1.191

1 12.427

1 10.404

1 9.706

1 8.966

1 7.718

1 6.683



o e . Trading Coupon Coupon Bid 2L 0 Bid Bid Ask Ask A i Ask Var Data
ISIN Description | Maturity A R proposals A 3 ; A proposals R A
Currency frequency ) yield (bid) quantity price price quantity (ask) yield ) sheet

TURCHIA
8% Fized
US9001234T75  §)0 o, 14/02/2034  USD Fixe 6M 8.00 6.825 2 150,000  107.44  108.92 100,000 1 6.604
USD
PEMEX
6,625% Fixed
UST06451BG56  Soogolt oo 15/06/2035 USD Fixe 6M 6.63
CALL USD
PEMEX
6,75% Fixed
US71654QCCA2 SO0 21/09/2047  USD Fixe 6M 6.75
CALL USD
PEMEX
5,50% Fixed
US71654QBEL7  S00%, 0, 27/06/2044 USD Fixe 6M 5.50
CALL USD
SUD
AFRICA Fied
ZAG000106972  8,75% 31/01/2044  ZAR Fixe 6M 8.75 109290 1 1,000,000 82.85  83.83 1,000,000 1 10.786
31/01/2044
7AR
PEMEX
6,50% Fixed
US716540425¢ SO0 02/06/2041  USD Fixe 6M 6.50
USD
PEMEX
6,375% Fixed
US71654QBR20 ST 23/01/2045 USD Fixe 6M 6.38
USD
PEMEX
Us71654Qcas5 | 0:20% 13/03/2027  USD ey 6.50 6275 | 1 60,000 100.32  103.75 60,000 1 3037  +1.69
13/03/27 rate : : : : ' : : '
USD
PEMEX
6,35% Fixed
Us71654QCLal S 12/02/2048  USD Fixe 6M 6.35

USD



ISIN D o e . Trading Coupon Coupon Bid 2L 0 Bid Bid Ask Ask A i Ask Var Data
escription Maturity C A . proposals s . . . proposals . A
urrency frequency ) yield (bid) quantity price price quantity (ask) yield ) sheet

MESSICO

US91086Qaz19  2/9% 12/10/2110  USD Fixed | o) 5.75 7167 | 1 100,000 8027 8151 100,000 1 7.058
12/10/2110 rate ’ ’ ’ ’ ’ ’
USD CAL
MESSICO

US91087BAH33 ~ 3129% 16/04/2030  USD Fixed | oy 3.25 5249 1 200,000  91.9 95.4 200,000 1 4.361
16/04/30 rate ’ ’
USD CALL
SUD
AFRICA Fied

ZAG000030404  6,25% 31/03/2036  ZAR 6M 6.25 9.920 1 1,000,000 7623 7662 1,000,000 1 9.857

rate

31/03/2036
7ZAR
SUD
AFRICA Fied

ZAG000106998  8,00% 31/01/2030  ZAR 6M 8.00 8183 1 1,000,000 99.319  99.766 1,000,000 1 8.060

rate

31/01/2030
7ZAR
ARGENTINA

X$2177363665 | 0:125% 09/07/2030 EUR Fixed | gm 0.13 9569 1 50,000 69.181  75.899 50,000 1 6.826
09/07/2030 rate : : ’ ) ) ’ )
CALL
ARGENTINA

Xs2177364390  S/UP 09/07/2035 EUR Mixed gy 3.88 13973 1 42,000 5034 6424 40,000 1 12.237
09/07/2035 Rate ' : : : : : :
CALL
ARGENTINA

X$2177365017 | S/YP 09/01/2038  EUR Mixed =Sl oM 425 9.954 1 50,000 6115  66.86 40,000 1 8.861
09/01/2038 Rate ' : : : : : :
CALL
ARGENTINA

XS2177365363  S/UF 09/07/2041 EUR Mixed gy 3.00 10274 1 50,000 51.9 56.97 50,000 1 9.314
09/07/2041 Rate ' : : : : : :
CALL
ARGENTINA

X$2177365520  S/UP 09/07/2046 EUR WOSGE oy 4.00 8.850 1 42,000 5645 | 62.3 50,000 1 7.957
09/07/2046 Rate : ' : ' ' : '

CALL



ISIN

XS§2200244072

US836205AP92

US836205AR58

US836205AS32

US836205AX27

ZAG000107004

ZAG000125980

ZAG000107012

Description

ARGENTINA
0,50%
09/07/2029
CALL

SUD
AFRICA
6,25%
08/03/41
USD

SUD
AFRICA
5,875%
16/09/25
USD

SUD
AFRICA
5,375%
24/07/44
USD

SUD
AFRICA
5,65%
27/09/47
USD

SUD
AFRICA
8,25%
31/03/32
ZAR

SUD
AFRICA
9,0%
31/01/40
ZAR

SUD
AFRICA
8,50%
31/01/2037
ZAR

Maturity

09/07/2029

08/03/2041

16/09/2025

24/07/2044

27/09/2047

31/03/2032

31/01/2040

31/01/2037

Trading

Currency

EUR

USD

USD

USD

USD

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Fixed
rate

Coupon
frequency

6M

6M

6M

6M

6M

6M

6M

Coupon
%

0.50

6.25

5.88

5.38

5.65

8.25

9.00

8.50

Bid
yield

8.209

7.589

11.888

7.819

8.105

8.869

10.602

10.166

Bid Bid Ask
quantity price price

50,000 75 80.399

100,000 87.91 89.33

200,000 99.807 100.314

200,000 76.08 77.59

200,000 74.95 76.39

1,000,000  96.952 97.227

1,000,000 88.28 88.58

1,000,000 88.88 89.16

Ask
quantity

50,000

100,000

200,000

200,000

200,000

1,000,000

1,000,000

1,000,000

Ask Var Data
yield % sheet

6.319 +1.84

7.419

-4.271

7.634

7.933

8.812

10.557

10.120



o e . Trading Coupon Coupon Bid A it Bid Bid Ask Ask AL, 0f Ask Var Data
ISIN Description | Maturity A R proposals A 3 ; A proposals R A
Currency frequency ) yield (bid) quantity price price quantity (ask) yield ) sheet
EGITTO
6,875% Fixed
XS0505478684 30/04/2040 30/04/2040 USD rate 6M 6.88 9.766 1 100,000 77.7 84.3 100,000 1 8.800
UsD
SUD
AFRICA Fixed
ZAG000077470 7,00% 28/02/2031 ZAR 6M 7.00 8.503 1 1,000,000 93.517 93.768 1,000,000 1 8.442
rate
28/02/31
ZAR
SUD
AFRICA Fixed
ZAG000077488 6,50% 28/02/2041 ZAR 6M 6.50 10.564 1 1,000,000 69.33 69.68 1,000,000 1 10.504
rate
28/02/41
ZAR
SUD
AFRICA Fixed
ZAG000125972 8,875% 28/02/2035 ZAR 6M 8.88 9.640 1 1,000,000 95.31 95.61 1,000,000 1 9.590
rate
28/02/35
ZAR
MESSICO
US91086QAG38 8,30% 15/08/2031 USD Fixed 6M 8.30 4.765 1 100,000 118.111 119.481 100,000 1 4.525
15/08/2031 rate ’ ' ! ' ) ! '
USD
ARGENTINA Mixed
XS0501195993 PAR S/UP 31/12/2038 EUR R 6M 3.38 14499 1 5,000 49.83 50 58,700 1 14.441 -2.21
ate
31/12/2038
TURCHIA
US900123BB58  /23% 05/03/2038  USD Fixed gy 7.25 6.936 1 100,000  102.6 10548 100,000 1 6.599
05/03/2038 rate ’ ' ! ' ' ! '
UsSD
SUD
AFRICA Fixed
ZAG000195280 11,625% 31/03/2053 ZAR 6M 11.63 10.770 1 1,000,000 107.48 107.96 1,000,000 1 10.719
31/03/53 rate

ZAR



q q Nr. of q q Nr. of
ISIN Description Maturity ) Eanon Co‘:pon ]?ld proposals Bld. B.l 4 A§k ASk. proposals I.ASk \{)ar LB
Currency frequency ) yield (bid) quantity price price quantity (ask) yield ) sheet

SUD
AFRICA Fixed
ZAG000208364 10,875% 31/03/2038 ZAR 6M 10.88 10.249 1 1,000,000 104.35 104.71 1,000,000 1 10.200
rate
31/03/38
ZAR
Y Fixed
XS1980255936 6,375% 11/04/2031 EUR -, 1Y 6.38 8.321 1 100,000 91.5 95.1 100,000 1 7.465

11/04/2031



