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=AM
AER61/207/15/25 $ 4,657,946 $ - 0.01 = 0.46 =
AER310/29/28 4,188,712 - = g 0.41 -
AFR 3.3 01/30/32 3,997,578 = 5 0.39
AER 6.1509/30/30 4,842,338 = 0.02 = 0.48 =

£
AMT 3.8 08/15/29 2,817,114 2,713,670 0.01 0.01 0.28 0.76
AMT 51/407/15/28 2,332,757 . 0.01 = 0.23 z
BAC 3.841 04/25/25 . 3,002,936 = 0.01 - 0.84
BAC 4.827 07/22/26 = 2,281,196 - £ = 0.64
C3.405/01/26 1,772,285 1,750,817 = = 0.17 0.49
CCI3.307/01/30 = 1,344,068 . 0.01 = 0.38
DE3.906/07/32 5,611,715 2,585,625 0.04 0.02 0.55 0.73
DE 4.7 06/10/30 6,995,450 . 0.02 . 0.69 -
EQIX3.211/18/29 2,111,946 1,339,644 0.01 “ 0.21 0.38
F7.3503/06/30 6,570,938 o 0.02 = 0.64 =
F7.12211/07/33 6,594,850 = 0.02 < 0.65 z
GM 6.0510/10/25 4,646,937 = 0.01 = 0.46 .
GM 6.401/09/33 4,887,656 . 0.03 - 0.48 -
JPM 3.702 05/06/30 1,439,307 1,378,425 - . 0.14 0.39
JPM 1.514 06/01/24 - 1,511,639 - - = 042
JPM 4.91207/25/33 - 731,389 - : < 0.20
MA 485 03/09/33 3,954,897 5 0.02 = 0.39 =
NDAQ 5.35 06/28/28 4,725,877 = 0.02 z 0.46 &
NDAQ 5.55 02/15/34 7,164,636 5 0.02 s 0.70 =
NDAQ 5.95 08/15/53 5,778,308 5 0.02 = 0.57 -
CCI3.209/01/24 1,506,536 1,485,074 0.01 0.01 0.15 042
GM 6.101/07/34 4,718,401 . 0.01 - 0.46 =

2 8 ff

WA F 8B
BHP 51/409/08/33 2,382,753 5 0.01 = 0.23 .

th A F
ABIBB 4.7 02/01/36 3,054,108 . - - 0.30 =
ABIBB 4 3/8 04/15/38 3,635,423 3,457,394 0.01 0.01 0.36 0.97
ABIBB 41/206/01/50 4,382,460 w 0.01 2 0.43 =
ABIBB 4.9 02/01/46 3,019,524 = = = 0.30 .
ABIBB 5.55 01/23/49 2475913 2,301.800 = 3 0724 065

e £ K
ENBCN 1.6 10/04/26 4,903,901 673,602 0.04 0.01 0.48 0.19
ENBCN 6.7 11/15/53 6,245,264 = 0.01 - 0.62 ”
NTRCN 5.9511/07/25 3,115,663 3,144,755 0.02 0.02 0.31 0.88
NTRCN 4.9 03/27/28 4,176,588 = 0.02 £ 0.41 :
NTRCN 5.8 03/27/53 1,641,618 8 0.01 = 0.16 :
RCICN 4.55 03/15/52 2,676,611 = 0.01 e 0.26 =

E S
T 4.3 02/15/30 1,257,797 1,215,841 = - 0.12 0.34
T 23 06/01/27 3,550,451 3,425,665 0.01 0.01 0.35 0.96
T 3.65 06/01/51 2,311,589 2,179,341 s = 0.23 0.61
T31/209/15/53 2,227,222 = = - 0.22 5
ABBV 3.211/21/29 2,859,198 2,773,198 = = 0.28 0.78
ABBV 41/411/21/49 3,413,534 3,231,414 ; - 0.34 0.91
AAP13/410/01/27 - 2,199,999 - 0.02 - 0.62
APA 601/15/37 5,277,424 * 0.02 = 0.52 3
AZO43/402/01/33 4,527,863 . 0.03 - 045 =
BDX 4.298 08/22/32 740,493 721,095 0.01 0.01 0.07 0.20
BERY 1.57 01/15/26 2,844,337 2,745,879 0.01 0.01 0.28 0.77
BA 5.04 05/01/27 3,086,828 3,044,021 0.01 0.01 0.30 0.85
BA 23/402/01/26 5,124,107 2,141,044 0.01 0.01 0.50 0.60
BA35/802/01/31 2,132,633 - 0.01 . 0.21 -
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BA 2,196 02/04/26 $ 5780960 % - B - 057 -
BEB 4 3/4 (4/15/33 4,836,721 - 0.02 . 0.48 -
BC 2.4 08/18/31 3,099,716 - 0.02 - 031 -
PARA 4206/01/29 5,116,225 - 0.04 - 049 -
CI33/407/15/23 - 1,251,488 - - - 035
CVS308/15/26 2,925,891 2,871,750 0.01 0.01 029 0.81
CV531/408/15/29 4,273,660 1,376,827 0.01 - 042 039
CVS1308/21/27 2,040,299 1,955,534 0.01 0.01 020 0.55
CV551/402/21/53 1,564,223 - - - 0.15 -
CVS55/802/21/53 4,664,276 - 0.01 - 046 -
CVS 53 06/01/33 2,356,035 - 0.01 . 0.23 -
CE 6.0503/15/25 8,459,596 - 0.02 - 0.83 -
CE 6.5511/15/30 3,240,090 0.01 032 -
CE 6.711/15/33 4,990,447 - 0.02 - 049 -
CNC 24507/15/28 - 2,505,118 . - - 0.73
CHTR 21/4 01/15/29 5,316,648 - 0.02 - 052 -
CHTR 51/404/01/53 2,574,203 - 0.01 - 025 -
CMCSA 3.3 02/01/27 2,953,258 1,451,301 0.01 - 0.2 041
CMCSA 48 05/15/33 6,199,464 - 0.02 - 0.61 -
CAG 4.8511/01/28 3,058,664 - 0.01 - 0.30 -
STZ43/411/15/24 1,520,571 1,528,388 0.01 001 015 043
STZ 43/412/01/25 1,522,895 1,534,810 0.01 0.01 0.15 043
STZ 3.6 02/15/28 3,674,851 711,453 0.02 - 0:36 0.20
STZ 27/8 05/01/30 2,057,271 1,962,794 0.01 001 0.20 055
STZ 21/408/01/31 3,218,019 3,051,681 0.01 0.01 0.32 086
STZ 4.9 05/01/33 3,078,540 . 0.01 - 030 -
CCI1.0507/15/26 2,763,119 1,330,885 0.01 0.01 0.27 037
DE 3 3/4 04/15/50 4,699,320 - 0.02 - 046 -
DELL 5 3/4 02/01/33 5,641,473 - 0.02 . 055 -
DELL 6.02 06/15/26 1,252,663 2,354,602 - - 012 0.66
FANG31/805/24/31 2,178,815 2,043,668 0.01 0.01 0.21 057
FANG 6 1/4 03/15/33 7,371,183 - 0.02 - 0.72 -
FANG 6 1/2 03/15/53 4,926,506 - 0.02 - 048 -
DOV 2.95 11/04/29 2,079,976 2,007,022 0.03 0.03 0.20 0.56
DOW 2.111/15/30 3,274,820 1,236,959 0.01 001 032 035
DOW 6.3 03/15/33 - 810,373 - - . 023
DUK 3.15 08/15/27 5,788,727 - 0.03 - 057 -
EQT 5,678 10/01/25 - 1,535,670 - 0.01 - 0.43
EXP 2172 07/01/31 3,898,043 3,613,848 0.02 002 0.38 1.01
ETN 4.1503/15/33 7,490,403 - 0.02 - 074 -
ECL 1.3 01/30/31 2,502,341 1,174,024 0.02 0.01 025 033
ETP 43/4 01/15/26 2,279,389 2,251,142 0.01 0.01 022 063
ET53/402/15/33 - 1,507,906 - - - 0.42
ET 6 06/15/48 3,095,513 - 0.01 - 030 -
ET2505/15/25 2,225,539 2,173,241 0.01 0.01 0.2 0.61
EPD 3.2 02/15/52 3,363,720 - 0.02 - 033 -
L5 b.4b (137017 26 079,521 - 0.02 - 0.0 -
ES51/805/15/33 5,385,573 - 0.02 - 053 -
EXPE 295 03/15/31 7,441,828 - 0.03 - 073 -
EMC 5.65 05/18/33 7,601,939 - 0.05 . 0.75 -
FDX 3.1 08/05/29 3,542,602 3,383,680 001 0.01 035 095
FDX 2.4 05/15/31 3,290,759 3,106,419 0.01 0.01 032 087
FOXA4.0301/25/24 1,527,100 1,519,230 . - 0.15 043
FOXA 61/210/13/33 8,282,934 - 002 . 0.81 -
GEHC5.611/15/25 - 3,092,514 - 0.01 - 0.87
GM 5.95 04/01/49 2,253,267 - 0.01 - 0.22 -
HCA503/15/24 2,289,481 764,240 - - 0.3 021
HCA 51/4 04/15/25 2,294,686 2,291,567 001 0.01 0.23 0.64
HCA53/802/01/25 . 1,528,996 1,536,500 - - 0.15. 0.43
HCA 51,2 06/01/33 3,891,483 . 0.01 - 038 -
HEL51/408/01/28 4,689,320 - 0.03 - 046 -
HPE 51/4 07/01/28 6,263,007 - 0.04 - 062 -
HD 3578 04/15/52 3,727,824 - 0.01 . 037 -
HD 4.9509/15/52 4,190,542 4,018,203 0.01 0.01 041 113
IEX 25/806/15/31 3,264,423 3,199,762 0.03 0.03 032 090
IR 5.4 08/14/28 3,941,098 - 0.03 - 039 .
IR 5.7 08/14/33 8,308,986 - 0.03 - 088 .
KDP 395 04/15/29 5,219,201 - 0.02 - (.51 -
(&% 8)
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KMI 4.8 02/01/33 $ 2212348 $ 713,743 0.01 - T 02 0.20
KMI 5.2 06/01/33 10,656,420 . 002 - 1.05 -
KHC 3 06/01/26 2,940,140 2,880,261 0.01 0.01 0.29 0.81
KHC 33/404/01/30 4,389,157 2,807,615 0.02 001 043 0.79
KIIC 47/810/01/49 8,714,556 2,018,708 0.02 0.01 0.86 057
KHC37/805/15/27 6,752,509 1,469,124 0.02 - 0.66 0.41
LDOS5 3/4 03/15/33 2,391,217 - 0.00 - 024 -
LOW 3.1 05/03/27 2,053,282 2,006,116 - - 0.20 0.56
LOW 1.3 04/15/28 3,361,244 3,193,424 0.01 0.01 033 0.90
LOW 41/4 04/01/52 3,894,144 1,233,256 0.01 - 0.38 0.35
LOW 504/15/33 5,469,696 . 0.01 - 054 -
LOW 55/8 04/15/53 4,841,328 4,448,905 0.01 0.01 048 125
MPIX 3 03/01/33 3,751,585 - 0.01 - 037 -
MPLX 5.65 03/01 /53 2,270,376 - 0.02 - 0.22 -
MAR 53/4 05/01/25 1,785,270 248,763 - . 018 007
MAR 2.85 04/15/31 4,646,181 1,871,066 0.02 0.01 046 053
MLM 4 1/4 07/02/24 1,521,168 1,517,064 0.01 0.01 0.15 043
MKC 4.95 04/15/33 4,609,234 - 0.03 - 045 -
MCD 35/8 09/01/49 4,923,402 - 0.02 - 0.48 -
MCD 3.6 07/01/30 7,258,537 - 003 - 0.71 -
MCD 4.6 09/09/32 6,511,428 - 0.03 - 0.64 -
MRK 2.35 06/24/40 3,783,213 2,043,428 0.02 001 037 0.57
MRK 2.1512/10/31 5,232,311 - 0.01 - 0.51 -
TAP307/15/26 1465131 1,428,438 - - 014 040
MDLZ 4 1/8 05/07/28 3,030,746 2,967,320 0.01 001 0.30 083
NSC 555 03/15/34 4,049,692 - 0.03 - 0.40 -
NVDA 285 04/01/30 4245818 2,687,277 001 0.01 042 075
NVDA 31/204/01/50 3,840,157 - 0.01 - 0.38 -
OXY 87/807/15/30 1,790,844 . 0.01 - 018 -
OXY 61/8 01701731 2,386,285 - 0.01 - 0.24 .
OKE 6.05 09/01/33 4,856,649 - 0.01 - 048 -
OKE 6 5/809/01/53 4,299,140 - 0.01 - 0.42 -
ORCL 3.95 03/25/51 - 1,108,446 - - - 031
ORCL 4.9 02/06/33 3,806,283 - 001 - 037 -
OVV 7.1 07/15/53 4,215,277 - 0.03 . 041 -
PKG 312/15/29 2,773,240 658,429 0.02 00 0.27 018
PNR41/207/01/29 3,689,305 - 0.03 - 036 -
PEP 3.9 07/18/32 2,697,590 2,617,652 0.01 0.01 0.27 0.74
PFE 5.3 05/19/53 6,260,927 . - - 062 -
PFE 2.7 05/28/50 3,733,673 - 0.01 - 037 -
PAA3.8510/15/23 - 1,820,108 - 001 - 051
PAA3.611/01/24 2,253,199 2,234,778 0.01 001 0.2 063
PAA35512/15/29 7,041,808 - 003 - 069 -
RSG 512/15/33 3,905,780 - 0.02 - 038 -
ROP 206/30/30 1,951,613 1,844,768 0.01 001 0.19 0,52
ROP 1.4 09/15/27 2,053,350 1,955,765 0.01 0.01 0.20 055
SPLLLC 5 5/4 05715724 - 3,073,766 - 001 . 0.86
SHW 3 1/8 06/01/24 2,270,169 2,240,033 0.02 0.02 0:22 0.63
SHW 2.95 08/15/29 4,960,464 - 0.02 - 049 -
SHW 3.3 05/15/50 4,510,892 4,237,729 0.04 0.04 044 119
SHW 2.9 03/15/52 5,831,797 2,415,301 0.06 003 0.57 0.68
SHW 4 1/4 08/08/25 2,274,917 2,267,136 0.02 002 022 0.64
SIM 6211/15/33 5,007,740 - 02 - 0.49 -
SIM 61/211/15/53 5,305,013 - 0.02 - 0.52 -
SWK 23/411/15/50 4,723,155 - 0.03 . 0.46 -
SBUX 4 11/15/28 2,259,460 1,465,821 0.01 0.01 0.22 041
SBUX 203/12/27 2,126,968 2,061,161 0.02 002 021 058
SBUX 31/211/15/50 4,767,143 2,236,009 0.02 0.01 047 0.63
SBUX 48 02/15/33 4,686,155 - 003 - 046 -
SYK1.85 06/15/30 1,964,181 - 0.01 - 019 -
ETP 4 1/4 04/01/24 3,046,005 1,510,625 0.02 0.01 030 042
SYY 33/410/01/25 2,243,337 2,232,635 0.01 0.01 0.22 0.63
SYY 3307/15/26 2,217,329 2,179,948 0.01 001 0.22 0.61
SYY 24 02/15/30 3,374,239 3,200,913 0.03 0.03 033 0.90
SYY 6.6 04/01/50 2,620,570 2,454,608 0.01 0.01 0.26 0.69
SYY 3.1512/14/51 2,746,682 - 0.02 - 0.27 -
TMUS 4 1/2 04,/15/50 3,930,213 3,686,948 . - 0.39 1.04
TMUS 3 1/2 04/15/25 1,497,515 1,479,588 . - 0.15 042
(ERE)
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' TMUS 3 7/8 04/15/30 $ 2178088 5  2,004235 - - 0.21 0.59
TMUS 3.3 02/15/51 - 2,568,271 - - - 072
TMUS 3.4 10/15/52 - 1,568,313 - - - 044
TMUS 5.05 07/15/33 2,314,456 - . - 0.23 -
TGT41/209/15/32 - 1495814 - 0.01 - 042
TRGP 61/2 03/30/34 4,966,274 - 0.02 - 049 -
UNP 3.95 09/10/28 3,009,247 2,956,564 0.01 0.0l 0.30 0.83
UNH 2.9510/15/27 2,908,430 1,422,983 0.01 0.01 0.29 0.40
UNH5.3 02/15/30 2,401,904 2,381,037 0.01 0.01 0.24 0.67
UNH 5.35 02/15/33 4,044,799 3,185,349 0.01 001 0.40 0.89
UNH5 7/8 02/15/53 - 1,670,037 - - - 047
UNH 5.05 04/15/53 3,284,776 - 001 - 032 .
VZ 4,329 09/21 /28 2,270,560 2,220,857 . - 022 0.62
VZ4.016 12/03/29 1,480,467 1,439,070 - - 0.15 0.40
VZ 3.1503/22/30 1,819,342 1,761,750 - - 0.18 049
VZ.303/22/27 1454933 1,429,852 0.01 001 0.14 0.40
WMT 4 04/15/26 5,324,086 - 0.02 - 0.52 .
WMB 2.6 03/15/31 3,929,921 623,996 0.02 - 0.39 0.18
WMB 5.3 08/15/28 2,350,416 - 0.01 - 0.23 -
XYL31/211/01/26 2,212,100 2,166,166 0.02 0.02 022 0.61
XYL 2174 01/30/31 4591116 1,872,471 0.04 0.02 0.45 053
XYL1.9501/30/28 3463492 3,304,973 0.03 0.03 034 0.93
T43/405/15/46 2,777,765 2,630,580 - - 0.27 0.74
ALB 505 06/01/32 - 795,658 - - - 0.20
AMGN51/4 03/02/33 4,703,631 - - - 046 .
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CARR 2.7 02/15/31 5,345,882 1,902,939 0.03 0.01 0.35 0.53
CARR 2.493 02/15/27 4,087,460 471,720 0.01 - 040 013
CARR 2.722 02/15/30 3423816 3,242,860 0.01 0.01 034 0.91
CARR 5.9 03/15/34 827,812 - - - 0.08 -
CARR 6.203/15/54 6,210,855 - 0.02 - 0.61 -
CQP 4172 10/01/29 5,845,209 4,156,847 0.01 0.01 057 117
CQP 5.95 06/30/33 7,068,313 - 0.02 - 0.69 -
LNG 45/8 10/15/28 4,478,738 - 0.01 - 044 .
CHCOCH 5 1/8 06/30/27 3,841,831 2,281,979 0.01 0.01 038 0.64
CLX 1.8 05/15/30 2,556,404 612,211 0.02 0.01 025 0.17
STZ 41/205/09/47 - 2,048,395 1,949,795 0.02 0.02 0.20 055
DIS 2.201/13/28 2,124,262 2,056,459 0.01 0.0 0.21 0.58
ET 5 1/2 06/01/27 2329416 163,994 0.01 - 0.2 021
FOXA 5,576 01/25/49 5,150,650 - 0.01 - 0.51 -
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GM 61/810/01/25 1,549,209 783,868 . - 015 0.22
HCA 5 1/4 06/15/49 5,709,528 659,647 0.01 - 0.56 019
HCA35/808/15/52 3422478 1,301,093 0.04 . 034 037
HCA 45/8 03/15/52 1,960,488 - - - 019 -
IFE 2311/01/30 - 3,047,494 - 0.01 - 0.86
KVUE 4.503/22/33 7,983,878 - 0.02 - 0.78 -
KVUE 5.05 03/22/53 3,169,177 . 0.01 - 031 -
KMI4.3 03/01/28 6,044,673 - 0.02 - 0.59 -
WBD 4.054 03/15/29 5,078,033 - 0.01 - 0.50 -
MRK 505/17/53 - ssesom _ . 002, : 085 :
ORCL 3.6 04/01/50 3,072,342 - - - 039 -
ORCL5.811/10/25 2,736,241 2,762,895 0.01 0.01 0.27 0.78
PH31/403/01/27 1,406,174 - 0.02 - 0.43 -
RRX 6.05 04/15/28 3,100,49% - 0.01 y 0.31 -
RRX 6.3 02/15/30 6,301,047 - 0.02 - 0.62 -
RRX 6.4 04/15/33 3,998,472 - 0.01 - 0.39 -
SHW 345 06/01/27 6,650,199 1,442,558 0.02 - 0.65 0.41
SON 31/8 05/01/30 2,769,081 660,780 0.02 . 0.27 019
TMUS 5 3/4 01/15/54 5,686,532 - 0.01 - 0.56 -
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