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$4, 755, 957, T57.& $5, 246, 062, 185)

(M3E= 2 7) $ 4,555,051, 644 90.61 § 4,500,579, 377 93. 23
MR B (=) 60, 015, 521 1.19 35, 002, 723 0.73
SRATFE AR (M3 B ) 291, 555, 631 5. 80 252,113, 959 5.22
REACA] & (M3 HL) 19, 210, 567 1. 58 18, 572, 683 1.63
AT X BI&R % 20, 000 - 10, 000 -
FENCEP $A SN B AR (M 32 ) 1,106, 312 0.02 277, 929, 634 5. 76
BHSEEREEE(MEZAN) 72, 336, 651 1.44 4, 094, 569 0. 08

HEAT 5, 059, 296, 326 100.64 5, 148, 302, 945 106. 65

&
JeAt B A AR (WER) - - ( 11,968, 720) ( 0.25)
FEATHR &1 % % BB AR (3 ) ( 20,987,092) ( 0.42) ( 9,341,065) (.  0.19)
AT @2 R (MR RAN) ( 7,618,923) (. 0.15) ( 7,344,579) (  0.15)
AR E & (M) ( 1,058,184) (  0.02) ( 1,020,079)  0.02)
REAT B 4 5D EE AR (3270 ( 771, 853) ( 0.02) ( 277,742,544) ( 5.76)
H b AT 3 ( 167, 500) = ( 167, 500) -
RSP E FIE A H (3= A A) C 1, 660,410) ¢ 0.03) ¢ 13,416, 017) (_ 0.28
GiEas ( 32, 263,962) (__ 0.64) ( 321, 000, 504) (__ 6.65)
R A $ b, 027, 032, 364 100.00 §$ 4,827 302,441 100. 00
HFREARHA-MEY 924, 905, 202. 00 1, 020, 436, 464. 00
FRAE-BymA-#EY 2, 386, 483, 539. 00 2, 486, 008, 054. 00
FRAECHERAY-MEN 121, 338, 716. 00 87, 943, 682, 00
FRE-NCH A - £ W 185, 507, 137, 00 121, 404, 826. 00
FREARKA-£4 16, 802, 994, 44 8, 905, 294. 58
FEE-ByEA-£4 4, 477, 880. 92 5, 364, 328. 68
FRE-CHrmA-44 2, 569, 717, 07 3, 269, 558, 97
FRAENHERA-£4 5, 846, 085, 90 4, 760, 752. 31
R AE-AZHE RN 1, 231, 467, 97 1, 351, 052. 16
BRAE-ByEA R 1,299, 316.12 1,320, 748. 17
FRAE-ARBA-ARY 16, 387, 732. 84 12, 987, 148, 91
BEA-BHEA-ARNK 22,164, 227. 43 20, 456, 806. 06
FREA-CHBRA-ARY 24, 161, 306. 20 23, 386, 689, 98
FHAENCHRA-AR 30, 418, 460. 86 19, 480, 017. 59
FRAE-ARME-d kY 2, 026, 454, 04 2, 234, 745, 07
FRA-ByERA - 4, 341, 957, 67 2, 457, 259. 35

BRAE-NCHEA- &I 18, 359, 419, 32 13, 222, 992, 56
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b R ;CA(CANAD,
INE
PRMWCN 3 7/8 10/31/28 % 29,545,681 $ - 0.20 - 0.60 -
EFXCN 9 10/15/27 23,922, 403 24,531,211 0.13 0.13 0.49 0. 50
IIUSKYY 7 3/4 04/156/26 6,191, 719 - 0.03 - 0.12 -
RBACN 6 3/4 03/15/28 9,504, 694 - 0.05 - 0.19 -
RBACN 7 3/4 03/15/31 16, 402, 655 - 0.06 - 0.33 -
2 8Nt 85, 567, 152 24,531, 271 1.73 0.50
LRk
NAVCOR 10 1/2 12/15/30 19, 583, 605 18,228, 024 0.20 0.20 0.40 0.37
i 2 CII(SYITZERLAND
L)
CONSEN 5 10/15/28 41, 562, 989 41, 819, 670 0.60 0. 60 0.83 0. 86
ORIFLM 5 1/8 05/04/26 - 9,536, 249 - 0.09 - 0.18
A8 {3 41, 562, 989 51,415,919 0.83 1.05
Hr B F  CNCCITINA)
N\ ]
TIFSLN 3 3/4 04/15/29 18, 716, 933 21, 965, 376 0.10 0.15 0.37 0,46
# BB % : CZ(CZECH REPUBLIC
NE
SAZKAG 7 7/8 04/30/29 25, 141, 230 - 0.11 - 0.50 -
ENGPRO 8 1/2 02/04/27 45,391, 138 42, 260, 733 0.34 0.34 0.90 0. 87
8Nt 70, 532, 368 42, 260, 733 1.40 0,87
7 #:DE(GE
/N 3]
TUICRU 6 1/2 05/15/26 16, 794, 392 13, 786, 712 0.10 0.10 0.33 0.29
PELIOL 9 1/2 04/01/27 23, 717, 961 - 0.18 - 0.47 -
ZEFNGR 6 1/8 03/13/28 7,230, 206 - 0.03 - 0.14 -
28 i it 47, 742, 559 13, 786, 712 0.94 0.29
by F . ES(SPAINY
N &
EMPARQ 1 7/8 02/01/28 38, 788, 808 - 0.27 - 0.77 -
GRFSM 3 7/8 10/15/28 23, 313, 621 20, 856, 234 0.05 0.05 0.48 0.43
2 8 ffevit 62, 102, 429 20, 856, 234 1.23 0.43
S
CAJAMA 5 174 11/27/31 - 27, 750, 123 - 0.17 - 0. 57
A8
ACFP 2 3/8 11/29/28 22, 702, 607 19,739, 616 0.10 0.10 0.45 0.41
RCFFP 5 1/4 11/22/28 7,104, 891 - 0.03 - 0.14 -
PAPREC 3 1/2 07/01/28 32, 741, 817 41, 440, 341 0.22 0.32 0.85 0. 86
BANIJA 7 05/01/29 35, 879, 847 - 0.19 - 0.71 -
PAPREC 6 1/2 11/17/27 14, 535, 976 - 0.13 - 0.29 -
BANIJA 3 1/2 03/01/25 - 15, 526, 180 - 0.09 - 0.32
BIOGRP 3 3/8 02/01/28 - 53, 044, 857 - 0.17 - 1.10
SFRFP 5 1/2 01/15/28 38, 005, 610 36, 171, 107 0.14 0.14 0.76 0.74
CALDER 11 1/4 06/01/28 25, 783, 960 - 0.15 - 0.51 -
BANIJA 5 3/8 03/01/25 - 49, 414, 884 - 0.42 - 1,02
28 okt 176, 754, 708 215, 336, 985 3.51 4.45
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-
MERLLN 4 1/2 11/15/27 22,539,207 § 40, 640, 284 0.20 0. 41 0.45 0.84
VCPLN 3 5/8 08/24/26 30, 055, 193 29,796, 077 0.22 0.22 0. 60 0. 62
EGBLFN 11 11/30/28 18,088, 119 - 0.11 - 0.36 -
STYRO 3 3/4 07/15/26 - 217,182, 875 - 0.20 - 0.56
PURGYM 10 10/11/28 40, 778, 361 - 0.21 - 0.81 -
ICELTD 4 3/8 05/15/28 - 24, 185, 889 - 0.36 - 0.50
HBRLN § 1/2 10/15/26 33, 080, 096 30, 334, 545 0.22 0,22 0.66 0.63
TTHTIN 5 1/2 07/15/29 50, 968, 395 43,583, 987 0.42 0.40 1.01 0.90
VMED 4 1/2 08/15/30 35, 624, 723 33, 421, 359 0,14 0.14 0.71 0.69
PRk BN 231, 134, 094 229, 145, 016 4,60 4.74
KB GR(GREECE)
E RS
TPEIR 5 1/2 02/19/30 - 41, 478, 927 - 0.30 - 0.86
EUROB 10 12/06/32 - 20,157, 611 - 0.20 - 0.42
&k H ot - 61, 636, 538 - 1.28
S r 1A % HKCHONG KONG)
NE
MPEL 5 3/4 07/21/28 11,339, 482 46,304, 415 0.05 0.21 0.23 0.96
4SS
GGAMFI 8 06/15/28 25, 466, 136 - 0.13 - 0,51 -
GGAMFT 8 02/15/27 12, 620, 897 - 0.06 - 0.25 -
GGAMF1 8 02/15/27 8, 292, 807 - 0.07 - 0.13 -
USDOO 4 #Afly # /13t 44, 379, 840 - 0.89 -
FH B F  ILCISRABL)
N E]
TEVA 4 3/4 05/09/27 8, 840, 108 8, 338, 604 0.03 0.03 0.18 0.17
TEVA 8 1/8 09/15/31 13, 442, 407 - 0.08 - 0.27 -
TEVA 7 7/8 08/15/29 13, 255, 686 - 0.07 - 0.26 -
TEVA 7 1/8 01/31/25 - 30, 585, 782 - 0.10 ~ 0.63
A8 ff ot 35, 538, 201 38, 924, 386 0.71 0.80
N
IMAIM 3 3/4 01/15/28 15, 8686, 965 - 0. 06 - 0.32 -
TITANL 3 1/2 02/15/28 37, 812, 702 33, 128, 347 0. 40 0.40 0.75 0. 69
ITLYUM 4 5/8 10/01/26 9, 679, 031 33, 951, 062 0.06 0.24 0.19 0.70
MLTIVR Float 10/30/28 18, 767, 002 17, 491, 405 0.07 0.07 0.37 0.36
PIAGIM 6 1/2 10/05/30 21, 533, 303 - 0.24 - 0.43 -
KEDRIM 6 1/2 09/01/29 25,310,273 - 0,11 - 0.50 -
Ao 128, 969, 276 84,570, 814 2.56 L.175
7 % : LU(LUXEMBURG
Ex Sk
GFKLDE 8 3/4 11/01/25 18, 250, 431 39, 736, 550 0.08 0.19 0,32 0.82
IN 3]
SFRFP 6 02/15/28 7,397, 500 9, 096, 354 0.05 0. 05 0.15 0.19
BB F MOMNACAY)
2 ]
WYNMAC 5 5/8 08/26/28 - 13, 147, 553 - 0.04 - 0,27
P H B F MXCMEXICO)
2\ 3]
BAKIDE 6. 99 02/20/32 10,434,102 13, 087, 596 0.05 0. 05 0.21 0.27
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N8
THOBNL 6 1/2 01/15/30 12,426,793 % 10, 809, 308 0.07 0.07 0.25 0.22
SCHOPA 6 3/8 11/01/24 - 34,797, 159 - 0. 61 - 0.72
QPARKH 2 03/01/27 - 13, 785, 068 - 0.08 - 0.28
PUIDOY 3 1/8 06/15/28 - 31, 394, 254 - 0.22 - 0.65
TRIVIU 6 1/2 08/15/26 12, 074, 601 22, 567, 629 0.04 0.08 0.24 0.47
INTGEN 7 06/30/23 - 83, 588, 564 - 0.68 - 1.73
28k tt 24,501, 394 196, 941, 982 0.49 4.08

B R 0

kL E Y
MSPSJ 4 1/4 05/19/26 - 25, 946, 140 - 0.33 - 0.54

A R ; SE(SYEDEN)

2N\ 3]
STENA 7 1/4 02/15/28 25, 248, 367 - 0.22 - 0.50 -

% B £S

N
CCK 3 3/8 05/15/25 186, 858, 481 - 0.08 - 0.34 -
CCK 2 5/8 09/30/24 16, 760, 226 - 0.08 - 0.33 -
DAR 3 5/8 05/15/26 33, 660, 710 51,481, 875 0.19 0.31 0.67 1.07
BMCAUS 2 1/4 11/21/26 48,281, 109 42,376, 103 0.19 0.19 0.96 0.88
CTLT 2 3/8 03/01/28 11, 849, 209 10, 772, 870 0.05 0. 05 0.24 0.22
1QV 2 7/8 06/15/28 64, 870, 961 58, 845, 220 0.28 0.28 1.28 1.22
[INDLIN 3 3/8 04/15/29 16, 057, 994 {4, 088, 992 0.10 0.10 0.32 0.29
CSTH 3 1/8 07/15/29 18, 778, 919 15, 681, 594 0.20 0.20 0.37 0.32
ENR 3 1/2 06/30/29 38, 165, 684 47, 550, 422 0.20 0.28 0.76 0.99
UGI 2 172 12/01/29 28, 976, 058 25, 303, 833 0.25 0.25 0.58 0.52
COTY 5 3/4 09/15/28 10, 745, 959 - 0. 06 - 0.21 -
ARGID 4 3/4 07/15/27 14, 319, 967 - 0.13 - 0.28 -
ATI 7 1/4 08/15/30 19, 201, 286 - 0.14 - 0.38 -
BGS 5 1/4 04/01/25 15, 932, 437 40, 460, 538 0.18 0.17 0.32 0,84
CE 6.33 07/15/29 16, 135, 445 41, 950, 125 0.07 0.19 0.32 0.87
ET 5 3/4 04/01/25 30, 766, 503 47, 880, 896 0.20 0.32 0.61 0.99
GCUNIV 5 1/8 10/01/28 30, 314, 730 31, 863, 204 0.28 0.28 0. 60 0. 66
VILE 10 1/8 01/15/28 15, 802, 738 - 0.07 - 0.31 -
VILE 9 3/4 10/15/30 15, 959, 210 - 0.10 - 0.32 -
MBO 3. 95 02/15/30 27, 384, 885 24, 833, 959 0.33 0.33 0.54 0.51
PPC 6 7/8 05/15/34 36, 558, 213 - 0.22 - 0.73 -
SUN 6 04/15/27 18, 503, 773 45, 436, 432 0.10 0.25 0.37 0.94
THUS 2 5/8 02/15/29 22,160,919 20, 839, 014 0.08 0.08 0.44 0.43
THC 8 1/8 06/15/30 18, 864, 542 - 0.03 - 0.37 -
CHK 6 3/4 04/15/29 27, 953, 661 26, 944, 888 0.09 0.09 0.56 0. 56
BLCOCN 8 3/8 10/01/28 186, 231, 000 ~ 0.04 - 0.32 -
BHCCN 5 3/4 08/15/27 9,829,172 10, 493, 231 0.10 0.10 0.20 0.22
BHCCN 6 1/8 02/01/27 12, 487, 222 12, 726, 562 0.06 0.06 0.25 0.28
CSTH 3 3/4 04/15/29 25, 130, 832 22, 488, 721 0.18 0.18 0.50 0.47
ADNT 7 04/15/28 12,718, 158 - 0.08 - 0.25 -
ADNT 8 1/4 04/15/31 22, 795, 409 - 0.14 - 0.45 -
ARGID 5 1/4 08/15/27 21, 499, 763 20, 718, 127 0.09 0.09 0. 43 0. 43
AAL 5 1/2 04/20/26 38,170, 526 44, 363, 832 0.04 0.04 0.76 0.92
CCL 10 3/8 05/01/28 13, 385, 154 12, 631, 859 0.02 0.02 0.27 0.26
RIG 8 3/4 02/15/30 21,374, 524 - 0.08 - 0.43 -
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RIG 8 3/8 02/01/28 3,180,852 % - 0.02 - 0. 06 -
WERD 8 5/8 04/30/30 22, 477, 856 26, 589, 557 0.04 0.06 0.45 0.55
CCC 4 1/2 11/01/26 39, 062, 255 37,477, 311 0.19 0.19 0.78 0.78
ENDP 6 1/8 04/01/29 29, 548, 014 35, 028, 953 0.12 0.12 0.59 0.73
0l 4 3/4 02/15/30 14, 388, 236 13, 467, 684 0.13 0.13 0.29 0.28
CCL 5 3/4 03/01/27 45, 053, 576 32, 969, 798 0.05 0. 04 0.90 0.68
ACI 3 1/2 03/15/29 22, 365, 712 - 0.11 - 0.44 -
AMEPIP 10 1/4 10/15/28 18,971, 179 - 0.11 - 0.38 -
ASHW00 4 5/8 08/01/29 41, 051, 187 36, 955, 589 0.43 0.43 0.82 0.77
BRER 7 03/15/30 22, 319, 465 - 0.08 - 0.44 -
FRSTST 4 07/31/29 18,677, 921 25, 443, 789 0.09 0.13 0.37 0.53
CZR 7 02/15/30 15, 762, 091 - 0.03 - 0.31 -
CHTR 4 1/2 08/15/30 38, 849, 765 35, 614, 340 0. 08 0.08 0.77 0.74
CPN 4 1/2 02/15/28 29, 229, 815 41, 120, 192 0.08 0.12 0.58 0.85
CLMT 8 1/8 01/15/27 18,136, 262 31, 625, 402 0.18 0.34 0.36 0.66
GTLS 7 1/2 01/01/30 19, 318, 792 18, 527, 058 0.04 0.04 0.38 0.38
CIVI 8 3/8 07/01/28 22, 488, 354 - 0.05 - 0.45 -
CIVI 8 3/4 07/01/31 22, 936, 953 - 0.05 - 0.48 -
CYIl 6 01/15/29 11, 080, 213 10, 290, 619 0. 04 0.04 0.22 0.21
CYH 6 1/8 04/01/30 19, 938, 409 15, 263, 504 0.08 0.08 0. 40 0.32
CYll 10 7/8 01/15/32 19, 338, 579 - 0.06 - 0.38 -
CITPET 8 3/8 01/15/29 18, 978, 297 - 0.05 - 0.38 -
CCO 9 09/15/28 32, 093, 180 - 0.13 - 0.64 -
COTY 6 5/8 07/15/30 18, 981, 303 - 0.08 - 0.38 -
CSCHLD 4 1/8 12/01/30 46, 835, 222 43, 542, 409 0.18 0.18 0.93 0.90
DFIl 8 1/4 08/15/28 13, 006, 068 - 0.13 - 0.26 -
IBI 9 02/15/31 9, 044, 905 - 0.05 - 0,18 -
DTV 5 7/8 08/15/27 40, 431, 770 38, 737, 221 0,10 0.10 0.80 0. 80
DISH 5 3/4 12/01/98 36, 857, 796 36, 849, 600 0.06 0. 06 0.73 0.76
DEXAXL 6 5/8 10/15/28 33, 297, 770 25, 898, 120 0.18 0.18 0.66 0.54
ENLC 6 1/2 09/01/30 25, 123, 945 24, 346, 531 0.08 0.11 0.50 0.50
EQM 7 1/2 06/01/27 6, 327, 064 8, 022, 361 0.04 0.04 0.13 0.12
EQMSRM 9 05/15/28 25, 389, 669 - 0.08 - 0.51 -
ECOMAT 7 7/8 01/31/27 21, 541, 393 20, 484, 382 0.13 0.13 0.43 0.42
ESI 3 7/8 09/01/28 8, 498, 987 10, 460, 373 0.04 0. 05 0.17 0.22
EMECLI 6 5/8 12/15/30 34,573,248 - 0,05 - 0.89 -
ENDENR 5 8/4 01/30/28 43, 199; 825 11, 770, 622 0.28 0.08 0.86 0.24
EVRGRN 9 3/4 04/26/28 23, 584, 969 - 0.15 - 0.47 -
FRTITA 4 5/8 01/15/28 25, 123, 696 23, 423, 494 0.09 0.09 0.50 0.49
FRTITA 6 3/4 01/15/30 24, 352, 023 17, 378, 655 0.07 0. 06 0.48 0.36
FIRE 7 1/2 07/01/30 34,778, 838 - 0.19 - 0.69 -
NEOG 8 5/8 07/20/30 19, 756, 397 19, 556, 912 0.17 0.17 0.39 0,41
GLT 4 3/4 11/15/28 12, 988, 089 11,104, 111 0.12 0.12 0.26 0.23
HILCRP 5 3/4 02/01/29 8, 922, 097 19,163, 585 0. 05 0.12 0.18 0.40
HILCRP 6 02/01/31 11,904, 428 10, 841, 047 0.07 0.07 0.24 0.22
HILCRP & 04/15/30 8, 958, 675 8, 205, 678 0.06 0. 06 0.18 0.17
LUMMUS 9 07/01/28 23, 540, 551 33, 487, 267 0.17 0.28 0.47 0.69
KNTK 5 7/8 06/15/30 18,118, 758 23,071,117 0.06 0.08 0.36 0.48
KNTK 6 5/8 12/15/28 8, 267, 315 - 0.07 - 0.12 -
KNIRIV 7 8/4 05/01/31 16, 371, 889 - 0.12 - 0.33 -
ARUINY 9 1/4 11/01/26 7,225,419 8, 494, 742 0.15 0.15 0.14 0.13
LABL 9 1/2 11/01/28 9, 324, 231 - 0.10 - 0,19 -
LEEREN 4 1/4 07/01/29 42, 901, 241 42, 041, 365 0.43 0.43 0.85 0.87
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LGIH 8 3/4 12/15/28 26,170,853 $ - 0.20 - 0.52 -
MCPE 7 3/8 02/15/30 22, 497, 061 19, 802, 385 0.04 0. 04 0. 45 0. 41
MMLP 11 1/2 02/15/28 53, 866, 779 - 0. 43 - 1.07 -
BWY 9 1/4 04/15/27 39, 260, 554 - 0.10 - 0.78 -
MODY 5 10/01/29 7,553, 987 7, 780, 793 0.06 0.08 0.15 0.16
MLTPLN 5 1/2 08/01/28 35, 822, 303 36, 026, 933 0.12 0.14 0.71 0.75
MEDIND 3 7/8 04/01/29 5, 564, 338 14, 862, 641 - 0.01 0.11 0.31
MEDIND 5 1/4 10/01/2% 11, 601, 995 19, 556, 206 0. 02 0.03 0.23 0.41
NBR 7 3/8 05/15/27 12, 057, 254 29, 782, 154 0. 06 0.14 0.24 0.62
NBR 9 1/8 01/31/30 12, 354, 548 - 0.06 - 0.25 -
NEXEOP 10 1/8 04/01/26 25, 885, 224 23, 604, 380 0.18 0.18 0,51 0.49
NWFIBR 6 02/15/28 34,135,619 28, 578, 081 0.40 0.40 0.688 0.59
011 6 02/01/28 8, 947, 665 - 0.15 - 0.18 -
0l 6 5/8 05/13/27 25, 357, 221 24, 595, 352 0.13 0.13 0.50 0. 51
OUT 5 08/15/27 5, 952, 564 5, 538, 470 0.03 0.03 0.12 0.11
OUT 4 5/8 03/15/30 2, 145, 376 - 0.02 - 0. 05 -
OUT 7 3/8 02/15/31 9,701,598 - 0.07 - 0.19 -
PTVE 4 3/8 10/15/28 31, 532, 478 30, 221, 048 0.22 0.22 0. 63 0.63
PBFENE 7 7/8 09/15/30 6, 267, 389 - 0.04 - 0.12 -
PRIMIN 9 02/15/30 24, 162, 013 23,173, 239 0.13 0.13 0.48 0.48
PRSESE 3 3/8 08/31/21 22, 804, 386 21, 265, 609 0.08 0.08 0. 45 0.44
PRG 6 11/15/28 39, 706, 946 34, 850, 047 0.23 0.23 0.79 0.72
RCOLIN 12 1/4 09/01/29 30, 081, 881 - 0.22 - 0. 60 -
ROCSOF 6 1/2 02/15/29 16, 083, 310 26, 753, 181 0.10 0.19 0. 32 0.55
RRX 6.3 02/15/30 15, 799, 880 - 0.05 - 0.31 -
RRX 6.4 04/15/33 12, 843, 112 - 0.03 - 0.26 -
TLN 8 5/8 06/01/30 49, 222, 441 - 0.13 - 0.98 -
SMYREA 8 7/8 11/15/31 35, 580, 437 - 0.10 - 0.71 -
SXC 4 7/8 06/30/29 22, 168, 000 21, 119, 439 0.16 0.16 0. 44 0.44
THC 6 3/4 05/15/31 15, 725, 563 - 0. 04 - 0.31 -
TDG 6 1/4 03/15/26 36, 853, 453 45, 527, 220 0.03 0.04 0.73 0,94
USFOOD 7 1/4 01/15/32 22, 460, 320 - 0.14 - 0. 45 -
FRAX 5 1/4 09/30/28 6, 870, 100 9, 899, 338 0.04 0.05 0.13 0.21
UAL 4 3/8 04/15/26 5, 997, 757 5, 703, 249 0.01 0.01 0.12 0.12
UAL 4 5/8 04/15/29 14, 389, 190 13, 395, 613 0.03 0.03 0.29 0.28
UVN 4 1/2 05/01/29 19, 275, 443 18, 018, 215 0.07 0. 07 0.38 0.37
VENTGL 3 7/8 08/15/29 13, 971, 409 13, 461, 898 0. 04 0.04 0.28 0.28
VENTGL 4 1/8 08/15/31 8, 134, 205 13,108, 478 0,02 0.04 0.18 0.27
VENTGL 6 1/4 01/15/30 8, 121, 447 - 0.02 - 0.12 -
VENLNG 8 1/8 06/01/28 9, 319, 749 - 0.01 - 0.19 -
VENLNG 8 3/8 06/01/31 8, 157, 690 - 0.01 - 0.12 -
VENLNG 9 1/2 02/01/28 28, 027, 308 - 0.03 - 0.52 -
VSAT 7 1/2 05/30/31 7,249,618 - 0.04 - 0. 14 -
VRT 4 1/8 11/15/28 31, 745, 032 28, 751, 839 0.13 0.13 0.63 0.60
VNOM 7 3/8 11/01/31 22, 291, 818 - 0.18 - 0.44 -
VST 5 5/8 02/15/27 24, 268, 135 38, 003, 582 0.06 0.10 0.48 0.79
XPO 7 1/8 02/01/32 22, 206, 837 - 0.12 - 0. 44 -
RCL 5 1/2 08/31/26 33,510, 478 33, 583, 875 0.11 0.13 0. 67 0. 70
RCL 11 5/8 08/15/27 16, 733, 056 15, 418, 947 0.04 0.04 0.33 0.32
CNC 4 1/4 12/15/27 - 23, 1186, 491 - 0.03 - 0.48
CQP 3 1/4 01/31/32 - 39,130, 738 - 0.13 - 0.81
LNG 4 5/8 10/15/28 - 38, 943, 622 - 0.07 - 0.81
CMC 3 7/8 02/15/31 - 20, 690, 363 - 0.27 - 0.43
DAN 5 5/8 08/15/28 - 41, 966, 720 - 0.38 - 0.87
0XY 8 7/8 07/15/30 - 59, 025, 827 - 0.17 - 1,22
TMUS 2 7/8 02/15/31 - 17, 782, 880 - 0.07 ~ 0.37
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TMUS 3 1/2 04/15/31 - % 26, 565, 921 - 0.04 - 0. 55
TLN 6 1/2 06/01/25 - 14, 432, 760 - 0.18 - 0.30
WFRD 6 1/2 09/15/28 - 21, 103, 090 - 0.14 - 0.44
WHS 6 3/8 06/15/30 - 17, 827,515 - 0.12 - 0.37
BYY 7 174 04/15/25 - 36, 994, 474 - 0.11 ~ 0.77
CNR 8 3/4 08/01/28 - 25, 396, 514 - 0.13 - 0.53
CCO 5 1/8 08/15/27 - 23, 957, 030 - 0.07 - 0.50
CCOI 3 1/2 05/01/26 - 22, 347, 759 - 0.16 ~ 0.46
CCK 5 1/4 04/01/30 - 23, 263, 521 - 0.16 - 0.48
DSPORT 5 3/8 08/15/26 - 5,834, 520 - 0.05 - 6.12
GPS 3 5/8 10/01/29 - 21,702, 265 - 0.13 - 0.45
GLDD 5 1/4 06/01/29 - 9, 504, 617 - 0.12 - 0.20
KONBRA 4 1/8 11/15/29 - 12, 568, 861 - 0.13 - 0.26
M5 17/8 03/15/30 - 18, 683, 976 - 0.16 - 0.39
M6 1/8 03/15/32 - 15,513, 682 - 0.14 - 0.32
MMLP 11 1/2 02/28/25 - 101, 892, 133 - 1.14 - 2.11
NSCO 6 1/2 04/15/29 - 21,527,536 - 0.09 - 0.45
OBEBLD 9 1/2 04/15/30 - 5,519, 456 - 0.03 - 0.11
PZZA 3 1/8 09/15/29 - 12, 840, 166 - 0.13 - 0.27
BALY 5 5/8 09/01/29 - 15, 878, 800 - 0.09 - 0.33
BALY 5 7/8 09/01/31 - 6,528, 828 - 0.04 - 0.14
SEE 4 12/61/27 - 27,913, 480 - 0. 24 - 0.58
SPB 3 7/8 03/15/31 - 21, 530, 346 - 0.18 - 0.45
BMCAUS 4 3/8 07/15/30 - 30, 106, 492 - 0.08 - 0.62
THC 6 1/8 06/15/30 - 29,312,475 - 0.05 - 0.61
FRAX 7 1/2 09/30/29 - 5,859, 086 - 0.08 - 0.12
VNOM 5 3/8 11/01/27 - 20, 447, 260 - 0.16 - 0.42
WLSC 4 5/8 08/15/28 - 8, 328, 931 - 0. 06 - 0.17
RCL 6 3/8 07/15/27 - 7,470, 805 - 0.03 - 0.15
RN 3,005, 468, 183 2,916, 572, 441 59, 77 60. 46
E T
MPW 3. 692 06/05/28 48, 087, 343 49, 030, 182 0.30 0.30 0. 96 1.02
RTL 4 1/2 09/30/28 12, 957, 722 - 0. 10 - 0.26 -
MPW 3 1/2 03/15/31 9,623, 605 21, 114, 022 0. 04 0.08 0.19 0.44
OMF 6 5/8 01/15/28 21,739,197 19, 831, 411 0.09 0.09 0.43 0. 41
ONF 5 3/8 11/15/29 23, 085, 968 20,133, 663 0.11 0. 11 0.46 0.42
ARI 4 5/8 06/15/29 18, 117, 490 17, 331, 902 0. 14 0. 14 0.36 0. 36
ALIANT 6 3/4 04/15/28 22,023, 490 ~ 0. 06 ~ 0.44 -
ALIANT 7 01/15/31 6,467, 474 - 0.03 - 0.13 -
RTL 4 1/2 09/30/28 18, 140, 811 15, 830, 865 0.14 0.14 0.36 0.33
JEFCAP 6 08/15/26 35, 339, 742 30, 542, 791 0. 40 0.40 0.70 0. 63
GRSTAR 7 3/4 09/01/30 18, 118, 202 - 0.13 - 0.32 -
IRM 5 5/8 07/15/32 8, 755, 427 - 0.05 - 0.17 -
IRM 7 02/15/29 22,127, 556 ~ 0.07 - 0.44 -
JANEST 4 172 11/15/29 17,217, 034 10, 581, 301 0.10 0.07 0.34 0.22
PRAA 5 10/01/29 10, 155, 778 10, 151, 696 0.11 0.11 0.20 0.21
PRAA 8 3/8 02/01/28 17,764, 953 - 0.15 - 0.35 -
RHP 7 1/4 07/15/28 9,592, 197 - 0.08 - 0.19 -
VICI 5 3/4 02/01/27 21,542,211 - 0.10 - 0.43 -
OXDFLL 6 3/8 02/01/27 - 14, 311, 617 - 0.13 - 0.30
XiR 4 7/8 06/01/29 - 15,116, 185 - 0.12 - 0.31
BB H It 338, 856, 200 223, 975, 635 6. 73 4.65
B AT 2

FHLBDN 01/02/24 152,871, 831 - 0.05 - 3.04 -
FED HOME LOAN BK 0% NTS 08/01/19 USD100000 - 165, 362, 680 - 0.09 - 3.43
F: 4008 PN+ 152,971, 831 165, 362, 580 3.04 3.43
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JEHMAED 1124124318 1114128318 12#12A318  LI#12A318  LI2%I2A31R 11146128318
Naffatt $ 3,983,009,737 § 3,937, 943, 787 79.23 81,57
S RA 21t 419, 070, 076 397, 273, 010 8.34 8.23
HAF DR 152, 971, 831 165, 362, 580 3.04 3.43
MR @ % 60, 015, 521 35, 002, 723 118 0.73
B L 4, 615, 067, 165 4,535, 582, 100 91. 80 93. 96
RATH M 291, 555, 631 252, 113, 959 5. 80 5,22
BT AN A kPR 120, 409, 568 39, 606, 382 2. 40 0.82
#RA $ 5.027,032,364 4, 8217, 302, 441 100. 00 100. 00
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= #E53K9
R1124E R
B HERR
11241418 2125318 11141718 2125318
& R % & 4 %

Bt EE $ 4, 827, 302, 441 96.03 $ 5,969, 208,892 123. 66

i d A
F BN 279, 9217, 440 5.57 286, 541, 969 5. 94
HAuA 3, 058, 997 0. 06 372, 058 0.01
MAAE 282, 986, 437 5,63 286, 914, 027 5. 95

¥ A
& 12 HF(MEERAN) ( 86,596, 645) (  1.72) ( 94,935,017 (. 1.97)
% & F(HEAN) ( 12,027,309) ¢ 0.24) ( 13,185,432) ( 0.27)
&3t bn & A ( 268,000) ¢ 0.01) ( 268,000) ¢ 0.0
Eu %A ( 26, 793) - ( 48, 145) -
oy ( 98,918, 747) (__1.97 ( 108, 436,594) (__ 2.25)
AEHFHRE WA 184, 067, 690 3. 66 178, 477, 433 3. 70
AT % B B R 1, 072, 054, 276 21.33 686, 339, 835 14. 22
B © % 54 Bt ( 1,152,974, 878) ( 22.94) ( 1,325,923,880) ( 27.47)
ERAEABAEES » LET) ( 437,054, 408) (  8.69) ( 683,232, 712) ( 14.15)
ATRREARBEH(HEZAN) 730, 000, 161 14, 52 225, 360, 459 4. 67
W 3% A B+ —) ( 196, 362, 918) (__ 3.91) ( 222, 927,586) (__ 4.63)
BMEFEE $ 5,027,032,364  100.00 $ 4, 827,302,441 100. 00
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