INMITUY R - AVDLF—=TY

ERHRSEE (ZFhR)

F788 CREB20174£7 A18H) #7981 CREHBH201749 A158) %801 CRERA20174£11/15H)
R EAR (201745 R168~2017411816H)

ZREDHESEN

FREBHDOCEBEBRY . EMAHRLEFET,
%1@)&%%%?&@@?@%&%[:’DL\—C :%&%Eﬁ L/Jlﬁ'ij_o
SHEL—BOBBMTCERYET LS. BEVHELEFET.

QLT 7Y ROMLEMEAIEIRDEY T,

F o 5 E|ENERE R e
£ = ] 7000456 ARBLE. EHEE LET,
BAEREROBEBATEE (BRAR PEUREOSAREUEER (N - 1—LF RoF) 2EEMGIERENEE L.
ERMEOREEMS 2 AME LCRBMABRERTS C EaRAE LET,
E O 5 G| BBAEENAA - A—L R R E~OBERS250%  0%BEERAE L. HUHEDRCEYERY RS EMRDD. BKED
FIBINAS £ URESOBEESEBELET,
SEAANERCEEICOVTE BAIE LTHATOABAY DAV EE A
A TU k. BRI 7{ TEEXT—T7 > FEREBRECNA A~ F RUF =T T—77 > FEHIE
22 | BrxEsanss LET,
\ > LE. BEZIEERETSBANABY T,
rupang| PLLITI7EE | nxsn RoBRETORSETERANRE LET
NA -4 —JLK
RUR F—7Y  |KEOXERLBEERTOSHEYEEME (N - A —LF - RV F) £EBERERRE LET,
IY—T7 UK
I arrcrE~oRERRNA CEHBERT £ A,
BT 074 TRE | e " _ -
TamENE| Rr oy NERTEEA~DREEIAIDIZHBERT T A,
N TR RO BB ERAEEER L OECRY . HRADREEA (SR EOMEELEEDI0%UR &
KR A—F v LEd
RY¥—TF R °

7

B &

BREFIC, RAIE LTHF - BEAZENBZEZPOICRENERETVET, 2L L, ZEMBKEZCL>TRETERENPOLLLD
BarbyYEY. BREDEAICOVTIE, FICHIRZEHRTS TAHDER—DERZETVET,

BR7EIMIRIA L

RRBEARXAXBI-12-1

YiR—h5(4¥)L _0120—753104
(RAIBSRD EREEDTFAIORN~F %58

E R—L~R—  http://www.nomura-am.co.jp/




NTYY R A hLA—T>

: i F I IR ~ — BHTORME | . e | e e I

S 5 e %\ 5 ﬁ;ﬁ A JEEEH %/‘%3 o7 1 iP ﬁfgtﬁgﬁ % A Ltfg Lféq:@ Ltfg Z/@\ # %
DR |5 ol % % B o d bk F[mET B

M M % % % % % "M

661 (201547 A 15H) 9,349 70 1.3 216. 11 1.5 — 89.5 A3.0 3,651
6741 (20154-9 A 15H) 9,089 70 A2.0 212. 11 AL 8 — 92.1 AN2.9 3, 445
6841 (201511 A 16H) 8, 993 70 AO0.3 211. 24 AO0. 4 — 90. 7 N2.7 3,308
694 (20164F 1 A 150) 8,473 70 A5.0 200. 36 A5, 2 — 88.9 0.6 3,019
708 (20164 3 A 150) 8, 350 70 AN0. 6 200. 37 0.0 — 91.3 2.6 2,932
L (20164 5 A 16F) 8, 091 50 AN2.5 196. 15 A2.1 — 93.6 2.5 2,808
724 (20164 7 A 150) 8, 004 50 AN0.5 195. 85 ANO. 2 — 92.7 1.4 2, 689
7341 (201649 A 15H) 7,745 50 N2.6 190. 98 N2.5 — 91.7 1.3 2,533
441 (20164114 15H) 7,863 50 2.2 194. 99 .1 — 91.3 Al 1 2,524
541 (20174 1 A 16H) 8, 448 30 7.8 210. 07 7.7 — 90. 2 AL.0 2,603
641 (201743 A 15H) 8,391 30 AO0.3 209. 75 A0. 1 — 86.9 AL.0 2,488
T8 (20174 5 A 15R) 8, 482 30 1.4 213. 46 1.8 — 91.8 A1.0 2,413
T8 (01747 A18F) 8,523 30 0.8 216. 01 1.2 — 91.1 Al.2 2,294
98 (01749 A15H) 8, 448 30 AN0.5 215. 77 ANO. 1 — 90. 6 A2.0 2,188
804 (2017411 15H) 8,614 30 2.3 221. 03 2.4 — 94.5 Al. 4 2,105

k SRR O T R 1Ty Bl AiA 72,

¥ Ty REw =7 7 FEffAANET O T, DIk PR i) AR TESEALE], [ERLmIR) (TEE
HRELHLTBY £7,

KAEFRI LR ITE TR — 58 0 TR,

kAR F v — VIR ERFE100 L L THREE L T ET,

kX Fw—71F, O [T A HREEA Ty 72 BRSAAR)] BEC, @ [BofA- AYALYUF -USHNA « A =LK Fxrya-
NA BBBLAT 4 Re TV ARVA U R oAU T v I R] 8Ty bRV A MAMBIZHIBEE L, %450 : 500E G TEMK
Lizfash (H_—2) TF, B, GREHOTEHICH - - T, EEMEE~OKMZEE L <, OF L0QD 3 A [T A OfaEiiz =
¥ A Y A OxIEREE 7 EAGMECHME L g,

* DI, Citigroup Index LLCASBH%E U7z B AR Z B < - AUEHE R HEEE TS 2K DR 7 4 —< v A2 RTREN2EBEZO—>TT, bk,
M7 7y RTHE, 7 A RERA T v 7 2 (RS AAR) OXEJITEE (BHEES—2) ZHW, B 72y b~ A2 b

WS L fssa v g7,

*@0) [BofA* AU LY F e USHNA e A=V R Fyrvia XM BBBLAT A RearAhb AR AT v 27 A] [ZBofA Merrill
Lynch US High Yield, Cash Pay, BB-B Rated, Constrained Index % & &2, BRI 7y h~F P A2 MAVRBEICHBE L T ET,

(Hi77) Citigroup Index LLC (HHTd K OFFR) N7 AT 7 AV H « 2V Y T




NTYY R A hLA—T>

O L eI DEENMEE & HRFDHER

N y bk 0k N [ . . e .
T P T AL T T
€Iy ! % % % % %
201745 H15H 8, 482 — 213. 46 — — 91.8 AL.0
T8 50K 8, 379 Al.2 211. 40 Al1.0 — 92.0 Al. 1
(ES 8, 497 0.2 214. 55 0.5 — 91.1 AL 2
g *)
2017457 A18H 8, 553 0.8 216. 01 1.2 — 91.1 Al 2
g "\
20174 7 H18H 8,523 — 216. 01 — — 91.1 AL 2
SEToM] 7THER 8, 437 A1.0 214. 06 AN0.9 — 91.4 AL 3
. 8 AR 8,474 N0. 6 215. 56 ANO. 2 — 89. 2 AN2.0
€IS
201749 H15H 8,478 AO0.5 215. 77 A0. 1 — 90. 6 A2.0
(€ iy
2017429 A15H 8, 448 — 215. 77 — — 90. 6 AN2.0
. 9 AR 8,617 2.0 220. 01 2.0 — 92.2 N6. 2
F804
10K 8,652 2.4 221. 00 2.4 — 93.7 AN0.5
g *
20174E11H 15H 8, 644 2.3 221.03 2.4 — 94.5 Al 4

kMR IEVEMRAR I 0 RL A 7, Mg FITHI i<,

¥ YT 7 RE P =7 7 REBANET OT, THR TR (R MR TR TERemiR) 13928
HREFRB L TR0 £,

AL SITE VR TR — 58 1) B TR,



NTYY R A hLA—T>

OER#E@E
O e AR th D A HEMEEF D HTE

() (B5HM)
9,000 5,500
8,900 5,000
8.800 .7 4.500
8,700 4,000
8,600 3,500
8,500 3,000
8.400 2,500
8,300 2,000
8,200 ! ! 1,500

2017/5/15 2017/7/18 2017/9/15 2017/11/15

— EfER (£H) —— DRSHEREEENR (B8 oo NYFI—7T (fHh) THEERER (HH) ‘

$78HA8 | 8,482
ZFB0HAK 1 8,614 (Bith D EcsE (BihAd) 190M)
B & = 2.6% (DEEBREN—X)

(¥) HREBREREMEBAL. 7EE Bdd) EHNEFHICBRELEZLOLALBLTHELEZLOT, 77 FERAOEENLGNAT+—
RURERTIDTY ., MERHE (201765 A150) OENBREMBER—LLHLIITERELTEYET.

(¥) AREEZBRETINEINCODVTREFHEACHANI—RICEYELGYET, =, 770 FOBAMLBEICLIYRBEHLEY
YET., LT, BROBEHROBEEDKREETTLDOTEHY Tt A,

GB) RUFR—VE. [T+ HRERBEANVTv IR (BCBER)] BLV, [BofA- AYLYUF -USHNA - A —LF - Fryda-Rq -
BB-BLATA F+AVAMLAYF - AT yIR] EHHAMBICABEL, K450 50DFETER LR (AXN—X) T,
NUFI—71F. T (200765 A158) OEAEEMBER—ELILSICHELTEYES,

GE) EREEERDT. MRUTE2MEOBEEALTRRLTEYET,

OE#MEBENETLHEHHER

HAEMEE L, BIEREIE DS 482MM 5 BEREARICIXS,614H (NER) &Y FELRZ, &
. ET78HAIZ30M. FE79HAIZ30M., FE0HAIZIOADNHNEEZHIILWLFELI-DT, DEcE%
ZEL-ELENYEEF222MERY F LT,

(£R) EEOEBEENS - A—ILE - R EMLDFIRILA,

(£R) RHEEALFE L EORKEDO—EOBEFEELNHELI-CELRENL NS —
IWE R FOMENEFLI-C &,

(EH) a—aprHIzsLTERLEEC L,



NATYY R A VhLF—T>

ORERE
B HESHTE<EEFEY EXE - F4 Y TIEEFEEO>

KETIHETIE, FRB CREMEFHEESR) N6 AICHRRENDIIZTLEIFE2TESELD
®. CPl CHEEWMMIEE) MNEUMAIZI L, LBHHELKIMBEN) X INBREINT:
ZeEnn, EHEFRYRZFEFEENELGY FEL

FriNTIE. ECB (BRINFPRERTT) EHIEBERDBZTEEL FIXRBOREZZITT. £/t
BB NMNAFLIEE oD BB/ N R—ZADBEONLELEDBRANSTFEDITONTH
BEYIXETL, BERBZEZECTHS LIFFEENELRY FELI

KED/N - A—ILEF - Ry FiiE<@KIT LR >
KEDETEZRFIEEOXEOLERE., FRBOEFECFREEROEELZEICEAINE L,

ABMB<AIEEK FLIZH L TEEFEEN, 2—0cHLTTFE>

WMBEH ) R PKEIZE T5BBENEEENS ) RV RIENLGEBNEEY R2EEL
LTOANLERT ZEEBHY ELEN. ZOERTIZOD Y RV EENLEEINEEF LI L
2T, YERHEBELTHS E FLIFAICH L TIFFEENERY LT,
SRBENMBE/NMIEBINI L0, FRLGBREEENER SN LEZERIC. 2—0OFH
[ L TERLFEL,

OLI7YFDR— 74T

INATYYy F-A2hLA—T2]

LI7 Y RIE, BRZBRHROEHRMTITHES (BHRMES) SLUXEOSHEYEEE
(NA = A—ILE - RUR) #REMNLETERENREL. BATI T« TEEIY—T7 >
KéENnAg - A4—ILK ROK A—TFoeH—T 72 FADEEZTHLVEL,

XY —T 7Y FADEERS
EBRMERICERETIENT VT4 ITBERYT—T7 U RE NS - A—I)LFK K2 FIZE
BEITBNA-A—ILK RVFK 7A—To3HF—T7 2 FIZH LT, #4350 : 50D EEER D #1T
TWZVELT

CBAT OV 74 TEHEIHF—T 72 F]

27V R TFTalL—vay

T7V F2EROTaL—2 3 UE MEREIRDKEN S KIBLEREIHY FLATLT
LERBRIZCEWT, 727 FE2EDTaL—Ya VIRV FI—YIZLTEDELFE LT,



NTYY R A hLA—T>
- BEES
77V REERTONEI I AR—U v —XIf1099% U L ##HFLE Lz, BERERICH
WT.HAEIVRER—=Cv—DARIE, ROFI—Y(THRBNBEDLEERZDEH, XKL
DELFEFZZHELFELT=,

XABRTIVRR—Dr—LF NERTHEED S bABAY DETLELUN > -BEOMEEICHT HHLE

I\ A=K RVF A—TFo3IHF—277 2 K]
- EERMNEALE
FHBRERETHEI/NA - A—ILK - Ry FEEHMICHAANT LT,

- ERBAT T RIHAA L

ERRBATITAEALLEZR 5 & BBBIELIE, BBH&. B#&. CCCHELLT ., HEAR(TITDHAL
E(F, BERBAFRIZ(X0.8%., 28.5%., 61.3%. 47%. 03% & LFEL-, BERBIZELTKE
BERIFHYFHATL,

OEI7UFDRUFI—V LDER
LERAAEN O BERBRDEEMEBEDEEE L+26% LB Y RUFI—UD+35%%

097K >~ FTFEYFELT,
XEEMEOWERIE, HBE BRH) tERALTHEHLTEY T,

(XL TS RER)
N~ A—=)LFK RV K =TT —T 72 FIZE TS, BIREEMIZH T 5 8IRER,

(X< AFTRER)

FNEENK FILIZH L TERTSRET. KFILOLEEZSSH, BRMNBEZLGHELT
W= &,

N~ A—)LK RV K #—TFoIHF—T 7> FIZHEITS. CCCREREMIZE T 5 HRER,



NTYY R A ohLA—TY
BEMBEN FY— 7 O3 (HAFIHETER)

(%)
3.0

25

0 e

5785 5795 805
2017/7/18 2017/9/15 2017/11/15

| mEzEE ~vFv—o |

(F) BEMBEOWERFNEEAH T,
) RYFR—T&F, [VTAHREE ATV IR BRCBER)] BKU. [BofA - XUJLUYF -USNA - A—JUR - Fvva - RA-BBBLAT AR -
JVARVAYVER - A VT v I R] ZEHHRBICAHEE L. 450 S0DIIGTERUIIEN (AN—X) TT.

O5 B E

RB/AEBREICDOVTIE, WELTWEIEHILERZLIA VALTA Y (RIBIRA) MioiE
AHMEFOREZELSIVEZHDERA—RI[C, RERDBY LSETWVEEELE BB B
REDERIZONTIE, HITHIRZRITT. TABY ER—DERZTHEVET,

OSNEEREMNAR

(B2 - M. 1 0A%H720 - BlIAR)

781 798 580441
H H 20174E5 A16H~ [ 201747 A19A~ | 201749 A 16 ~
201747 1180 | 201749 150 [ 20174111151
MW Bl 30 30 30
(et FEHEATAR L =R) 0.351% 0. 354% 0. 347%
WHRDIL AR 30 30 30
YO UAE LS — -
itk Sy i o SR AE 108 117 141

() S AEAERARL R T LW e (BLAA) OUIRIEEMAE (DRLEIAZ) ([T 2HETHY . 77 v FOREER L IFRRY £,
(1) HHOUEE, LY ORAELSMINE AT EE T CRIEL TV 22BN SN E L —R L RWEaRHY £,



NTYY R A hLA—T>
O5#MERA#

INATYY R A VALF—TV]

L7 RE, BRABESEIUNS - A— LK - Ry FEEEMLTIERENGEL, [B
NTHO T4 TEEIYT—T72 Rl &N -A4—=)LK RVF =TI —T7 2 F] I
RELET,

LE. (BT T« TEEHEITF—T 7 F] IZ50%FBE, [\ 1 - A—ILK RV K #—7
URYP—T7 U R] IZ50%FBE., BET LA TY,

[BAT VT4 TREIY—T7 U F]

SlEHmEERMEORREER L LTRBMNGERETLEVET EHF~AOREITH=2T
T, FELTERNMOSVWHERADEFEZENERF (ER. AR, BAFREE. BAFHKER.
EFHEES) ITREZITEVEY, ERliRRS - BERS. TaL—2 3 OKEFTONT
(. BEMRE - #BHEO T 7 oAV F LA OTEATEICTEODOVTRELET,

KEIZOWT, SREEAMRE L. FRBABRIIGCEMEIESHOZTLEILBEEL TS
e, EHAEY EEFEANLOYPTVEFELET ., BN TIE, BOMEFEREEMN
BT D EETFELECBICL 2 ERBMEZNRBRL TV ZLZRRAATVS T EM DG,
BHAEYICEEREANINSEFELES,

27 F2ERDTaAL—2 3 VEAVFI—IRET, £KEEHEE L, 3 TEKE
ERMMBZEDELET, ABETIRAR—Drv—F AUFI—JTHRBRMNBEREDLLEZES]
ETIF. XFILOLERZES|IEEITHHEHTT,

[N A=W F ROF A—TFo3H¥—=T7 2 F]

L7720 FTR, ERETROERNERE - ST SR LTy T - 7TO—FITEDW
TERZETLG 2 TEVWYET, Efzo N - A —IL FEHDEOEBTER IRV EZTELHRY
EEE LGNS, BKEDA DALTA Y (FIBIRA) PR EZILTA Y ELENY ) DOE
"EEHEIAHTY,

SRELBOCEHREHYET LI, LALIBBLWLVLET,



NTYY R A hLA—T>

O1 /A% Y DHERBAMR (20174 5 B16E~2017411 B158)
T8 M ~ 801
g i) I
H H - v = H H D K £
] %
(a) 15 5t #H o 58 0.681 | (a) fZ7EHH =151 00 b HYEME X 2 76 S =
(& 5 = # ) (32) 0.381) | 77> NOMER & 2D BE, THIEA~OER, HETHSOMER,
LA 00 B 1
( W % = ) (23) (0.272) | BAZORE B, EHREESRMEHOEMN, NENTO7 7 FOFH
BLUEBEGEES
( = & = ) (2 (0.027) | 77 v FOMEDHRE - 8, FFEat) b 0RRORETE
b) 7 B & 5t T %% B 0 0.001 | (o) E ZREFHE= (BRI 0 72 B Z 6 FH08 -+ TERUM O 4% 35 He 1 5
Mo EEERHL, MRS ORROKE, BEMMN AL ) ik
(%W - &7 a ) (0 (0.001)
() 2 o M # H 2 0.018 | (o) Z DMt i =1ERk I 07 Ofth 2 Fl -+ {fF Rl 1R 00 S5 5% 26 HE 1 4k
(B % & A ) (1 (0.016) BHMIL, WICE T B R HRITEIC D AT ESORERVELO
é BHEOB ST ET 5B
(% & & H ) (0) 0.001) |EBEBMT, BEAEASICKLS 77y FOERIKDEA
(. = o f ) (0) (0. 000) | (EFEFHOLIIZES 52 DO
= 7t 60 0. 700
VER I O 25 SL UM AR L, 8, 509FT T,

KR O A GHERBEOND 5 b O EBISE 25T 13, B0 - RIS L 0 Z M NBUCET N S B 720, fIEEIC KL BH Lk
BTT,

R ESFTHE T LT AREINE AL TH Y 7,
REEEATHERBLIOZOMERIZ, 20770 RBRHAAN T LI~ —T 7 v BT -850 5 b, M7 7 v Rigxhc T2 H 0
EEHET,

RELERIT T AN oz EnOEAeH (MRS OmEEZET) 2 ERH O A REMEZ TR L T1002 R L2 b0 T, HAZ LI
INERES SATART I AL TH Y F7,



NTYY R A hLA—T>

O BERUEGIDIRR (20174 5 A16E ~20174 11 158)
| ARARRRHESORE. RIOKR
5 7811~ 5580141
# izl [ E figt #)
5] % & & H # & (i

A T T T
N A=V KRR AT P—T 7 — — 25, 857 187, 100
WHNT 7T AT —T7 7§ — — 100, 839 192, 800

S AT ) 0 #C,

O#HFTELE

(20175 5 A16B~20174118158)

. BARELEO THAARRBELEISHT 228

15 5] BB T8 M~ HE80H]

- NA A=)V E AR AT v PF—T7 |
(a) SRR OB E SR —TH
(b) YR O I AR IRl AR

(o) ermiR (@) ~ (b)

4,416TH

* (DIFAF ARBUE DA AR D ),

OFEERA EDEGHKRF

(201745 A16H~2017411/158)

. FIZREA & DEEIRR

KINATYY K- AVhLA—T>
FUFEEITIVVEREA.

<A A=K RVF A=—ToIHF—T7  F>

18~ 803
VAN [y —— 5 g
~ 7| BMES Goammea] B S ComEmEA] D
& OWEIRILB A EDORFFHRPLD C
Epie 7 % Epa Ehi %
FRREAERS | 3,798 1, 090 28. 7 3,163 — —
[FERaHE 1 0% ]

KTERATIE L13,

=T 7 v RORGEAROATHHT 5 U7 7 > RO F—7 7 KA IHOBIA,




<BWNT7OT1TEEIT—T7FE>

NTYY R A hLA—T>

TS~ 801
X AN W f A A . — 75 _ —
7| BMES SoammEA] B RS S raEmEA] D
& OEBIIRIB A EOFBIRIRD C
=P [=Epaae| % =P =P %
BRI 96, 678 — — 97,019 54 0.1
2R E IS 3,943 54 1.4 3, 899 — —
L rPHRaEE 4.8% |
FIEBIRA L 1T, BB EEROREEMCET 2EEEIESE L ECHESNIFEBRATH Y., M7 7 o FICBELFIEEGEA & (35
E3E8UT T

O AEEDBHM (2017411 B 15AHE)
. BREIEARS
ETTHIR ERIUUES
g " N . ® ¥ WA
TH ThH TH
NA =N K RV E =T~ —T77 R 167, 421 141, 564 1, 040, 415
W7 0T 4 Tk~ —77 R 639, 719 538, 880 1, 055, 612

* N8 - AR O BALAE ) 0 $5C,

BREGRICETHIMABEOHMIIOEEL T BRBRORREFRDSBZ BRI FEERRSE
ECBREEEL,

OB EBIETHEDIERK (2017411 B 15AHE)

801K
5 ; ¥ W & T 2

+M %

NA e A=K RVF =T =P =77 K 1, 040, 415 49. 1

W7 0T 4 T~ —7 7K 1, 055, 612 49.8

a—)L - m—% FOM 22,583 1.1

PG5 REM PERRE 2,118,610 100. 0

* BEAOHAL AN IE) Y #5C,

kA o f =K KRR A—=Tr~PF—7 7 RIZBWT, $E80MIRITKIT MR TMIZEE (27,552,223 T M) O#E(ETEMEREE
(28,174,590 1) (ZxI3 5 HhFI297.8% CTJ,

KHNT 7 T 4 TS~ —7 7 2 RIZBWT, BER0MIRICI T DM THIEPE (22,858,242T 1) DIEEFEMIEREE (23,893,917T1)
1ZkE3 5 e #RI395.7% T,

kSMEIECTEPEIL, FE80IIR DM Z 403 [E O X BAK TR TE B ARG OMPEIC L W FEHRA L= b DT, 1K KL=11348[, 1 #F ¥ KL
=89.02M, 13AL F=149.32[, 1 AV = —F /7 a—F=1351[, 1 /AT =—7o—%x=1386[, 12—o=13383, 1 AaF
=31.50M, 13> HAR—L FL=83.46H, 15 F/L=86.12H, 1 AFI =Y =592[,



OEE. 8. TARUVEEMEEDI;

NTYY R A hLA—T>

; o ERCEIES ENCEUES 80 A

- 20174 7 A 18 H HI/E 201749 A 15 H BIfE 20174E11 A 15 H HI/E

= A =
A &BE 2,314,166, 856 2,207,593, 222 2,118,610, 472
a—)L e m— 9, 406, 998 10, 448, 619 7,581, 845
N A=V R KUK =T =¥ =77 FGHE) 1, 141, 265, 293 1, 096, 669, 898 1,040, 415, 628
WNT 27 4 TS~ —7 7 > K GHED 1, 143, 494, 565 1, 087, 474, 705 1, 055, 612, 999
F N 20, 000, 000 13, 000, 000 15, 000, 000
B) &fE 20,026, 112 18, 970, 839 13, 301, 025
AL A 53 Fic 4 8, 074, 645 7,771,891 7,331,788
ERiN 3 Ok 6, 385, 407 6, 302, 090 1,059,074
RALE FEHIH 5,557, 176 4, 889, 041 4,902, 325
ARALFILE 13 15 9
T DAL 8,871 7,802 7,829
(C) #MEEMRIE(A—B) 2,294,140, 744 2,188,622, 383 2,105, 309, 447
JEAR 2,691, 548, 604 2, 590, 630, 578 2, 443, 929, 408
YRR 2 < A 397,407, 860 A 402,008, 195 A 338,619,961

(D) ZIEHROK 2,691,548, 6040 2,590, 630,5780 2,443,929,4080
1HAHYEEMEBE(C/D) 8,523M 8, 448 8,614M
(1) FE78H B JUAKIL2,845,817,0661 . H578~80H] HBNNER E L AKHIL2,659,069 1, F78~80H] 1 —iAgAI ST AKEIL404,546,7271, 1 12

(i)

7o 0 MU EERRIL . B5T78110.852311, ZET9M10.84481T, Z580110.8614F1 T,
PG IEFEM PE DR ORI AR D DHER O UL — A ZRe T 2 HICHY 28, 38 $4H68,204,5271, (174 3 J29H ~'174 9
H28H, "o + A =)L R Ry’ F—Fr~P—T77 )
BRI EOER ORRICRD D HERO AT UL — 542 Eit T D BICE T 28 | 304463,547,086H, (LT 7 7 4 Tk~ —

Z7 U R)



NTYY R A hLA—T>

OEHEDIK;
F784 ST9H #5803
= H 201745 H16 H ~ 201747 A19A ~ 2017T4E 9 H16H ~
20174 7 A18H 201749 A 150 2017T4E11 150
&} ! !

(A) ERHZEIRE A 7 A 723 A 569
SRR A 717 A 723 A 569

(B) FiEFEHTEER 24,704, 841 A 6,827, 401 52,857, 783
TEE A 25, 605, 737 5,984, 173 55, 784, 024
FEEH A 900, 896 A 12,811,574 A 2,926,241

C) {ETHME A 5,566,047 A 4,896,843 A 4,910,154
(D) LHEHEE(A+B+C) 19,138,077 A 11,724,967 47,947,060
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AR A B A\274, 308, 552 A\285, 750, 610 A\234, 872, 094
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WSE A& | 1011778 BC / NEW RED FIN 4.625 750 768 87, 237 2022/ 1/15
(GOEEIEATS) | 1011778 BC / NEW RED FIN 4.25 600 598 67,917 2024/ 5 /15
1011778 BC / NEW RED FIN 5.0 825 829 94, 089 2025/10/15

A SCHULMAN INC 6. 875 200 210 23, 830 2023/6/ 1

ABC SUPPLY CO INC 5.625 180 184 20, 937 2021/ 4 /15

ABC SUPPLY CO INC 5.75 500 530 60, 144 2023/12/15

ADT CORP 5.25 100 105 11,915 2020/ 3 /15

ADVANCED MICRO DEVICES 7.0 117 123 14, 007 2024/ 7/ 1

AES CORPORATION 7.375 610 690 78, 394 2021/ 7/1

AHERN RENTALS INC 7.375 700 642 72,882 2023/ 5 /15

AIR CANADA 7.75 300 343 39, 022 2021/ 4 /15

AIRCASTLE LTD 6.25 125 133 15, 195 2019/12/ 1

AIRCASTLE LTD 5.0 375 397 45,161 2023/4/1

AIRXCEL INC 8.5 300 317 36, 044 2022/ 2 /15

AK STEEL CORP 7.5 100 107 12, 241 2023/ 7 /15

ALBERTSONS COS LLC/SAFEW 6. 625 525 482 54,739 2024/ 6 /15

ALBERTSONS COS LLC/SAFEW 5.75 525 451 51, 236 2025/ 3 /15

ALCOA NEDERLAND HOLDING 7.0 375 426 48, 402 2026/ 9 /30

ALERIS INTL INC 7.875 126 124 14, 155 2020/11/ 1

ALERIS INTL INC 9.5 501 526 59, 696 2021/4/1

ALLTANCE DATA SYSTEMS CO 5. 875 350 360 40, 909 2021/11/ 1

ALLTANCE DATA SYSTEMS CO 5. 375 400 406 46, 118 2022/8/ 1

ALLIANCE RES OP/FINANCE 7.5 250 264 30, 001 2025/5/ 1

ALLY FINANCIAL INC 3.25 500 502 57,035 2018/11/ 5

ALLY FINANCIAL INC 8.0 475 503 57,137 2018/12/31

ALLY FINANCIAL INC 7.5 759 848 96, 251 2020/ 9 /15

ALLY FINANCIAL INC 5.125 175 190 21,571 2024/ 9 /30

ALLY FINANCIAL INC 8.0 325 425 48, 268 2031/11/ 1

ALTICE FINANCING SA 6.5 400 412 46, 753 2022/ 1/15

ALTICE FINANCING SA 7.5 400 421 47,775 2026/ 5 /15

ALTICE FINCO SA 7.625 200 202 22,951 2025/ 2 /15

ALTICE SA 7.75 1, 250 1, 260 143, 091 2022/ 5 /15

AMC ENTERTAINMENT HOLDIN 6. 125 525 504 57, 268 2027/ 5 /15

AMC NETWORKS INC 5.0 575 571 64, 852 2024/ 4/1

AMERICAN AIRLINES GROUP 4.625 575 587 66, 618 2020/ 3/1

AMERICAN AXLE & MFG INC 6. 25 475 489 55,493 2021/ 3/15

AMERICAN AXLE & MFG INC 6. 25 100 102 11, 603 2025/4/ 1

AMERIGAS PART/FIN CORP 5.625 150 156 17,787 2024/ 5 /20

AMERIGAS PART/FIN CORP 5.5 300 303 34, 391 2025/ 5 /20

AMERIGAS PART/FIN CORP 5.875 150 155 17, 596 2026/ 8 /20

AMERIGAS PART/FIN CORP 5.75 175 177 20, 107 2027/ 5 /20

AMSURG CORP 5.625 225 220 25, 022 2022/ 7 /15

ANGLO AMERICAN CAPITAL 4.125 200 208 23, 650 2022/ 9 /27

ANTERO MIDSTREAM PART/FI 5. 375 350 362 41, 108 2024/ 9 /15

ANTERO RESOURCES CORP 5. 375 225 229 26, 067 2021/11/ 1
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M E@ A& % | ANTERO RESOURCES CORP 5. 625 600 621 70,576 | 2023/6/1
(DREENTE) | ANTERO RESOURCES FINANCE 5.125 400 409 46,441 | 2022/12/ 1
APX GROUP INC 6.375 346 350 39,754 | 2019/12/ 1
ARAMARK SERVICES INC 5.125 425 448 50,881 | 2024/1/15
ARTESYN ESCROW INC 9.75 400 395 44,824 | 2020/10/15
ASBURY AUTOMOTIVE GROUP 6.0 350 364 41,406 | 2024/12/15
ASCENT RESOURCES/ARU FIN 10.0 525 564 64,057 | 2022/4/1
ASHTEAD CAPITAL INC 5. 625 250 265 30, 143 | 2024/10/ 1
AUS FINANCE PTY LTD 6.875 225 228 25,979 | 2019/11/1
AV HOMES INC 6. 625 225 234 26,618 | 2022/5/15
B&G FOODS INC 5.25 250 253 28,795 | 2025/4/1
BANK OF AMERICA CORP 6. 25 650 719 81,691 | 2049/9 /29
BANK OF AMERICA CORP 8.0 575 580 65,838 | 2049/12/29
BANK OF AMERICA CORP 6.3 100 113 12,851 | 2049/12/29
BARCLAYS PLC 8.25 1, 400 1,472 167,114 | 2049/12/29
BCD ACQUISITION INC 9.625 300 328 37,235 | 2023/9/15
BEACON ESCROW CORP 4.875 350 349 39,668 | 2025/11/ 1
BEACON ROOFING SUPPLY IN 6.375 712 762 86,477 | 2023/10/ 1
BEAZER HOMES USA 5.75 78 81 9,282 | 2019/6/15
BEAZER HOMES USA 8.75 50 54 6,192 | 2022/3/15
BEAZER HOMES USA 7.25 11 11 1,309 | 2023/2/1
BEAZER HOMES USA 6.75 150 159 18,043 | 2025/3/15
BERRY PLASTICS CORP 6.0 175 184 20,926 | 2022/10/15
BIG RIVER STEEL/BRS FIN 7.25 225 239 27,128 | 2025/9/1
BLOCK COMMUNICATIONS INC 6.875 175 185 21,050 | 2025/2/15
BLUE RACER MID LLC/FINAN 6.125 50 51 5,886 | 2022/11/15
BMC EAST LLC 5.5 150 155 17,660 | 2024/10/ 1
BOMBARDIER INC 8.75 700 770 87,387 | 2021/12/1
BOMBARDIER INC 6.0 200 197 22,355 | 2022/10/15
BOMBARDIER INC 6.125 85 83 9,491 | 2023/1/15
BOMBARDIER INC 7.5 275 281 31,904 | 2025/3/15
BOOZ ALLEN HAMILTON INC 5.125 100 100 11,433 | 2025/5/1
BOYD GAMING CORP 6. 875 1,100 1,172 133,097 | 2023/5/15
BOYD GAMING CORP 6.375 500 543 61,704 | 2026/4/1
BRINK' S CO/THE 4. 625 125 122 13,936 | 2027/10/15
BROOKFIELD RESIDENTIAL 6.375 125 132 15,000 | 2025/5/15
BUILDERS FIRSTSOURCE INC 5. 625 1,225 1,274 144,573 | 2024/9/1
BUILDING MATERTALS CORP 5.375 718 752 85,348 | 2024/11/15
BWAY HOLDING CO 5.5 650 673 76,435 | 2024/ 4 /15
CABLEVISTON SYSTEMS CORP 5.875 500 501 56,881 | 2022/9/15
CALATLANTIC GROUP INC 6. 25 100 110 12,482 | 2021/12/15
CALLON PETROLEUM CO 6.125 300 310 35,235 | 2024/10/ 1
CALPINE CORP 5. 375 475 464 52,757 | 2023/1/15
CALPINE CORP 5.75 500 477 54,186 | 2025/1 /15
CALPINE CORP 5.25 200 201 22,852 | 2026/6/1
CARDTRONICS INC 5.125 275 272 30,894 | 2022/8/1
CARDTRONICS INC / USA 5.5 125 119 13,599 | 2025/5/1
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Y@ AE % | CARLSON TRAVEL INC 6.75 200 195 22,128 | 2023/12/15
(GUREEMEE) | CARMIKE CINEMAS INC 6.0 200 211 23,944 | 2023/6/15
CARRIZO OIL & GAS INC 7.5 290 295 33,526 | 2020/9/15
CARRIZO OIL & GAS INC 6. 25 450 459 52,199 | 2023/4 /15
CARRIZO OIL & GAS INC 8.25 75 81 9,234 | 2025/7/15
CASCADES INC 5.5 400 412 46,753 | 2022/7/15
CATALENT PHARMA SOLUTION 4.875 175 177 20, 156 | 2026/ 1 /15
CCO HLDGS LLC/CAP CORP 5.125 250 256 29,079 | 2023/2/15
CCO HLDGS LLC/CAP CORP 4.0 300 300 34,107 | 2023/3/1
CCO HLDGS LLC/CAP CORP 5.875 275 287 32,572 | 2024/4/1
CCO HLDGS LLC/CAP CORP 5.5 150 152 17,256 | 2026/5/1
CCO HLDGS LLC/CAP CORP 5.125 1, 000 982 111,494 | 2027/5/1
CCO HLDGS LLC/CAP CORP 5.0 800 775 88,003 | 2028/2/1
€CO HOLDINGS LLC 5.75 1,075 1,104 125,345 | 2026/ 2 /15
CDW LLC/CDW FINANCE 5.0 175 181 20,554 | 2025/9/1
CEDAR FATR LP/CANADA’S W 5.375 375 393 44,682 | 2024/6/1
CEMEX FINANCE LLC 6.0 200 211 23,978 | 2024/4/1
CENTENE CORP 5. 625 300 309 35,065 | 2021/2/15
CENTENE CORP 6.125 300 319 36,309 | 2024/ 2/15
CENTRAL GARDEN & PET CO 6.125 150 159 18,128 | 2023/11/15
CENTURY COMMUNITIES 6.875 225 237 26,905 | 2022/5/15
CENTURY COMMUNITIES 5. 875 225 227 25,852 | 2025/7/15
CENTURYLINK INC 5.8 975 928 105,354 | 2022/3/15
CENTURYLINK INC 6.75 200 191 21,759 | 2023/12/ 1
CENTURYLINK INC 7.5 275 265 30,114 | 2024/4/1
CENTURYLINK INC 7.6 425 347 39,427 | 2039/9/15
CEQUEL COM HLDG I/CAP CP 5.125 175 176 20,057 | 2021/12/15
CEQUEL COM HLDG I/CAP CP 5.125 125 126 14,344 | 2021/12/15
CF INDUSTRIES INC 7.125 100 109 12,468 | 2020/5/1
CF INDUSTRIES INC 5.375 475 453 51,409 | 2044/3 /15
CHANGE HEALTH / FIN INC 5.75 270 272 30,907 | 2025/3/1
CHARLES SCHWAB CORP 5.0 225 225 25,629 | 2166/6/ 1
CHENTERE CORP CHRISTI HD 7.0 400 453 51,420 | 2024/ 6 /30
CHENIERE CORP CHRISTI HD 5. 875 250 268 30,436 | 2025/3 /31
CHENTERE CORP CHRISTI HD 5.125 325 330 37,526 | 2027/6 /30
CHENTERE ENERGY PARTNERS 5.25 550 558 63,428 | 2025/10/ 1
CHESAPEAKE ENERGY CORP 6. 625 50 52 5,900 | 2020/8/15
CHESAPEAKE ENERGY CORP 6.125 200 201 22,866 | 2021/2/15
CHESAPEAKE ENERGY CORP 5.375 250 238 27,093 | 2021/6/15
CHS/COMMUNITY HEALTH 5.125 150 140 15,979 | 2021/8/1
CHS/COMMUNITY HEALTH 6.875 800 528 59,917 | 2022/2/1
CHS/COMMUNITY HEALTH SYS 6. 25 350 326 37,037 | 2023/3/31
CHURCHILL DOWNS INC 5. 375 200 206 23,376 | 2021/12/15
CINEMARK USA INC 5.125 600 618 70,130 | 2022/12/15
CITGO PETROLEUM CORP 6. 25 275 277 31,519 | 2022/8/15
CITIGROUP INC 5.95 775 835 94,762 | 2049/12/29
CITIGROUP INC 6. 25 350 390 44,355 | 2049/12/29
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@A {E % | CLEAR CHANNEL INTL BV 8.75 50 51 5,872 | 2020/12/15
(A0REEMEE) | CLEAR CHANNEL WORLDWIDE 6.5 150 153 17,426 | 2022/11/15
CLEAR CHANNEL WORLDWIDE 6.5 2,146 2,194 249,007 | 2022/11/15
CLEARWATER SEAF0ODS INC 6.875 125 129 14,716 | 2025/5/1
CLIFFS NATURAL RESOURCES 5.75 550 521 59,215 | 2025/3/1
CLOUD CRANE LLC 10. 125 150 169 19,234 | 2024/8/1
CLOUD PEAK ENRGY RES/FIN 6.375 50 39 4,525 | 2024/3/15
CNG HOLDINGS INC 9.375 650 615 69,889 | 2020/5/15
COEUR MINING INC 5.875 125 124 14,149 | 2024/6/1
COGENT COMMUNICATIONS GR 5.375 200 211 23,944 | 2022/3/1
COMMERCTAL METALS €O 4.875 100 103 11,745 | 2023/5/15
COMMSCOPE INC 5.0 275 282 32,065 | 2021/6/15
COMMSCOPE INC 5.5 850 889 100,919 | 2024/ 6 /15
COMMSCOPE TECH FINANCE L 6.0 300 320 36,335 | 2025/6 /15
COMMUNICATIONS SALES & L 6.0 75 73 8,362 | 2023/4/15
COMMUNICATIONS SALES & L 8.25 125 118 13,404 | 2023/10/15
COMPRESSCO PARTNERS/FINA 7.25 125 116 13,192 | 2022/8/15
CONSOLIDATED COMMUNICATT 6.5 225 205 23,362 | 2022/10/ 1
CONSOLIDATED ENERGY FIN 6.75 400 407 46,243 | 2019/10/15
CONSTELLIUM NV 5.875 250 250 28,440 | 2026/ 2 /15
CONTINENTAL RESOURCES 5.0 1, 800 1,829 207,583 | 2022/9/15
COOPER-STANDARD AUTOMOTT 5. 625 150 155 17,617 | 2026/11/15
CORTES NP ACQUISITION 9.25 175 192 21,795 | 2024/10/15
COVEY PARK ENERGY LLC/FI 7.5 225 232 26,426 | 2025/5/15
CRC ESCROW ISSUER LLC 5.25 525 522 59,279 | 2025/10/15
CREDIT SUISSE GROUP AG 6. 25 200 216 24,534 | 2049/12/29
CRESTWOOD MID PARTNER LP 5.75 125 127 14,521 | 2025/4/1
CRESTWOOD MIDSTREAM PART 6. 25 300 311 35,320 | 2023/4/1
CROWNROCK LP/CROWNROCK F 5. 625 375 377 42,874 | 2025/10/15
CSC HOLDINGS INC 8.625 725 766 87,003 | 2019/2/15
CSTN MERGER SUB INC 6.75 300 300 34,044 | 2024/8/15
CSVC ACQUISITION CORP 7.75 450 442 50,172 | 2025/6 /15
CUMBERLAND FARMS 6.75 700 743 84,400 | 2025/5/1
CVR PARTNERS/CVR NITROGE 9.25 275 291 33,118 | 2023/6/15
CVR REF LLC/COFF FIN INC 6.5 500 513 58,300 | 2022/11/ 1
CYRUSONE LP/CYRUSONE FIN 5.0 50 52 5,900 | 2024/3/15
CYRUSONE LP/CYRUSONE FIN 5.375 50 52 5,971 | 2027/3/15
DAE FUNDING LLC 4.0 250 250 28,476 | 2020/8/1
DAE FUNDING LLC 4.5 375 376 42,741 2022/8/1
DAE FUNDING LLC 5.0 600 609 69,109 | 2024/8/1
DANA HOLDING CORP 6.0 600 631 71,662 | 2023/9/15
DAVITA HEALTHCARE PARTNE 5.125 200 199 22,582 | 2024/7/15
DELEK LOGISTICS PARTNERS 6.75 175 178 20,206 | 2025/5/15
DENBURY RESOURCES INC 9.0 442 428 48,622 | 2021/5/15
DIAMOND 1 FIN/DIAMOND 2 5. 875 400 416 47,263 | 2021/6/15
DIAMOND 1 FIN/DIAMOND 2 5.45 25 27 3,079 | 2023/6/15
DIAMOND 1 FIN/DIAMOND 2 7.125 400 431 49,010 | 2024/6 /15
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SE@ A& 2% | DIAMOND OFFSHORE DRILL 7.875 175 183 20,777 | 2025/8/15
(40#&EMEE) | DTAMONDBACK ENERGY INC 5.375 250 259 29,433 | 2025/5/31
DIEBOLD INC 8.5 75 79 8,968 | 2024/4/15
DIGICEL LIMITED 6.0 525 503 57,163 | 2021/4 /15
DISH DBS CORP 4.25 350 352 39,978 | 2018/4/1
DISH DBS CORP 7.875 1,250 1,343 152,488 | 2019/9/1
DISH DBS CORP 5.125 350 357 40,556 | 2020/5/1
DISH DBS CORP 5. 875 200 198 22,525 | 2024/11/15
DONNELLEY FINANCTAL SOL 8.25 775 837 95,009 | 2024/10/15
DRIVETIME AUTO GP & ACCE 8.0 275 275 31,207 | 2021/6/1
DYNEGY INC 6.75 208 215 24,406 | 2019/11/ 1
DYNEGY INC 7.375 550 584 66,314 | 2022/11/ 1
DYNEGY INC 8.125 425 464 52,750 | 2026/ 1 /30
ELDORADA RESORTS INC 6.0 850 901 102,245 | 2025/4/1
EMC CORP 2.65 450 441 50,122 | 2020/6/1
EMI MUSIC PUBLISHING GRP 7.625 50 55 6,312 | 2024/6/15
ENDO FIN LLC/ENDO FINCO 5.375 800 608 68,995 | 2023/1/15
ENDO FINANCE LLC 5.75 325 265 30,150 | 2022/1 /15
ENERGY TRANSFER EQUITY 7.5 350 386 43,888 | 2020/10/15
ENERGY TRANSFER EQUITY 4.25 175 175 19,908 | 2023/3/15
ENERGY TRANSFER EQUITY 5.875 290 311 35,295 | 2024/1/15
ENERGY TRANSFER PARTNERS 6. 25 225 225 25,533 | 2066/ 2 /15
ENERGY TRANSFER PARTNERS 6. 625 125 125 14,185 | 2066/ 2 /15
ENTEGRIS INC 4,625 225 229 26,043 | 2026/ 2/10
ENVISION HEALTHCARE CORP 5.125 625 609 69,151 | 2022/7/1
EP ENER/EVEREST ACQ FIN 6.375 400 224 25,419 | 2023/6 /15
EP ENER/EVEREST ACQ FIN 8.0 150 148 16,894 | 2024/11/29
EQUINIX INC 5.375 1,100 1,133 128,572 | 2023/4/1
ESH HOSPITALITY INC 5.25 395 402 45,721 | 2025/5/1
EW SCRIPPS CO 5.125 175 176 20,057 | 2025/5/15
EXELA INTERMED/EXELA FIN 10.0 675 622 70,662 | 2023/7/15
EXTERRAN NRG SOLUTIONS/F 8. 125 275 292 33,157 | 2025/5/1
EXTRACTION OIL & GAS LLC 7.375 100 106 12,028 | 2024/5/15
FELCOR LODGING LP 6.0 525 564 64,045 | 2025/6/ 1
FERRELLGAS LP/FERRELLGAS 6.75 175 164 18,667 | 2022/1/15
FERRELLGAS LP/FERRELLGAS 6.75 250 230 26,206 | 2023/6 /15
FERRELLGAS PARTNERS LP 8.625 341 301 34,246 | 2020/ 6 /15
FIRST DATA CORPORATION 5.375 175 182 20,678 | 2023/8/15
FIRST DATA CORPORATION 7.0 1, 000 1, 060 120,288 | 2023/12/ 1
FIRST DATA CORPORATION 5.0 375 388 44,097 | 2024/1/15
FIRST QUALITY FINANCE CO 5.0 75 76 8,734 | 2025/7/1
FIRST QUANTUM MINERALS L 7.25 200 209 23,717 | 2023/4/1
FIRST QUANTUM MINERALS L 7.5 200 210 23,859 | 2025/4/1
FIRSTCASH INC 5.375 125 129 14,716 | 2024/6/1
FLY LEASING LTD 6.75 800 830 94,199 | 2020/12/15
FMG RESOURCES AUG 2006 9.75 275 306 34,834 | 2022/3/1
FMG RESOURCES AUG 2006 4.75 250 254 28,836 | 2022/5/15
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A& | FMG RESOURCES AUG 2006 5.125 125 128 14,539 | 2024/5/15
(A0H%ENDE) | FREEDOM MORTGAGE CORP 8.125 50 51 5,886 | 2024/11/15
FREEPORT MCMORAN 6.5 859 877 99,609 | 2020/11/15
FREEPORT MCMORAN 6. 875 475 516 58,619 | 2023/2/15
FREEPORT-MCMORAN C & G 5.45 350 324 36,838 | 2043/3/15
FREEPORT-MCMORAN INC 4.55 325 319 36,261 | 2024/11/14
FRONTIER COMMUNICATIONS 8.5 108 97 11,018 | 2020/4/15
FRONTIER COMMUNICATIONS 10.5 1, 000 780 88,514 | 2022/9/15
FRONTIER COMMUNICATIONS 11.0 1,425 1,078 122,393 | 2025/9/15
FTI CONSULTING INC 6.0 200 207 23,520 | 2022/11/15
FXI HOLDINGS INC 7.875 225 224 25,469 | 2024/11/ 1
GANNETT CO INC 4.875 100 102 11,589 | 2021/9/15
GANNETT CO INC 6.375 325 340 38,586 | 2023/10/15
GARDA WORLD SECURITY COR 7.25 225 230 26,171 | 2021/11/15
GARTNER INC 5.125 150 156 17,787 | 2025/4/1
GCI INC 6.75 75 77 8,745 | 2021/6/1
GENESIS ENERGY LP/FIN 6.5 25 25 2,900 | 2025/10/ 1
GEO GROUP INC/THE 5.875 125 129 14,681 | 2022/1/15
GEO GROUP INC/THE 6.0 150 156 17,702 | 2026/4 /15
GIBRALTAR STEEL CORP OF 6. 25 100 102 11,580 | 2021/2/1
GOLDMAN SACHS GROUP INC 5.7 125 128 14,539 | 2049/12/29
GOODYEAR TIRE & RUBBER 5.125 475 488 55,458 | 2023/11/15
GOODYEAR TIRE & RUBBER 5.0 450 455 51,701 | 2026/5 /31
GRAFTECH INTERNATIONAL 6.375 175 174 19,809 | 2020/11/15
GRAY TELEVISION INC 5.125 350 341 38,725 | 2024/10/15
GRAY TELEVISION INC 5. 875 875 881 100,039 | 2026/ 7 /15
GREIF INC 7.75 250 270 30,639 | 2019/8/1
GREYSTAR REAL ESTATE PAR 8.25 325 346 39,269 | 2022/12/ 1
GREYSTAR REAL ESTATE PAR 5.75 225 228 25,884 | 2025/12/ 1
GRIFFON CORPORATION 5.25 200 203 23,036 | 2022/3/1
GRIFFON CORPORATION 5.25 325 329 37,434 | 2022/3/1
GRINDING MED/MC GRINDING 7.375 200 216 24,511 | 2023/12/15
GROUP 1 AUTOMOTIVE INC 5.0 725 750 85,152 | 2022/6/1
GROUP 1 AUTOMOTIVE INC 5.25 150 155 17,660 | 2023/12/15
GULFPORT ENERGY CORP 6.0 125 125 14,291 | 2024/10/15
GULFPORT ENERGY CORP 6.375 650 658 74,730 | 2025/5/15
GULFPORT ENERGY CORP 6.375 175 175 19,933 | 2026/1/15
H&E EQUIPMENT SERVICES 5. 625 225 235 26,681 | 2025/9/1
HALYARD HEALTH INC 6. 25 200 209 23,717 | 2022/10/15
HARLAND CLARKE HOLDINGS 8.375 525 551 62,555 | 2022/8/15
HCA HOLDINGS INC 6. 25 225 238 27,096 | 2021/2/15
HCA INC 7.5 900 1,005 114,132 | 2022/2/15
HCA INC 5. 875 720 755 85,766 | 2023/5/1
HCA INC 5.375 500 508 57,732 | 2025/2/1
HCA INC 5. 875 450 467 53,044 | 2026/ 2/15
HD SUPPLY INC 5.75 425 452 51,363 | 2024/4 /15
HEALTHSOUTH CORP 5.75 400 408 46,328 | 2024/11/ 1
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@ ALfE S | HECLA MINING CO 6. 875 325 335 38,079 [ 2021/5/1
(0REEMEE) | HERC RENTALS INC 7.5 203 219 24,879 | 2022/6/1
HEXION US FINANCE CORP 6. 625 400 355 40,328 | 2020/ 4 /15
HILL-ROM HOLDINGS INC 5.0 100 101 11,518 | 2025/2/15
HILTON WORLDWIDE FIN LLC 4. 625 125 128 14,539 | 2025/4/1
HOLLY ENERGY PARTNERS LP 6.0 175 184 20,901 | 2024/8/1
HOLOGIC INC 4.375 25 25 2,872 | 2025/10/15
HUDBAY MINERALS INC 7.25 100 107 12,170 | 2023/1/15
HUDBAY MINERALS INC 7.625 150 165 18,830 | 2025/1/15
HUGHES SATELLITE SYSTEMS 7.625 500 553 62,839 | 2021/6/15
HUGHES SATELLITE SYSTEMS 5.25 375 375 42,635 | 2026/8/1
HUGHES SATELLITE SYSTEMS 6. 625 475 492 55,924 | 2026/8/1
TAMGOLD CORP 7.0 250 263 29,930 | 2025/4 /15
ICAHN ENTERPRISES/FIN 6.0 425 436 49,513 | 2020/8/1
ICAHN ENTERPRISES/FIN 5.875 400 410 46,583 | 2022/2/1
ICAHN ENTERPRISES/FIN 6.25 575 595 67,619 | 2022/2/1
ICAHN ENTERPRISES/FIN 6.75 275 289 32,845 | 2024/2/1
THO VERWALTUNGS GMBH 4. 125 200 204 23,149 | 2021/9/15
ILFC E-CAPITAL TRUST I 4.36 300 288 32,767 | 2065/12/21
INCEPTION MRGR/RACKSPACE 8. 625 863 893 101,360 | 2024/11/15
INEOS GROUP HOLDINGS SA 5. 625 200 207 23,490 | 2024/8/1
INFOR US INC 6.5 625 635 72,166 | 2022/5/15
INMARSAT FINANCE PLC 6.5 125 134 15,239 | 2024/10/ 1
INTELSAT JACKSON HLDG 8.0 775 812 92,234 | 2024/2/15
INTREPID AVIATION GRP HL 6.875 525 523 59,428 | 2019/2/15
TRON MOUNTAIN INC 4.375 400 409 46,442 | 2021/6/1
ISTAR INC 4. 625 175 177 20,107 | 2020/ 9/15
J.B. POINDEXTER & CO 9.0 225 235 26,745 | 2022/4/1
J2 CLOUD LLC/GLOBAL INC 6.0 425 447 50,780 | 2025/ 7 /15
JACOBS ENTERTAINMENT INC 7.875 325 351 39,842 | 2024/2/1
JBS INVESTMENTS GMBH 7.75 200 203 23,117 | 2020/10/28
JBS INVESTMENTS GMBH 7.25 400 397 45,067 | 2024/4/3
JC PENNEY CORPORATION IN 6.375 25 15 1,723 | 2036/10/15
JEFFERIES FIN LLC / JFIN 7.375 450 463 52,597 | 2020/4/1
JEFFERIES FIN LLC / JFIN 7.25 200 205 23,263 | 2024/8/15
JONAH NRG LLC/FINANCE 7.25 350 349 39,618 | 2025/10/15
JPMORGAN CHASE & CO 6.75 275 313 35,568 | 2049/ 1 /29
JPMORGAN CHASE & CO 6.1 150 165 18,766 | 2049/10/29
JPMORGAN CHASE & CO 5.0 525 533 60,537 | 2049/12/29
JPW INDUSTRIES HOLD CORP 9.0 150 158 17,936 | 2024/10/ 1
KAR AUCTION SERVICES INC 5.125 325 335 38,068 | 2025/6/1
KB HOME 8.0 50 55 6,298 | 2020/3/15
KB HOME 7.0 175 196 22,291 | 2021/12/15
KENNEDY-WILSON INC 5.875 765 786 89,308 | 2024/4/1
KFC HLD/PIZZA HUT/TACO 5.0 175 183 20,802 | 2024/6/1
KINDRED HEALTHCARE INC 8.0 225 226 25,660 | 2020/ 1 /15
KINDRED HEALTHCARE INC 6.375 225 210 23,937 | 2022/4/15
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WSE AL E % | KINDRED HEALTHCARE INC 8.75 250 246 27,944 | 2023/1/15
(AEEEARS | KINROSS GOLD CORP 5.125 125 132 15,071 | 2021/9/1
KINROSS GOLD CORP 4.5 225 227 25,853 | 2027/7/15
KIRS MIDCO 3 PLC 8. 625 600 627 71,151 | 2023/ 7/15
KISSNER GR HLDG 8.375 570 578 65,653 | 2022/12/ 1
KOPPERS INC 6.0 75 79 9,064 | 2025/2/15
KRATON POLYMERS LLC/CAP 7.0 275 297 33,781 | 2025/4/15
L BRANDS INC 6.875 300 299 33,958 | 2035/11/1
LADDER CAP FIN LLLP/CORP 5.25 225 231 26,235 | 2022/3/15
LAREDO PETROLEUM INC 7.375 400 414 46,994 | 2022/5/1
LAREDO PETROLEUM INC 6.25 200 205 23,320 | 2023/3/15
LENNAR CORP 6.95 275 282 32,065 | 2018/6/1
LENNAR CORP 4. 125 250 257 29,185 | 2022/1/15
LENNAR CORP 4.75 250 261 29,717 | 2022/11/15
LENNAR CORP 4. 875 375 391 44,416 | 2023/12/15
LEVEL 3 FINANCING INC 5.375 675 679 77,165 | 2022/ 8 /15
LEVEL 3 FINANCING INC 5. 625 500 502 57,006 | 2023/2/1
LEVEL 3 FINANCING INC 5.375 325 320 36,419 | 2024/1/15
LG FINANCECO CORP 5.875 400 424 48,115 | 2024/11/ 1
LIFEPOINT HEALTH INC 5.5 798 803 91,141 | 2021/12/1
LITHIA MOTORS INC 5.25 100 105 11,929 | 2025/8/1
LIVE NATION ENTERTAINMEN 5.375 275 285 32,416 | 2022/6/15
LLOYDS BANKING 7.5 222 251 28,499 | 2049/ 6 /27
MALLINCKRODT FIN/SB 5.75 350 326 37,037 | 2022/8/1
MALLINCKRODT FIN/SB 5. 625 175 155 17,674 | 2023/10/15
MALLINCKRODT FIN/SB 5.5 200 169 19,178 | 2025/4/15
MATADOR RESOURCES CO 6.875 125 133 15,124 | 2023/4/15
MATCH GROUP INC 6.375 200 216 24,540 | 2024/6/1
MATTAMY GROUP CORP 6.5 175 183 20,802 | 2025/10/ 1
MEG ENERGY CORP 6.375 750 674 76,492 | 2023/1 /30
MERCER INTL INC 7.75 150 158 18,032 | 2022/12/ 1
MERCER INTL INC 6.5 100 105 11,943 | 2024/2/1
MERITAGE HOMES CORP 7.0 225 255 28,979 | 2022/4/1
MERITAGE HOMES CORP 6.0 300 322 36,597 | 2025/6/1
MERITOR INC 6.25 125 131 14,929 | 2024/2/15
MGIC INVESTMENT CORP 5.75 175 191 21,695 | 2023/8/15
MGM RESORTS INTL 6.75 725 795 90,294 | 2020/10/ 1
MGM RESORTS INTL 6. 625 925 1,024 116,253 | 2021/12/15
MGM RESORTS INTL 7.75 525 607 68,885 | 2022/3/15
MICRON TECHNOLOGY INC 7.5 81 89 10, 157 | 2023/9/15
MICRON TECHNOLOGY INC 5.25 325 341 38,771 | 2024/1/15
MICROSEMI CORP 9.125 118 133 15,198 | 2023/4/15
MIDCONTINENT COMM & FIN 6.875 350 372 42,299 | 2023/8/15
MOHEGAN TRIBAL GAMING AU 7.875 100 105 12,014 | 2024/10/15
MPT OPER PARTNERSP/FINL 6.375 225 244 27,703 | 2024/3/1
MRT MID PART/MRT MID FIN 7.25 655 672 76,280 | 2021/2/15
MULTI-COLOR CORP 6.125 922 954 108,290 | 2022/12/ 1
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3@ ALfE S | MURPHY OIL CORP 4.7 625 628 71,284 | 2022/12/ 1
(0REEMTE) | MURPHY OIL CORP 6.875 600 643 73,024 | 2024/8/15
MURPHY OIL CORP 5.75 275 283 32,143 | 2025/8/15
NABORS INDUSTRIES INC 4. 625 50 48 5,447 | 2021/9/15
NABORS INDUSTRIES INC 5.5 200 193 21,901 | 2023/1/15
NATHAN' S FAMOUS INC 6. 625 100 102 11,631 | 2025/11/1
NATIONAL CINEMEDIA LLC 6.0 375 383 43,512 | 2022/4/15
NATIONAL CINEMEDIA LLC 5.75 350 323 36,739 | 2026/8 /15
NATIONSTAR MORT/CAP CORP 9. 625 200 205 23,325 | 2019/5/1
NATIONSTAR MORT/CAP CORP 7.875 125 126 14,406 | 2020/10/ 1
NATIONSTAR MORT/CAP CORP 6.5 500 511 58,016 | 2022/6/1
NAVIENT CORP 6. 625 50 53 6,021 | 2021/7/26
NAVIENT CORP 6.5 225 236 26,881 | 2022/6/15
NAVIENT CORP 7.25 100 107 12,241 | 2023/9/25
NAVIENT CORP 5.875 800 797 90,529 | 2024/10/25
NAVIENT CORP 6.75 125 129 14,663 | 2025/6 /25
NCL CORP LTD 4.75 300 311 35,320 | 2021/12/15
NCR CORP 5.875 100 103 11,688 | 2021/12/15
NCR CORP 5.0 175 178 20,206 | 2022/ 7/15
NCR CORP 6.375 700 739 83,904 | 2023/12/15
NEPTUNE FINCO CORP 10. 875 400 477 54,129 | 2025/10/15
NETFLIX INC 5.5 250 265 30,178 | 2022/2/15
NETFLIX INC 4.875 775 754 85,583 | 2028/4/15
NEW AMETHYST CORP 6.25 175 173 19,660 | 2024/12/ 1
NEXSTAR BROADCASTING INC 6.125 650 674 76,528 | 2022/2/15
NEXSTAR ESCROW CORP 5. 625 825 837 95,025 | 2024/8/1
NEXTERA ENERGY OPERATING 4.25 200 200 22,781 | 2024/9/15
NGPL PIPECO LLC 4.375 225 229 26,076 | 2022/8/15
NGPL PIPECO LLC 4. 875 150 154 17,553 | 2027/8/15
NIELSEN FINANCE LLC/CO 5.0 550 564 64,052 | 2022/4/15
NMG FINCO PLC 5.75 200 204 23,252 | 2022/8/1
NORTHWEST ACQ/DOMINION 7.125 100 103 11,773 | 2022/11/ 1
NOVA CHEMICALS CORP 4. 875 400 401 45,505 | 2024/6/1
NOVA CHEMICALS CORP 5.25 375 376 42,767 | 2027/6/1
NOVELIS CORP 6.25 250 259 29,433 | 2024/8/15
NOVELIS CORP 5.875 475 484 54,981 | 2026/9/30
NRG ENERGY INC 6.25 500 525 59,577 | 2022/ 7/15
NRG ENERGY INC 6. 625 500 535 60,711 | 2027/1/15
NRG YIELD OPERATING LLC 5.0 325 331 37,618 | 2026/9/15
NUMERICABLE GROUP SA 6.0 2,275 2, 309 262,039 | 2022/5/15
NUMERICABLE-SFR SA 7.375 875 902 102,397 | 2026/5/1
NWH ESCROW CORP 7.5 300 269 30,554 | 2021/8/1
NXP BV/NXP FUNDING LLC 4. 625 500 527 59,849 | 2022/6 /15
NXP BV/NXP FUNDING LLC 4. 625 200 211 23,944 | 2023/6/1
OASIS PETROLEUM INC 6.875 1, 100 1,113 126,388 | 2022/3 /15
OPEN TEXT CORP 5.875 175 188 21,368 | 2026/6/1
OWENS-BROCKWAY 5.0 800 841 95,436 | 2022/1/15




NTYY R A hLA—T>

801K
£ 1 . M .
I K RE NEELE | RER AR fER4H A
T AU % Tk KoL Tk R T

@A E % | OWENS-BROCKWAY 5.875 350 379 43,044 | 2023/8/15
(ADREEMTE) | OWENS-BROCKWAY 6.375 400 450 51,094 | 2025/8/15
PARAMOUNT RESOURCES LTD 6.875 300 319 36,256 | 2023/ 6 /30
PARK-OHIO INDUSTRIES INC 6. 625 100 108 12,312 | 2027/4/15
PARSLEY ENERGY LLC/FINAN 6. 25 150 159 18,043 | 2024/6/1
PARSLEY ENERGY LLC/FINAN 5.25 175 176 20,057 | 2025/8 /15
PARSLEY ENERGY LLC/FINAN 5. 625 175 178 20,305 | 2027/10/15
PATTERN ENERGY GROUP INC 5.875 175 186 21,149 | 2024/2/1
PBF LOGISTICS LP/FINANCE 6.875 550 569 64,598 | 2023/5/15
PBF LOGISTICS LP/FINANCE 6.875 200 207 23,490 | 2023/5/15
PDC ENERGY INC 6.125 325 338 38,356 | 2024/ 9/15
PEABODY SEC FIN CORP 6.0 50 51 5,868 | 2022/3/31
PEABODY SEC FIN CORP 6.375 325 334 37,941 | 2025/3/31
PENSKE AUTO GROUP INC 5.75 1, 000 1,028 116,671 | 2022/10/ 1
PENSKE AUTOMOTIVE GROUP 3.75 100 102 11,574 | 2020/8/15
PILGRIM S PRIDE CORP 5.75 150 157 17,830 | 2025/3/15
PILGRIM S PRIDE CORP 5.875 200 206 23,398 | 2027/9 /30
PINNACLE FOODS INC 5. 875 750 802 91,067 | 2024/1/15
PIONEER ENERGY SERVICES 6.125 125 103 11,702 | 2022/3/15
PLASTIPAK HOLDINGS INC 6. 25 125 126 14,362 | 2025/10/15
POST HOLDINGS INC 5.0 525 517 58,683 | 2026/ 8 /15
POST HOLDINGS INC 5.75 450 456 51,831 | 2027/3/1
PRECISION DRILLING CORP 6.5 280 284 32,251 | 2021/12/15
PRECISION DRILLING CORP 5.25 150 140 15,915 | 2024/11/15
PRECISION DRILLING CORP 7.125 200 201 22,809 | 2026/1/15
PRIME SECSRVC BRW/FINANC 9.25 800 867 98,446 | 2023/5/15
QEP RESOURCES INC 5. 625 100 100 11,418 | 2026/3/1
QORVO INC 6.75 725 784 89,060 | 2023/12/ 1
QORVO INC 7.0 200 227 25,816 | 2025/12/ 1
QTS LP/FINANCE 4.75 225 229 26,011 | 2025/11/15
QUEBECOR MEDIA INC 5.75 250 266 30,214 | 2023/1/15
RADIAN GROUP INC 5.25 161 171 19,412 | 2020/6/15
RADIAN GROUP INC 7.0 353 398 45,215 | 2021/3/15
RADIAN GROUP INC 4.5 225 228 25,972 | 2024/10/ 1
RANGE RESOURCES CORP 5.875 175 181 20,554 | 2022/7/1
RANGE RESOURCES CORP 5.0 75 74 8,425 | 2022/8/15
RANGE RESOURCES CORP 5.0 500 492 55,924 | 2023/3/15
REALOGY GROUP/CO-ISSUER 5.25 300 312 35,405 | 2021/12/ 1
REALOGY GROUP/CO-ISSUER 4.875 425 427 48,470 | 2023/6/1
REGAL ENTERTAINMENT GRP 5.75 350 359 40,786 | 2022/3/15
REGAL ENTERTAINMENT GRP 5.75 100 103 11,716 | 2023/6/15
REVLON ESCROW CORP 6. 25 200 123 13,958 | 2024/8/1
REYNOLDS GROUP HOLDINGS 6.875 204 208 23,631 | 2021/2/15
REYNOLDS GRP ISS/REYNOLD 5.125 375 384 43,603 | 2023/7/15
RITE AID CORP 6.75 150 146 16,596 | 2021/6/15
ROSE ROCK MIDSTREAM/FIN 5. 625 1,075 1,069 121,381 | 2022/7/15
ROWAN COMPANIES INC 7.375 200 201 22,866 | 2025/6 /15
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PSE AL E % | ROYAL BK SCOTLND GRP PLC 3. 655 800 784 88,968 | 2049/ 3 /29
(A0REEMTE) | RST HOME PRODUCTS INC 6.5 1,170 1,216 138,082 | 2023/3/15
RSP PERMIAN INC 6. 625 75 78 8,915 | 2022/10/1
RYLAND GROUP 6. 625 425 465 52,810 | 2020/5/1
SABRA HEALTH/CAPTL CORP 5.5 150 154 17,564 | 2021/2/1
SALLY HOLDINGS/SALLY CAP 5. 625 200 197 22,355 | 2025/12/ 1
SANCHEZ ENERGY CORP 6.125 250 214 24,327 | 2023/1/15
SBA COMMUNICATIONS CORP 4.875 525 543 61,699 | 2022/7/15
SBA COMMUNICATIONS CORP 4.0 400 403 45,775 | 2022/10/ 1
SBA COMMUNICATIONS CORP 4.875 200 206 23,433 | 2024/9/1
SCOTTS MIRACLE-GRO CO 6.0 325 347 39,388 | 2023/10/15
SEALED AIR CORP 5.125 375 402 45,640 | 2024/12/ 1
SEALED AIR CORP 5.5 500 547 62,130 | 2025/9/15
SELECT MEDICAL CORP 6.375 500 515 58,513 | 2021/6/1
SEMGROUP CORP 7.25 225 228 25,979 | 2026/ 3 /15
SENSATA TECH UK FIN CO 6.25 375 411 46,650 | 2026/ 2 /15
SERVICE CORP INTL 8.0 875 1,024 116,299 | 2021/11/15
SERVICE CORP INTL 5.375 200 204 23,220 | 2022/1/15
SESI LLC 7.125 300 306 34,788 | 2021/12/15
SESI LLC 7.75 125 130 14,823 | 2024/9/15
SEVEN GENERATIONS ENERGY 5.375 275 275 31,285 | 2025/9/30
SGMS ESCROW CORP 7.0 1, 200 1,266 143,665 | 2022/1/1
SHEA HOMES LP/FNDG CP 5.875 1, 150 1, 200 136,211 | 2023/4/1
SHEA HOMES LP/FNDG CP 6.125 150 155 17,660 | 2025/4/1
SINCLAIR TELEVISION GROU 6.125 750 773 87,769 | 2022/10/ 1
SINCLAIR TELEVISION GROU 5.875 150 151 17,149 | 2026/ 3/15
SINCLAIR TELEVISION GROU 5.125 375 356 40,432 | 2027/2/15
SIRIUS XM RADIO INC 3.875 175 176 20,057 | 2022/8/1
SIRIUS XM RADIO INC 6.0 675 712 80,811 | 2024/7/15
SIRIUS XM RADIO INC 5.0 175 174 19,747 | 2027/8/1
SIX FLAGS ENTERTAINMENT 5.5 550 567 64,442 | 2027/4/15
SLM CORP 5.5 200 206 23,433 | 2019/1/15
SLM CORP 8.0 500 547 62,130 | 2020/ 3 /25
SLM CORP 6.125 400 406 46,129 | 2024/ 3 /25
SM ENERGY CO 6.5 125 126 14,362 | 2021/11/15
SM ENERGY CO 6.5 300 301 34,214 | 2023/1/1
SM ENERGY CO 6.75 950 961 109, 154 | 2026/ 9 /15
SONIC AUTOMOTIVE INC 5.0 671 652 74,051 | 2023/5/15
SONIC AUTOMOTIVE INC 6.125 200 204 23,149 | 2027/3/15
SOUTHERN STAR CENT CORP 5.125 225 233 26,490 | 2022/ 7/15
SOUTHWESTERN ENERGY CO 4.1 125 122 13,936 | 2022/3/15
SOUTHWESTERN ENERGY CO 6.7 325 332 37,710 | 2025/1 /23
SOUTHWESTERN ENERGY CO 7.5 200 209 23,802 | 2026/4/1
SPCM SA 4. 875 400 410 46,526 | 2025/9/15
SPECTRUM BRANDS INC 5.75 175 182 20,653 | 2025/ 7/15
SPEEDWAY MOTORSPORTS INC 5.125 125 129 14,646 | 2023/2/1
SPRINT CAPITAL CORP 6.875 325 322 36,650 | 2028/11/15
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W SE AL E % | SPRINT CAPITAL CORP 8.75 1,225 1, 365 154,912 | 2032/3/15
(A0REENTE) | SPRINT COMMUNICATIONS 9.25 225 272 30,894 | 2022/4 /15
SPRINT COMMUNICATIONS 6.0 350 347 39,420 | 2022/11/15
SPRINT CORP 7.875 150 159 18,043 | 2023/9/15
SPRINT CORP 7.125 550 560 63,649 | 2024/6 /15
SPRINT NEXTEL CORP 9.0 1,026 1,086 123,270 | 2018/11/15
SPRINT NEXTEL CORP 7.0 475 509 57,810 | 2020/3/1
SPRINT NEXTEL CORP 7.0 75 79 9,000 | 2020/8/15
SPX FLOW INC 5. 625 125 133 15,142 | 2024/8/15
SPX FLOW INC 5.875 125 132 15,000 | 2026/8/15
SRC ENERGY INC 6.25 225 225 25,533 | 2025/12/ 1
SS&C TECH HOLDINGS INC 5.875 225 237 26,937 | 2023/7/15
STANDARD INDUSTRIES INC 5.125 150 154 17,490 | 2021/2/15
STANDARD INDUSTRIES INC 5.5 75 78 8,915 | 2023/2/15
STANDARD PACIFIC CORP 8.375 850 877 99,592 | 2018/5/15
STATION CASINOS LLC 5.0 125 125 14,189 | 2025/10/ 1
SUBURBAN PROPANE PARTNRS 5.5 250 248 28,157 | 2024/6/1
SUMMIT MATERTALS LLC/FIN 5. 125 200 202 22,951 | 2025/6/1
SUMMIT MID HLDS LLC / FI 5.5 25 25 2,865 | 2022/8/15
SUMMIT MID HLDS LLC / FI 5.75 100 101 11,489 | 2025/4/15
SUMMIT MIDSTREAM PARTNER 9.5 350 350 39,718 | 2066/6 /15
SUNOCO LP/FINANCE CORP 5.5 450 461 52,406 | 2020/8/1
SUNOCO LP/FINANCE CORP 6.25 1,003 1,047 118,817 | 2021/4/15
SUNOCO LP/FINANCE CORP 6.375 625 660 75,003 | 2023/4/1
T-MOBILE USA INC 6.125 525 544 61,736 | 2022/1/15
T-MOBILE USA INC 4.0 125 128 14,575 | 2022/4/15
T-MOBILE USA INC 6.0 1, 550 1,623 184,248 | 2023/3/1
T-MOBILE USA INC 6. 625 1,125 1,175 133,409 | 2023/4/1
T-MOBILE USA INC 6. 836 75 78 8,915 | 2023/4/28
T-MOBILE USA INC 6.375 450 478 54,321 | 2025/3/1
T-MOBILE USA INC 5.125 125 129 14,725 | 2025/4/15
TALLGRASS NRG PRTNR/FIN 5.5 150 155 17,617 | 2024/ 9/15
TARGA RESOURCES PARTNERS 4. 125 550 553 62,765 | 2019/11/15
TARGA RESOURCES PARTNERS 6.75 300 320 36,384 | 2024/3/15
TARGA RESOURCES PARTNERS 5.125 200 202 22,944 | 2025/2/1
TASEKO MINES LTD 8.75 375 379 43,086 | 2022/6/15
TAYLOR MORRISON COMM/MON 5. 625 375 392 44,576 | 2024/3/1
TECK COMINCO LIMITED 6.125 425 477 54,137 | 2035/10/ 1
TECK RESOURCES LIMITED 4.75 425 448 50,881 | 2022/1/15
TECK RESOURCES LIMITED 8.5 75 85 9,659 | 2024/6/1
TENET HEALTHCARE CORP 6.0 850 884 100, 316 | 2020/10/ 1
TENET HEALTHCARE CORP 7.5 125 130 14,841 2022/1/1
TENET HEALTHCARE CORP 4. 625 500 486 55,250 | 2024/ 7 /15
TENNANT CO 5. 625 100 104 11,834 | 2025/5/1
TENNECO INC 5.0 200 204 23,149 | 2026/ 7/15
TERRAFORM GLOBAL OPERATI 9.75 275 303 34,483 | 2022/8/15
TESORO LOGISTICS LP/CORP 6.375 225 244 27,766 | 2024/5/1
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WSE AL E %% | TESORO LOGISTICS LP/CORP 5.25 625 663 75,313 | 2025/1/15
(A0EEEARE) | THC ESCROW CORP 111 5.125 125 118 13,493 | 2025/5/1
TITAN INTERNATIONAL INC 6.875 100 104 11,814 | 2020/10/ 1
TITAN INTERNATIONAL INC 6.5 325 323 36,696 | 2023/11/30
TMS INTERNATIONAL CORP 7.25 175 183 20,802 | 2025/8/15
TPC GROUP INC 8.75 450 445 50,555 | 2020/12/15
TRANSDIGM INC 6.0 1, 050 1,077 122,246 | 2022/ 7/15
TREEHOUSE FOODS INC 6.0 300 308 34,980 | 2024/2/15
TRI POINTE GROUP INC 5.25 200 204 23,149 | 2027/6/1
TRI POINTE HOLDINGS INC 4.375 225 230 26,107 | 2019/6 /15
TRI POINTE HOLDINGS INC 5.875 100 107 12,227 | 2024/6/15
TRINSEO OP / TRINSEO FIN 5.375 275 288 32,689 | 2025/9/1
TRIUMPH GROUP INC 4. 875 125 123 14,043 | 2021/4/1
TRIUMPH GROUP INC 5.25 525 520 59,055 | 2022/6/1
TRIUMPH GROUP INC 7.75 175 186 21,149 | 2025/8/15
TRONOX FINANCE PLC 5.75 150 154 17,490 | 2025/10/ 1
TTM TECHNOLOGIES INC 5. 625 175 178 20,256 | 2025/10/ 1
TULLOW OIL PLC 6.25 600 606 68,768 | 2022/4 /15
UNITED CONTINENTAL HLDGS 6.0 450 486 55,151 | 2020/12/ 1
UNITED CONTINENTAL HLDGS 4.25 150 149 17,000 | 2022/10/ 1
UNITED RENTALS NORTH AM 4. 625 275 277 31,522 | 2025/10/15
UNITED RENTALS NORTH AM 5.875 350 376 42,746 | 2026/ 9/15
UNITED RENTALS NORTH AM 4.875 175 175 19,859 | 2028/1/15
UNITED RENTALS NORTH AM 4. 875 200 200 22,696 | 2028/1/15
UNITYMEDIA HESSEN / NRW 5.5 607 625 71,007 | 2023/1/15
UNITYMEDIA KABELBW GMBH 6.125 200 211 23,944 | 2025/1/15
UNIVERSAL HOSPITAL SERVI 7.625 951 955 108, 459 | 2020/ 8 /15
UPC HOLDING BV 5.5 200 195 22,185 | 2028/1/15
US AIRWAYS 2012-2C PTT 5.45 50 51 5,787 | 2018/6/3
US CONCRETE INC 6.375 350 375 42,597 | 2024/6/1
VALEANT PHARMACEUTICALS 6.75 425 409 46,510 | 2021/8/15
VALEANT PHARMACEUTICALS 6.5 225 235 26,745 | 2022/3/15
VALEANT PHARMACEUTICALS 7.0 375 401 45,560 | 2024/3/15
VALVOLINE FINCO TWO LLC 5.5 75 79 9,042 | 2024/7/15
VECTOR GROUP LTD 6.125 200 207 23,547 | 2025/2/1
VENATOR FIN SARL/VENATOR 5.75 175 185 21,000 | 2025/7/15
VERITAS US INC/BERMUDA L 7.5 625 657 74,648 | 2023/2/1
VERMILION ENERGY INC 5. 625 125 125 14,220 | 2025/3/15
VERSUM MATERIALS INC 5.5 400 429 48,682 | 2024/9/30
VIKING CRUISES LTD 6.25 75 77 8,840 | 2025/5/15
VIRGIN MEDIA FINANCE PLC 6.375 800 830 94,188 | 2023/4/15
VIRGIN MEDIA FINANCE PLC 5.75 750 767 87,131 | 2025/1/15
VPIT ESCROW CORP 7.5 250 245 27,908 | 2021/7/15
VRX ESCROW CORP 5.375 325 319 36,281 | 2020/ 3/15
VRX ESCROW CORP 5.875 525 448 50,938 | 2023/5/15
VRX ESCROW CORP 6.125 550 464 52,661 | 2025/4 /15
VIR FINANCE BV 6.875 200 209 23,746 | 2024/1/15




NTYY R A hLA—T>

801K
§# Lid] - e PEfE % T
I HH I NEELE | RER AR fER4H A
TAY A % FX kv FX kv TH

SE@ A& 2% | WABASH NATIONAL CORP 5.5 125 126 14,309 | 2025/10/ 1
(408EEMES) | WARRIOR MET COAL LLC 8.0 225 231 26,235 | 2024/11/ 1
WEATHERFORD BERMUDA 6.5 25 20 2,326 | 2036/8/1
WEATHERFORD BERMUDA 7.0 125 103 11,773 | 2038/3/15
WEATHERFORD INTL LLC 6.8 75 61 6,936 | 2037/6/15

WEEKLEY HOMES LLC/ FINAN 6. 625 225 220 25,022 | 2025/8/15

WESTERN DIGITAL CORP 7.375 450 491 55,789 | 2023/4/1

WESTERN DIGITAL CORP 10.5 650 754 85,563 | 2024/4/1

WILLIAM LYON HOMES INC 5.75 75 76 8,638 | 2019/4/15

WILLIAM LYON HOMES INC 7.0 100 104 11,801 | 2022/8/15

WILLIAM LYON HOMES INC 5. 875 225 229 26,051 | 2025/1 /31

WILLIAMS COMPANIES INC 4.55 672 693 78,736 | 2024/ 6 /24

WINDSTREAM CORP 7.75 75 63 7,234 | 2020/10/15

WINDSTREAM CORP 7.75 528 381 43,271 | 2021/10/ 1

WINDSTREAM CORP 6.375 250 170 19,291 | 2023/8/1

WINDSTREAM SRVC / FIN 8. 625 479 457 51,910 | 2025/10/31

WINDSTREAM SRVC/FIN 6.375 270 174 19,762 | 2023/8/1

WMG ACQUISITION CORP 5.0 325 338 38,402 | 2023/8/1

WPX ENERGY INC 6.0 1,125 1,146 130,058 | 2022/1 /15

WR GRACE & CO-CONN 5.125 225 240 27,256 | 2021/10/ 1

WYNN LAS VEGAS LLC/CORP 5.25 350 351 39,914 | 2027/5/15

XPO LOGISTICS INC 6.5 525 549 62,332 | 2022/6/15

XPO LOGISTICS INC 6.125 425 445 50,580 | 2023/9/1

ZAYO GROUP LLC/ZAYO CAP 6.0 250 259 29,433 | 2023/4/1

ZAYO GROUP LLC/ZAYO CAP 6.375 325 343 38,955 | 2025/5/15

ZAYO GROUP LLC/ZAYO CAP 5.75 450 460 52,214 | 2027/1/15

7I6GO BOND FINANCE BV 5.875 200 203 23,036 | 2025/1/15

7I6GO BOND FINANCE BV 6.0 840 835 94,846 | 2027/1/15

iStar Inc 5.25 50 51 5,808 | 2022/9/15

& it 26, 678, 597
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woH /H?q% ﬁhéﬂﬁﬁ %/S\JA/%V?_?J% Ltiﬁ%wi%g%
W% s W o | AREE ks -

i % % % % E

1051 (20134E11 H150) 15, 968 27.0 150. 74 28.4 95.7 4.5 8,957
11H(20144E11 H17H) 19, 421 21.6 180. 26 19.6 95.3 AN9. 1 12, 167
1251 (20154E11 H16R) 19, 632 1.1 179. 60 A 0.4 86. 1 Ab. 4 21,220
13541 (20164£11 H150) 17,532 AN10.7 159. 55 A11.2 87.8 N2.3 22,019
1481 (2017411 H150) 19, 589 11.7 178. 61 11.9 94. 3 N2.7 23,707

KAEFRI LRI E N THER — 58 0 TR,

kR Fv—7 (=T A HRERGA VT v 7 A RSAAR, ~y Pkl - QAR —2)) 1, EEME~OKBEZ ZE LT, SEAH
ADOvT A WRERA V7 v 7 2 (RS BAR) OFERDFEH (BHEE~—R) OFEFEE. B3P 2 A OXEEERS T EMASGMET,
BEEAMEICHBE L THhET,

kT 4 HRERBA VT v 7 2 (< HA) 1%, Citigroup Index LLC73BH%E L 72 A AR % B < - FUEE EBEEEB TS 2R 07 3 —~ v 2
% R FEM 288D > T, Citigroup Index LLCOSMMPETH b | FEE ORI, oA, FIA R CHEEICET 2 T TOREFNIX,
Citigroup Index LLCA L CWET, 2B, M7 7 FTHE, ¥ 7 4 HREEAS VT v 7 2 BR< BAR) oFEBIFELR @hiEE<—2x)
PR, BTy bR Y A2 MAVBEICHBE L fek s AV E T,

(HiFT) Citigroup Index LLC

OLHh D EAEMEE & iR FOHT

w op on|® O @ B F x o 7w g%
T = We  w s|MLOA M E|% B oR
(€ iy ! % % % %
20164E11H 151 17,532 — 159. 55 — 87.8 A 2.3
1LAR 18,234 4.0 165. 84 3.9 88.6 A 2.3
128K 18, 845 7.5 171. 09 7.2 83.6 A 1.8
20174E 1 HR 18, 379 4.8 166. 97 4.6 84.9 A 2.0
2 HE 18, 250 4.1 166. 10 4.1 82.7 A 1.9
3 AR 18,277 4.2 166. 14 4.1 84.3 A 1.9
4 AEK 18,373 4.8 167. 15 4.8 91.1 A 2.0
5 HE 18,614 6.2 169. 65 6.3 90. 0 A 2.2
6 AR 18,979 8.3 172. 84 8.3 90. 4 A 2.4
7THE 18, 956 8.1 172. 76 8.3 90.8 A 2.7
8 ARX 19,192 9.5 175.23 9.8 89.0 A 4.0
9HE 19, 439 10.9 177.20 11.1 88. 6 A12.5
108K 19, 458 11.0 177.23 11.1 91.9 A 1.0

€./ )
20174E11H 150 19, 589 11.7 178. 61 11.9 94. 3 A 2.7

kM RIEE LT,
RS LRI E VTR —JE 0TI,
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OFRER U IDIKR (2016411 B16E ~2017411 B158)
. At
B % e
FH Rv Tk kv
TAYUH EMERES 61, 690 73,113
FhFH v ThF & R
Vil [EERES: 7, 282 —
TFHEARVR FHARV K
AXU R EMERES 5,011 8, 455
TR =—F 7 m—F FAV =T 7 u—F
5 AT =T [EMERES: 35, 877 50, 372
a—u Fa—n Foa—n
N4 EE RS 20, 328 13, 141
ALY T EME RS 35, 830 15, 897
( 2,720)
7T UAR [EMERES: 3,972 11, 428
A EE& RS 2,434 5, 875
YL F— [E i RE2s: 456 —
= FXuF
H | g—sop [l 7L 34, 293 22, 622
(' 1,000)
F U HR—IL Kv T U HER—=I Kv
U R—v [EMERES: 3,591 —
FHE R F5E R
A=A T VT EMERES 2,793 —
TAxva~Y FAX Ay
A% [EE RIS 68, 022 143, 026
*AREILZ I LI, (BRI IEREENATEY £ A4,)
* BT R IZE 0 BT,
* () NIZEESIC L AREST, EBORTFIIEENTE Y EHA,
. S IERE| DIELERIERE KR
¥ = i 7t 3
a = A FEEME | % B | e | k% B
s BhHH B\arH "l B\arH
fEZRSEELS | 13,973 10, 217 14, 025 10, 415

* AL 3E) 0 $5C
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BATH T4 TBEIS—T 7K
OFERMFZEANEDEEIIRRE (2016411 H16E ~20174E11H158)

. FIZEEA & DEEIRR

i p | PHEE . SimmEa ] B TS SimmmEs] D
& OEBIRIB A L OEFIRID C
=P [Epaae| % =P =P %
ARSI | 158, 676 677 0.4 159, 705 332 0.2
2R E I | 10, 605 407 3.8 10, 495 868 8.3

FIBBIREA £ 1. R IRTER OB UM BT 5 IR LA LTI BUE S A FIEIIRA Ch ) . %7 7 NI B AT & (ABFRF
FRERITCT,

O ABEDHM (2017E11 A 158 HE)
. ShE A
(A) FME (O MEER) AHE FEIERIBA R
L I EY
X 5 R T Pt B BIRLA L
s e | FEaE | P (kT SEL | 2EhL | e
T R T FL 1 % % % % %
TAUR 39, 100 40, 978 4, 650, 261 19.6 — 15.3 1.9 2.4
THFZEA | THIF v
B FH 8, 400 8,210 730, 871 3.1 — 1.7 1.4 —
TR K TR R
A XU R 4, 200 6,373 951, 699 4.0 — 4.0 — —
T/NVyz=)n=2| F/Vyz—=)a=%
IV = — 1, 000 1,099 15, 236 0.1 — — 0.1 —
Z—n Ta—n Ta—n
KA 13, 200 15, 835 2,119, 309 8.9 — 5.6 2.9 0.5
AHIT 45, 000 50, 518 6, 760, 858 28.5 — 5.7 9.5 13.3
TITUA 13, 500 16, 494 2,207,525 9.3 — 7.0 2.3 —
ANRA 19, 300 21, 146 2,830, 079 11.9 — — 4.5 7.5
YL F— 3, 000 3,678 492, 301 2.1 — 2.1 — —
TAuF TAaF
R—=F K 25, 000 26, 689 840, 703 3.5 — — 1.5 2.1
TYUHR=VEL | FYvdR=L Ry
T IR—v 3, 500 3,570 297, 952 1.3 — — 1.3 —
TR T KoL
F—=A+Z7 VT 5, 300 5,418 466, 620 2.0 — 0.8 1.2 —
= B - — 22,363, 419 94. 3 — 42.1 26. 4 25.8

*FEH AL, HIR ORI % 23 E O BiE B E 2 RS O M L MERF L b0 T,
fAALERIT, MG EREIS T 2 FHAHOEI &,

* BERO BALARN IYI Y $#5C,

FFMIC OV TIBRAE MG, MR tS 07— 2 AFLTHET,




BNTOT 1 TESEIT—T7UF
(B)AME UML) AFHE #miBIBER

E 3 ES
k ) ) Gid i W
& # TR e g";%é fl - ,ﬁiﬁ% | o
TAY A % T KL Tk v TH
[Ef&7F%4 | US TREASURY N/B 2.25 3, 000 3, 036 344,562 | 2021/3/31
US TREASURY N/B 1.75 1, 000 989 112,265 | 2022/3 /31
US TREASURY N/B 2.5 11, 500 11, 687 1,326,328 | 2024/5/15
US TREASURY N/B 2.0 3, 000 2,934 333,019 | 2025/8/15
US TREASURY N/B 2.25 2, 800 2,784 316,031 | 2025/11/15
US TREASURY N/B 2.0 2, 500 2,424 275,122 | 2026/11/15
US TREASURY N/B 5.0 2, 500 3, 409 386,962 | 2037/5/15
US TREASURY N/B 3.625 4, 300 4,946 561,272 | 2043/8/15
US TREASURY N/B 3. 625 1, 000 1,152 130,741 | 2044/ 2 /15
US TREASURY N/B 3.0 2, 500 2,585 293,385 | 2044/11/15
US TREASURY NOTE 2.875 5, 000 5,027 570,569 | 2018/3/31
/I it 4, 650, 261
HAFH THFZ RV | ThFF L
[EfEFE% | CANADIAN GOVERNMENT 1.5 1, 000 1, 000 89,060 | 2020/3/1
CANADIAN GOVERNMENT 0.5 2,900 2, 764 246,060 | 2022/3/1
CANADIAN GOVERNMENT 1.5 4,500 4, 445 395,750 | 2023/6/1
s 3 730, 871
AFX YR FHARY R THAV R
[Efif7E% | UK TREASURY 4.25 800 1, 105 165,064 | 2036/3/7
UK TREASURY 4.75 700 1,053 157,256 | 2038/12/7
UK TREASURY 4.25 900 1,370 204,713 | 2046/12/ 7
UK TREASURY 4.25 1, 800 2, 844 424,666 | 2049/12/ 7
s 3 951, 699
IV z— T)vyz—=puo=3 | F/)vz—yn—%
| [EfEAES: | NORWEGIAN GOVERNMENT 3.75 1, 000 1, 099 15,236 | 2021/5/25
/I it 15, 236
o—n Ta—n Ta—n
KA {7iF% | BUNDESOBLIGATTON — 5, 000 5,093 681,596 | 2022/4/8
BUNDESREPUB. DEUTSCHLAND 3.5 800 856 114,634 | 2019/7/4
BUNDESREPUB. DEUTSCHLAND 2.0 500 563 75,468 | 2023/8/15
BUNDESREPUB. DEUTSCHLAND 0.25 1, 000 994 133,044 | 2027/2/15
BUNDESREPUB. DEUTSCHLAND 6.5 1, 000 1,587 212,456 | 2027/7/4
BUNDESREPUB. DEUTSCHLAND 5. 625 1, 000 1,522 203,701 | 2028/1/4
BUNDESREPUB. DEUTSCHLAND 5.5 500 805 107,811 | 2031/1/4
BUNDESREPUB. DEUTSCHLAND 2.5 3, 400 4,413 590,596 | 2044/ 7 /4
AHVT [Efif7F% | BUONI POLIENNALI DEL TES 3.5 3, 000 3,120 417,666 | 2018/12/1
BUONI POLIENNALI DEL TES 4.25 3, 300 3, 482 466,048 | 2019/2/1
BUONI POLIENNALI DEL TES 0.1 6, 500 6, 536 874,757 | 2019/4/15
BUONI POLIENNALI DEL TES 4.25 9, 700 10, 481 1,402,781 | 2019/9/1
BUONI POLIENNALI DEL TES 4.5 9, 000 9,930 1,329,012 | 2020/2/1
BUONT POLIENNALI DEL TES 4.25 1, 000 1, 100 147,333 | 2020/3/1
BUONT POLIENNALI DEL TES 3.75 700 786 105,231 | 2021/5/1
BUONI POLIENNALI DEL TES 5.5 4,000 4,946 662,030 | 2022/11/1
BUONI POLIENNALI DEL TES 5.0 3, 300 4,147 555,028 | 2025/3/1
BUONI POLIENNALI DEL TES 6.0 1, 000 1,443 193,116 | 2031/5/1




BNTOT 1 TESEIT—T7UF

B il ES
E i , , Gid i T
& # TR e g";%é fl - ,ﬁiﬁ% ] o
Z—n % Foa—n Foa—n TM
ABYT [Ef#zF% | BUONI POLIENNALI DEL TES 5.75 1, 300 1, 868 250,094 | 2033/2/1
BUONI POLIENNALI DEL TES 4.0 2,200 2,673 357,757 | 2037/2/1
TTUA [Efif7E% | FRANCE (GOVT OF) 2.25 3, 000 3, 430 459,043 | 2024/5/25
FRANCE (GOVT OF) 0.5 700 713 95,552 | 2025/ 5/25
FRANCE (GOVT OF) 1.0 2,000 2,075 277,736 | 2027/5/25
FRANCE GOVERNMENT 0.A.T 2.5 3,700 4,031 539,513 | 2020/10/25
FRANCE GOVERNMENT 0.A. T 8.5 1, 300 1,908 255,383 | 2023/4 /25
FRANCE GOVERNMENT 0.A.T 5.5 1, 800 2,736 366,243 | 2029/4 /25
FRANCE GOVERNMENT 0.A. T 4.5 1, 000 1,599 214,052 | 2041/4 /25
A [Ef&7E% | BONOS Y OBLIG DEL ESTADO 0.25 9, 000 9,027 1,208,083 | 2018/4/30
BONOS Y OBLIG DEL ESTADO 4.6 3,900 4, 230 566,106 | 2019/ 7 /30
BONOS Y OBLIG DEL ESTADO 5.5 1, 000 1,190 159,350 | 2021/ 4 /30
BONOS Y OBLIG DEL ESTADO 5. 85 5, 400 6, 699 896,538 | 2022/1 /31
AL F— EfE7E% | BELGIUM KINGDOM 2.6 2,500 2,915 390,114 | 2024/ 6 /22
BELGIUM KINGDOM 3.75 300 442 59,219 | 2045/6 /22
BELGIUM KINGDOM GOVT 5.0 200 321 42,968 | 2035/3/28
/h G 14, 410, 073
K—F K T F TAeF
[Ef&FE% | POLAND GOVERNMENT BOND 3.25 15, 000 15, 447 486,580 | 2019/ 7 /25
POLAND GOVERNMENT BOND 5.75 10, 000 11, 242 354,123 | 2021/10/25
I/ 2 840, 703
LU HR—IL TV AR=NV RN | TYUHR=NEY
| EfitE% | SINGAPORE GOVERNMENT 2.25 3, 500 3,570 297,952 | 2021/6/1
/I 2 297, 952
F—=ARZ VT T5 kv T kv
[Efif7F% | AUSTRALTAN GOVERNMENT 4.5 500 530 45,686 | 2020/ 4 /15
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(B) AME (SMEEL) AHAE  SAI BB R
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TAUH % Tk kv Tk kv TM

WSE At 4 | 1011778 BC / NEW RED FIN 4.625 750 768 86, 830 2022/ 1/15
(GOEEIEATE) | 1011778 BC / NEW RED FIN 4.25 600 603 68, 108 2024/ 5 /15
1011778 BC / NEW RED FIN 5.0 225 229 25,953 2025/10/15

1011778 BC / NEW RED FIN 5.0 600 612 69, 210 2025/10/15

A SCHULMAN INC 6. 875 200 208 23, 550 2023/6/ 1

ABC SUPPLY CO INC 5.625 180 184 20, 890 2021/ 4 /15

ABC SUPPLY CO INC 5.75 500 532 60, 145 2023/12/15

ACCESS MIDSTREAM PARTNER 4.875 200 209 23, 687 2024/ 3 /15

ADT CORP 5.25 100 106 11,972 2020/ 3 /15

ADVANCED MICRO DEVICES 7.0 117 124 14, 041 2024/ 7/ 1

AECOM 5.125 150 155 17, 556 2027/ 3 /15

AES CORPORATION 7.375 610 699 78,976 2021/ 7/ 1

AHERN RENTALS INC 7.375 700 640 72, 344 2023/ 5 /15

AIR CANADA 7.75 300 343 38, 798 2021/4 /15

AIRCASTLE LTD 6.25 125 135 15, 279 2019/12/ 1

AIRCASTLE LTD 5.0 375 402 45, 480 2023/4/ 1

AIRXCEL INC 8.5 300 319 36, 087 2022/ 2 /15

AK STEEL CORP 7.5 100 109 12, 329 2023/ 7 /15

ALBERTSONS COS LLC/SAFEW 6. 625 525 497 56, 185 2024/ 6 /15

ALBERTSONS COS LLC/SAFEW 5.75 525 473 53,517 2025/ 3 /15

ALCOA NEDERLAND HOLDING 7.0 375 425 48,074 2026/ 9 /30

ALERIS INTL INC 7.875 126 125 14, 196 2020/11/ 1

ALERIS INTL INC 9.5 501 536 60, 549 2021/4/1

ALLTANCE DATA SYSTEMS CO 5. 875 350 364 41, 212 2021/11/ 1

ALLTANCE DATA SYSTEMS CO 5. 375 400 412 46, 535 2022/8/ 1

ALLIANCE RES OP/FINANCE 7.5 250 260 29, 437 2025/5/1

ALLISON TRANSMISSION INC 4.75 150 151 17, 069 2027/10/ 1

ALLY FINANCIAL INC 3.25 500 506 57, 180 2018/11/ 5

ALLY FINANCIAL INC 8.0 475 507 57,272 2018/12/31

ALLY FINANCIAL INC 7.5 759 856 96, 766 2020/ 9 /15

ALLY FINANCIAL INC 5.125 175 189 21, 396 2024/ 9 /30

ALLY FINANCIAL INC 8.0 325 420 47, 537 2031/11/ 1

ALTICE FINANCING SA 6.5 400 416 47,043 2022/ 1/15

ALTICE FINANCING SA 7.5 400 440 49, 698 2026/ 5 /15

ALTICE FINCO SA 7.625 200 211 23,917 2025/ 2 /15

ALTICE SA 7.75 1, 250 1, 328 150, 028 2022/ 5/15

AMC ENTERTAINMENT HOLDIN 6. 125 525 519 58, 705 2027/ 5 /15

AMC NETWORKS INC 5.0 575 593 67, 057 2024/ 4/ 1

AMERICAN AIRLINES GROUP 4.625 575 593 67, 057 2020/ 3/ 1

AMERICAN AXLE & MFG INC 6.25 475 490 55, 394 2021/ 3 /15

AMERICAN AXLE & MFG INC 6.25 350 355 40, 174 2025/4/1

AMERIGAS PART/FIN CORP 5.625 150 157 17, 831 2024/ 5 /20

AMERIGAS PART/FIN CORP 5.5 300 309 34,901 2025/ 5 /20

AMERIGAS PART/FIN CORP 5. 875 150 156 17, 683 2026/ 8 /20

AMERIGAS PART/FIN CORP 5.75 175 179 20, 235 2027/ 5 /20

AMSURG CORP 5. 625 225 234 26, 525 2022/ 7 /15

ANGLO AMERICAN CAPITAL 4.125 200 207 23, 489 2022/ 9 /27
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WSm (&% | ANGLO AMERICAN CAPITAL 4.875 400 424 47, 988 2025/ 5 /14

(G0EEIEAE) | ANTERO MIDSTREAM PART/FI 5.375 350 364 41,113 2024/ 9 /15

ANTERO RESOURCES CORP 5. 375 225 232 26, 207 2021/11/ 1

ANTERO RESOURCES CORP 5.625 600 627 70, 819 2023/6/ 1

ANTERO RESOURCES FINANCE 5.125 400 411 46, 422 2022/12/ 1

APX GROUP INC 6. 375 346 354 40, 008 2019/12/ 1

ARAMARK SERVICES INC 5.125 425 453 51, 183 2024/ 1 /15

ARCELORMITTAL 7.5 450 536 60, 611 2039/10/15

ARTESYN ESCROW INC 9.75 400 405 45, 744 2020/10/15

ASBURY AUTOMOTIVE GROUP 6.0 350 368 41, 657 2024/12/15

ASCENT RESOURCES/ARU FIN 10.0 525 567 64, 042 2022/4/ 1

ASHTEAD CAPITAL INC 5.625 250 269 30, 461 2024/10/ 1

ASHTEAD CAPITAL INC 4.125 200 206 23,316 2025/ 8 /15

AUS FINANCE PTY LTD 6. 875 225 229 25,922 2019/11/ 1

AV HOMES INC 6. 625 225 230 26, 075 2022/ 5 /15

B&G FOODS INC 5.25 175 180 20, 334 2025/4/1

BANK OF AMERICA CORP 6. 25 650 718 81, 141 2049/ 9 /29

BANK OF AMERICA CORP 8.0 575 585 66, 123 2049/12/29

BANK OF AMERICA CORP 6.3 100 113 12,791 2049/12/29

BANKRATE INC 6. 125 875 876 99, 053 2018/ 8 /15

BARCLAYS PLC 8.25 1, 400 1,477 166, 827 2049/12/29

BCD ACQUISITION INC 9.625 300 332 37,513 2023/9/15

BEACON ROOFING SUPPLY IN 6. 375 712 761 86, 049 2023/10/ 1

BEAZER HOMES USA 5.75 275 290 32, 808 2019/ 6 /15

BEAZER HOMES USA 8.75 50 55 6, 254 2022/ 3 /15

BEAZER HOMES USA 7.25 220 229 25,967 2023/2/1

BEAZER HOMES USA 6.75 150 158 17,916 2025/ 3 /15

BERRY PLASTICS CORP 6.0 175 186 21, 051 2022/10/15

BIG RIVER STEEL/BRS FIN 7.25 225 239 27,033 2025/9/1

BLOCK COMMUNICATIONS INC 6. 875 175 189 21, 446 2025/ 2 /15

BLUE RACER MID LLC/FINAN 6. 125 50 52 5, 887 2022/11/15

BMC EAST LLC 5.5 150 156 17, 704 2024/10/ 1

BOMBARDIER INC 8.75 700 748 84, 500 2021/12/ 1

BOMBARDIER INC 6.0 200 191 21,573 2022/10/15

BOMBARDIER INC 6. 125 85 81 9,216 2023/ 1/15

BOMBARDIER INC 7.5 275 271 30, 692 2025/ 3 /15

BOOZ ALLEN HAMILTON INC 5.125 125 126 14, 242 2025/5/ 1

BOYD GAMING CORP 6. 875 1, 100 1,182 133, 563 2023/ 5 /15

BOYD GAMING CORP 6. 375 500 546 61, 698 2026/ 4/ 1

BROOKFIELD RESIDENTIAL 6.5 225 231 26, 176 2020/12/15

BROOKFIELD RESIDENTIAL 6. 375 125 131 14, 895 2025/ 5 /15

BUILDERS FIRSTSOURCE INC 5.625 1,725 1,827 206, 470 2024/9/1

BUILDING MATERIALS CORP 5. 375 718 763 86, 223 2024/11/15

BWAY HOLDING CO 5.5 650 679 76,721 2024/ 4 /15

CABLEVISION SYSTEMS CORP 5.875 500 518 58, 592 2022/ 9/15

CALATLANTIC GROUP INC 6. 25 100 110 12, 480 2021/12/15

CALATLANTIC GROUP INC 5.0 200 203 22,928 2027/6 /15

CALLON PETROLEUM CO 6. 125 125 130 14, 736 2024/10/ 1
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Y SE@ A& 2% | CALLON PETROLEUM CO 6.125 175 182 20,631 | 2024/10/ 1
(GUEEEME) | CALPINE CORP 6.0 425 440 49,803 | 2022/1/15
CALPINE CORP 5.375 475 462 52,242 | 2023/1/15
CALPINE CORP 5.75 500 473 53,439 | 2025/1 /15
CALPINE CORP 5.25 200 201 22,702 | 2026/6/1
CARDTRONICS INC 5.125 275 282 31,915 | 2022/8/1
CARDTRONICS INC / USA 5.5 125 128 14,471 | 2025/5/1
CARLSON TRAVEL INC 6.75 200 199 22,477 | 2023/12/15
CARMIKE CINEMAS INC 6.0 200 212 23,945 | 2023/6 /15
CARRIZO OIL & GAS INC 7.5 290 296 33,533 | 2020/9/15
CARRIZO OIL & GAS INC 6.25 450 458 51,780 | 2023/4 /15
CARRIZO OIL & GAS INC 8.25 75 81 9,148 | 2025/ 7/15
CASCADES INC 5.5 400 417 47,212 | 2022/7/15
CBS RADIO INC 7.25 75 80 9,064 | 2024/11/1
CCO HLDGS LLC/CAP CORP 5.25 460 474 53,597 | 2022/ 9 /30
CCO HLDGS LLC/CAP CORP 5.125 250 258 29,225 | 2023/2/15
CCO HLDGS LLC/CAP CORP 5. 875 275 292 33,037 | 2024/4/1
CCO HLDGS LLC/CAP CORP 5.5 150 155 17,577 | 2026/5/1
CCO HLDGS LLC/CAP CORP 5.125 1, 000 1,016 114,785 | 2027/5/1
CCO HLDGS LLC/CAP CORP 5.0 475 477 53,885 | 2028/2/1
€CO HOLDINGS LLC 5.75 1,075 1,131 127,798 | 2026/ 2 /15
CDW LLC/CDW FINANCE 5.0 175 184 20,878 | 2025/9/1
CEDAR FAIR LP/CANADA’S W 5.375 375 396 44,738 | 2024/6/1
CEMEX FINANCE LLC 6.0 200 212 23,945 | 2024/4/1
CENTENE CORP 5. 625 300 312 35,240 | 2021/2/15
CENTENE CORP 6.125 300 324 36,616 | 2024/ 2/15
CENTRAL GARDEN & PET CO 6.125 150 160 18,170 | 2023/11/15
CENTURY COMMUNITIES 6.875 225 238 26,963 | 2022/5/15
CENTURY COMMUNITIES 5.875 225 226 25,604 | 2025/7/15
CENTURYLINK INC 5.8 975 972 109,850 | 2022/3 /15
CENTURYLINK INC 6.75 200 203 22,928 | 2023/12/ 1
CENTURYLINK INC 7.5 275 284 32,167 | 2024/4/1
CENTURYLINK INC 7.6 425 377 42,663 | 2039/9/15
CEQUEL COM ESCRW 1/CAP C 6.375 402 411 46,484 | 2020/ 9/15
CEQUEL COM HLDG I/CAP CP 5.125 175 179 20,235 | 2021/12/15
CEQUEL COM HLDG I/CAP CP 5.125 125 127 14,454 | 2021/12/15
CF INDUSTRIES INC 7.125 100 110 12,509 | 2020/5/1
CF INDUSTRIES INC 5.375 475 457 51,706 | 2044/3/15
CHANGE HEALTH / FIN INC 5.75 270 275 31,068 | 2025/3/1
CHENTERE CORP CHRISTI HD 7.0 400 456 51,505 | 2024/ 6 /30
CHENIERE CORP CHRISTI HD 5. 875 250 269 30,487 | 2025/3 /31
CHENTERE CORP CHRISTI HD 5.125 325 337 38,085 | 2027/6 /30
CHENIERE ENERGY PARTNERS 5.25 550 563 63,655 | 2025/10/ 1
CHESAPEAKE ENERGY CORP 6. 625 50 51 5,845 | 2020/ 8/15
CHESAPEAKE ENERGY CORP 6.125 200 202 22,871 | 2021/2/15
CHESAPEAKE ENERGY CORP 5.375 250 240 27,108 | 2021/6/15
CHS/COMMUNITY HEALTH 5.125 150 148 16,794 | 2021/8/1
CHS/COMMUNITY HEALTH 6.875 800 612 69,125 | 2022/2/1
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CHS/COMMUNITY HEALTH SYS 6.25 350 345 39,038 | 2023/3/31
CHURCHILL DOWNS INC 5.375 200 207 23,408 [ 2021/12/15
CINEMARK USA INC 5.125 600 618 69,803 | 2022/12/15
CIT GROUP INC 5.5 159 166 18,767 | 2019/2/15
CITGO PETROLEUM CORP 6.25 275 283 31,993 | 2022/8/15
CITIGROUP INC 5.95 775 835 94,320 | 2049/12/29
CITIGROUP INC 6.25 350 393 44,424 | 2049/12/29
CLEAR CHANNEL INTL BV 8.75 50 52 5,929 | 2020/12/15
CLEAR CHANNEL WORLDWIDE 6.5 150 154 17,450 | 2022/11/15
CLEAR CHANNEL WORLDWIDE 6.5 2, 146 2,226 251,480 [ 2022/11/15
CLEARWATER SEAFOODS INC 6.875 125 132 15, 001 2025/5/1
CLIFFS NATURAL RESOURCES 5.75 550 523 59,171 2025/3/1
CLOUD CRANE LLC 10. 125 150 166 18,848 | 2024/8/1
CLOUD PEAK ENRGY RES/FIN 6. 375 50 42 4,758 | 2024/3/15
CNG HOLDINGS INC 9. 375 650 572 64,607 | 2020/5/15
COEUR MINING INC 5.875 125 125 14,136 | 2024/6/1
COGENT COMMUNICATIONS GR 5.375 200 210 23,804 | 2022/3/1
COMMERCIAL METALS CO 4.875 100 104 11,803 | 2023/5/15
COMMSCOPE INC 5.0 275 283 31,985 | 2021/6/15
COMMSCOPE INC 5.5 1, 350 1,419 160,297 | 2024/6 /15
COMMSCOPE TECH FINANCE L 6.0 300 322 36,468 | 2025/6 /15
COMMUNICATIONS SALES & L 6.0 75 72 8,153 | 2023/4/15
COMMUNICATIONS SALES & L 8.25 125 111 12,565 | 2023/10/15
COMPRESSCO PARTNERS/FINA 7.25 125 116 13,130 | 2022/8/15
CONSOLIDATED COMMUNICATI 6.5 225 217 24,603 | 2022/10/ 1
CONSOLIDATED ENERGY FIN 6.75 400 407 46,027 | 2019/10/15
CONTINENTAL RESOURCES 5.0 1, 800 1,833 207,122 | 2022/9/15
CONTINENTAL RESOURCES 4.5 150 150 17,027 | 2023/4/15
COOPER-STANDARD AUTOMOTI 5.625 150 153 17,366 | 2026/11/15
CORTES NP ACQUISITION 9.25 175 198 22,409 | 2024/10/15
COVEY PARK ENERGY LLC/FI 7.5 225 233 26,398 | 2025/5/15
CREDIT SUISSE GROUP AG 6.25 200 213 24,058 | 2049/12/29
CRESTWOOD MID PARTNER LP 5.75 125 128 14,489 | 2025/4/1
CRESTWOOD MIDSTREAM PART 6.25 300 312 35,240 | 2023/4/1
CSC HOLDINGS INC 8.625 725 786 88,849 | 2019/2/15
CSTN MERGER SUB INC 6.75 300 299 33,842 | 2024/8/15
CSVC ACQUISITION CORP 7.75 450 442 49,999 | 2025/6/15
CTP TRANS PROD LLC/ FINA 8.25 100 94 10,659 | 2019/12/15
CUMBERLAND FARMS 6.75 700 47 84,401 2025/5/1
CVR PARTNERS/CVR NITROGE 9.25 275 292 33,002 | 2023/6/15
CVR REF LLC/COFF FIN INC 6.5 500 512 57,886 | 2022/11/1
DAE FUNDING LLC 4.0 250 254 28,766 | 2020/8/1
DAE FUNDING LLC 4.5 375 384 43,415 | 2022/8/1
DAE FUNDING LLC 5.0 600 616 69,633 | 2024/8/1
DANA HOLDING CORP 6.0 600 633 71,582 | 2023/9/15
DAVITA HEALTHCARE PARTNE 5.125 200 200 22,702 | 2024/7/15
DELEK LOGISTICS PARTNERS 6.75 175 177 20,013 | 2025/5/15
DENBURY RESOURCES INC 9.0 442 432 48,800 | 2021/5/15
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WSEALE 2% | DIAMOND 1 FIN/DIAMOND 2 5. 875 400 419 47,382 | 2021/6/15
(A0REEMTE) | DIAMOND 1 FIN/DIAMOND 2 5.45 25 27 3,082 | 2023/6/15
DIAMOND 1 FIN/DIAMOND 2 7.125 400 441 49,887 | 2024/6 /15
DIAMOND OFFSHORE DRILL 7.875 175 183 20,779 | 2025/8/15
DIAMONDBACK ENERGY INC 5.375 250 261 29,578 | 2025/5/31
DIEBOLD INC 8.5 75 81 9,212 | 2024/4/15
DIGICEL LIMITED 6.0 525 515 58,261 | 2021/4/15
DISH DBS CORP 4.25 350 353 39,977 | 2018/4/1
DISH DBS CORP 7.875 1, 250 1,367 154,423 | 2019/9/1
DISH DBS CORP 5.125 350 367 41,459 | 2020/5/1
DISH DBS CORP 5.875 200 210 23,747 | 2024/11/15
DONNELLEY FINANCIAL SOL 8.25 775 831 93,882 | 2024/10/15
DRIVETIME AUTO GP & ACCE 8.0 275 278 31,410 | 2021/6/1
DUPONT FABROS TECH LP 5. 625 250 267 30,228 | 2023/6/15
DYNEGY INC 6.75 208 216 24,403 | 2019/11/ 1
DYNEGY INC 7.375 550 577 65,228 | 2022/11/1
DYNEGY INC 8.0 450 468 52,860 | 2025/1/15
DYNEGY INC 8. 125 425 439 49,683 | 2026/ 1/30
ELDORADA RESORTS INC 6.0 850 897 101,407 | 2025/4/1
EMC CORP 2.65 450 444 50,244 | 2020/6/1
EMI MUSIC PUBLISHING GRP 7.625 50 55 6,296 | 2024/6/15
ENDO FIN LLC/ENDO FINCO 5.375 800 656 74,095 | 2023/1/15
ENDO FINANCE LLC 5.75 325 289 32,670 | 2022/1/15
ENERGY TRANSFER EQUITY 7.5 350 395 44,721 | 2020/10/15
ENERGY TRANSFER EQUITY 5.875 290 313 35,375 | 2024/1/15
ENVISION HEALTHCARE CORP 5.125 625 651 73,593 | 2022/7/1
EP ENER/EVEREST ACQ FIN 6.375 400 250 28,237 | 2023/6/15
EP ENER/EVEREST ACQ FIN 8.0 150 152 17,196 | 2024/11/29
EQUINIX INC 5.375 350 367 41,548 | 2022/1/1
EQUINIX INC 5.375 1, 100 1,145 129,370 | 2023/4/1
ESH HOSPITALITY INC 5.25 395 409 46,288 | 2025/5/1
EW SCRIPPS CO 5.125 175 179 20,260 | 2025/5/15
EXELA INTERMED/EXELA FIN 10.0 675 668 75,455 | 2023/ 7 /15
EXTERRAN NRG SOLUTIONS/F 8. 125 275 285 32,226 | 2025/5/1
EXTRACTION OIL & GAS LLC 7.375 100 104 11,831 | 2024/5/15
FELCOR LODGING LP 6.0 525 565 63,894 | 2025/6/1
FERRELLGAS LP/FERRELLGAS 6.75 175 172 19,469 | 2022/1/15
FERRELLGAS LP/FERRELLGAS 6.75 250 245 27,743 | 2023/6/15
FERRELLGAS PARTNERS LP 8. 625 341 325 36,782 | 2020/6 /15
FIRST DATA CORPORATION 5.375 175 183 20,680 | 2023/8/15
FIRST DATA CORPORATION 7.0 1, 000 1,072 121,093 | 2023/12/ 1
FIRST DATA CORPORATION 5.0 375 391 44,196 | 2024/1/15
FIRST QUALITY FINANCE CO 5.0 75 77 8,746 | 2025/7/1
FIRST QUANTUM MINERALS L 7.25 200 205 23,182 2023/4/1
FIRST QUANTUM MINERALS L 7.5 200 204 23,098 | 2025/4/1
FIRSTCASH INC 5.375 125 131 14,824 | 2024/6/1
FLY LEASING LTD 6.75 800 835 94,313 | 2020/12/15
FMG RESOURCES AUG 2006 9.75 275 310 35,021 | 2022/3/1




N A=K KRR A—FoH—T7 K

E izl . P fE % —
& T WG [ e A
TAUA % Tk R Tk R TH

A& | FMG RESOURCES AUG 2006 4.75 250 255 28,837 | 2022/5/15
(40#&EAME) | FMG RESOURCES AUG 2006 5.125 125 127 14,454 | 2024/ 5/15
FREEPORT MCMORAN 6.5 859 878 99,207 | 2020/11/15
FREEPORT MCMORAN 6.875 475 517 58,479 | 2023/2/15
FREEPORT-MCMORAN C & G 5.45 350 325 36,715 | 2043/3/15
FRONTIER COMMUNICATIONS 8.5 108 105 11,939 | 2020/4/15
FRONTIER COMMUNICATIONS 10.5 1, 000 852 96,289 | 2022/9/15
FRONTIER COMMUNICATIONS 11.0 1,425 1,193 134,798 | 2025/9 /15
FTI CONSULTING INC 6.0 200 207 23,408 | 2022/11/15
GANNETT CO INC 4,875 100 102 11,577 | 2021/9/15
GANNETT CO INC 6.375 325 346 39,186 | 2023/10/15
GARDA WORLD SECURITY COR 7.25 225 230 26,080 | 2021/11/15
GARTNER INC 5.125 150 158 17,916 | 2025/4/1
GCI INC 6.75 75 76 8,693 | 2021/6/1
GENERAL MOTORS FINL CO 5.75 125 129 14,630 | 2166/ 3 /30
GENESTS ENERGY LP/FIN 6.5 150 148 16,815 | 2025/10/ 1
GEO GROUP INC/THE 5. 875 125 130 14,701 | 2022/1/15
GEO GROUP INC/THE 6.0 150 158 17,874 | 2026/4/15
GIBRALTAR STEEL CORP OF 6.25 100 102 11,625 | 2021/2/1
GOLDMAN SACHS GROUP INC 5.7 125 128 14,507 | 2049/12/29
GOODYEAR TIRE & RUBBER 5.125 475 498 56,317 | 2023/11/15
GOODYEAR TIRE & RUBBER 5.0 550 576 65,073 | 2026/ 5 /31
GRAFTECH INTERNATIONAL 6.375 175 168 18,975 | 2020/11/15
GRAY TELEVISION INC 5.125 350 354 40,026 | 2024/10/15
GRAY TELEVISION INC 5. 875 875 905 102,290 | 2026/ 7 /15
GREIF INC 7.75 250 275 31,061 | 2019/8/1
GREYSTAR REAL ESTATE PAR 8.25 325 348 39,370 | 2022/12/ 1
GRIFFON CORPORATION 5.25 200 204 23,070 | 2022/3/1
GRINDING MED/MC GRINDING 7.375 200 217 24,566 | 2023/12/15
GROUP 1 AUTOMOTIVE INC 5.0 725 753 85,061 | 2022/6/1
GROUP 1 AUTOMOTIVE INC 5.25 150 152 17,196 | 2023/12/15
GULFPORT ENERGY CORP 6.0 125 126 14,295 | 2024/10/15
GULFPORT ENERGY CORP 6.375 650 658 74,335 | 2025/5/15
H&E EQUIPMENT SERVICES 5. 625 225 237 26,875 | 2025/9/1
HALYARD HEALTH INC 6.25 200 209 23,691 | 2022/10/15
HARLAND CLARKE HLDINGS 6.875 375 386 43,626 | 2020/3/1
HARLAND CLARKE HOLDINGS 8.375 300 321 36,256 | 2022/8/15
HCA HOLDINGS INC 6.25 225 243 27,502 | 2021/2/15
HCA INC 7.5 900 1,036 117,030 | 2022/2/15
HCA INC 5.875 720 784 88,643 | 2023/5/1
HCA INC 5.375 500 528 59,722 | 2025/2/1
HCA INC 5.875 450 483 54,639 | 2026/ 2/15
HD SUPPLY INC 5.75 425 455 51,469 | 2024/ 4 /15
HEALTHSOUTH CORP 5.75 400 411 46,450 | 2024/11/ 1
HECLA MINING CO 6.875 325 337 38,083 | 2021/5/1
HERC RENTALS INC 7.5 228 247 28,005 | 2022/6/1
HEXION US FINANCE CORP 6. 625 400 361 40,831 | 2020/4/15
HILL-ROM HOLDINGS INC 5.0 100 104 11,746 | 2025/2/15




N A=K KRR A—FoH—T7 K

E izl . P fE % —
& T WG [ e A
TAUA % Tk R Tk R T

g A& | HILTON WORLDWIDE FIN LLC 4. 625 125 129 14,630 | 2025/4/1
(40#&EAMTE) | HOLLY ENERGY PARTNERS LP 6.0 175 183 20,779 | 2024/8/1
HRG GROUP INC 7.875 125 126 14,316 | 2019/7 /15
HUDBAY MINERALS INC 7.25 100 106 12,029 | 2023/1/15
HUDBAY MINERALS INC 7.625 150 163 18,424 | 2025/1/15
HUGHES SATELLITE SYSTEMS 7.625 500 565 63,887 | 2021/6/15
HUGHES SATELLITE SYSTEMS 5.25 375 388 43,891 | 2026/8/1
HUGHES SATELLITE SYSTEMS 6. 625 475 509 57,557 | 2026/8/1
TAMGOLD CORP 7.0 250 263 29,755 | 2025/4 /15
ICAHN ENTERPRISES/FIN 6.0 425 438 49,488 | 2020/8/1
ICAHN ENTERPRISES/FIN 5. 875 400 414 46,831 | 2022/2/1
ICAHN ENTERPRISES/FIN 6.25 575 599 67,706 | 2022/2/1
ICAHN ENTERPRISES/FIN 6.75 275 289 32,730 | 2024/2/1
IHO VERWALTUNGS GMBH 4.125 200 204 23,041 | 2021/9/15
ILFC E-CAPITAL TRUST I 4.36 300 282 31,936 | 2065/12/21
INCEPTION MRGR/RACKSPACE 8.625 863 921 104,055 | 2024/11/15
INEOS GROUP HOLDINGS SA 5. 625 200 208 23,493 | 2024/8/1
INFOR US INC 6.5 625 650 73,417 | 2022/5/15
INMARSAT FINANCE PLC 6.5 125 135 15,248 | 2024/10/ 1
INTELSAT JACKSON HLDG 8.0 775 835 94,320 | 2024/2/15
INTREPID AVIATION GRP HL 6.875 525 517 58,483 | 2019/2/15
IRON MOUNTAIN INC 4.375 400 413 46,704 | 2021/6/1
ISTAR INC 4.625 175 178 20,112 | 2020/ 9/15
J.B. POINDEXTER & CO 9.0 225 235 26,652 | 2022/4/1
J2 CLOUD LLC/GLOBAL INC 6.0 425 445 50,313 | 2025/7/15
JACOBS ENTERTAINMENT INC 7.875 325 350 39,553 | 2024/2/1
JBS INVESTMENTS GMBH 7.75 200 204 23,070 | 2020/10/28
JBS INVESTMENTS GMBH 7.25 400 395 44,685 | 2024/4/3
JC PENNEY CORPORATION IN 6.375 25 18 2,040 | 2036/10/15
JEFFERIES FIN LLC / JFIN 7.375 450 465 52,542 | 2020/4/1
JEFFERIES FIN LLC / JFIN 7.25 200 200 22,646 | 2024/8/15
JPMORGAN CHASE & CO 6.75 275 313 35,448 | 2049/1 /29
JPMORGAN CHASE & CO 6.1 150 165 18,742 | 2049/10/29
JPMORGAN CHASE & CO 5.0 525 533 60,262 | 2049/12/29
JPW INDUSTRIES HOLD CORP 9.0 150 154 17,471 | 2024/10/ 1
KAR AUCTION SERVICES INC 5.125 325 340 38,430 | 2025/6/1
KB HOME 8.0 50 56 6,354 | 2020/3/15
KB HOME 7.0 175 197 22,278 | 2021/12/15
KENNEDY-WILSON INC 5. 875 765 793 89,583 | 2024/4/1
KFC HLD/PIZZA HUT/TACO 5.0 175 183 20,779 | 2024/6/1
KINDRED HEALTHCARE INC 8.0 225 221 24,969 | 2020/1 /15
KINDRED HEALTHCARE INC 6.375 225 201 22,808 | 2022/4/15
KINDRED HEALTHCARE INC 8.75 250 233 26,358 | 2023/1/15
KINROSS GOLD CORP 5.125 125 134 15,212 | 2021/9/1
KINROSS GOLD CORP 4.5 225 227 25,699 | 2027/7/15
KIRS MIDCO 3 PLC 8.625 600 633 71,497 | 2023/7/15
KISSNER GR HLDG 8.375 570 581 65,669 | 2022/12/ 1
KOPPERS INC 6.0 75 80 9,085 | 2025/2/15
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KRATON POLYMERS LLC/CAP 7.0 275 297 33,584 | 2025/4/15
L BRANDS INC 6.875 300 294 33,207 [ 2035/11/1
LADDER CAP FIN LLLP/CORP 5.25 225 231 26,195 | 2022/3/15
LAREDO PETROLEUM INC 7.375 400 414 46,817 | 2022/5/1
LAREDO PETROLEUM INC 6.25 200 208 23,493 | 2023/3/15
LENNAR CORP 6. 95 275 283 32,070 | 2018/6/1
LENNAR CORP 4.125 250 260 29,367 | 2022/1/15
LENNAR CORP 4.75 250 265 29,931 2022/11/15
LENNAR CORP 4. 875 375 398 45,064 | 2023/12/15
LEVEL 3 FINANCING INC 5.375 675 696 78,719 | 2022/8/15
LEVEL 3 FINANCING INC 5.625 500 516 58,310 | 2023/2/1
LEVEL 3 FINANCING INC 5.375 325 333 37,672 | 2024/1/15
LG FINANCECO CORP 5.875 400 421 47,551 2024/11/ 1
LIFEPOINT HEALTH INC 5.5 798 824 93,119 | 2021/12/1
LIFEPOINT HEALTH INC 5.375 150 156 17,657 | 2024/5/1
LITHIA MOTORS INC 5.25 100 104 11,775 | 2025/8/1
LIVE NATION ENTERTAINMEN 5. 375 275 286 32, 381 2022/ 6 /15
LLOYDS BANKING 7.5 222 249 28, 141 2049/ 6 /27
MALLINCKRODT FIN/SB 5.75 350 343 38,753 | 2022/8/1
MALLINCKRODT FIN/SB 5.625 175 162 18,382 | 2023/10/15
MALLINCKRODT FIN/SB 5.5 200 181 20,493 | 2025/4 /15
MASONITE INTERNATIONAL C 5.625 50 52 5,945 | 2023/3/15
MATADOR RESOURCES CO 6. 875 125 132 15,001 2023/ 4 /15
MATCH GROUP INC 6.375 200 217 24,594 | 2024/6/1
MATTAMY GROUP CORP 6.5 175 179 20,309 | 2025/10/ 1
MEG ENERGY CORP 6.375 750 663 74,970 | 2023/1/30
MERCER INTL INC 7.75 150 159 18,026 | 2022/12/1
MERCER INTL INC 6.5 100 104 11,775 | 2024/2/1
MERITAGE HOMES CORP 7.0 225 256 28,971 2022/4/1
MERITAGE HOMES CORP 6.0 300 321 36,345 | 2025/6/1
MERITOR INC 6.25 125 133 15,036 | 2024/2/15
MGIC INVESTMENT CORP 5.75 175 192 21,746 | 2023/8/15
MGM RESORTS INTL 6.75 725 802 90, 691 2020/10/ 1
MGM RESORTS INTL 6.625 925 1,043 117, 831 2021/12/15
MGM RESORTS INTL 7.75 525 615 69,545 | 2022/3/15
MICRON TECHNOLOGY INC 5.25 425 445 50,307 | 2023/8/1
MICRON TECHNOLOGY INC 7.5 325 363 41,022 | 2023/9/15
MICRON TECHNOLOGY INC 5.25 325 342 38,727 | 2024/1/15
MICRON TECHNOLOGY INC 5.5 138 146 16,600 | 2025/2/1
MICROSEMI CORP 9.125 118 135 15,277 | 2023/4/15
MIDCONTINENT COMM & FIN 6. 875 350 378 42,695 | 2023/8/15
MPT OPER PARTNERSP/FINL 6.375 225 243 27,494 | 2024/3/1
MPT OPER PARTNERSP/FINL 5.0 175 178 20,210 | 2027/10/15
MRT MID PART/MRT MID FIN 7.25 655 673 76,016 | 2021/2/15
MULTI-COLOR CORP 6.125 922 971 109,737 | 2022/12/1
MURPHY OIL CORP 4.7 625 624 70,571 2022/12/ 1
MURPHY OIL CORP 6. 875 600 642 72,513 | 2024/8/15
MURPHY OIL CORP 5.75 275 284 32,159 | 2025/8/15

— 54
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YSE AL E % | NABORS INDUSTRIES INC 4.625 50 49 5,548 | 2021/9/15
(ADERIENE) | NABORS INDUSTRIES INC 5.5 200 197 22,251 | 2023/1/15
NATIONAL CINEMEDIA LLC 6.0 375 384 43,468 | 2022/4/15
NATIONAL CINEMEDIA LLC 5.75 350 329 37,160 | 2026/8 /15
NATIONSTAR MORT/CAP CORP 9. 625 200 207 23,386 | 2019/5/1
NATIONSTAR MORT/CAP CORP 7.875 125 127 14,454 | 2020/10/ 1
NATIONSTAR MORT/CAP CORP 6.5 500 516 58,310 | 2022/6/1
NAVIENT CORP 6. 625 50 53 6,056 | 2021/7/26
NAVIENT CORP 6.5 225 239 27,002 | 2022/6/15
NAVIENT CORP 7.25 100 109 12,341 | 2023/9/25
NAVIENT CORP 5.875 800 816 92,167 | 2024/10/25
NAVIENT CORP 6.75 125 130 14,718 | 2025/6 /25
NCL CORP LTD 4.75 300 312 35,291 | 2021/12/15
NCR CORP 5.875 100 104 11,746 | 2021/12/15
NCR CORP 5.0 175 179 20,260 | 2022/7/15
NCR CORP 6.375 700 748 84,528 | 2023/12/15
NEPTUNE FINCO CORP 10. 875 400 494 55,853 | 2025/10/15
NETFLIX INC 5.5 250 273 30,905 | 2022/2/15
NEW AMETHYST CORP 6.25 175 187 21,199 | 2024/12/ 1
NEWFIELD EXPLORATION CO 5.375 125 132 14,912 2026/1/1
NEXSTAR BROADCASTING INC 6.125 650 681 76,996 | 2022/ 2 /15
NEXSTAR ESCROW CORP 5. 625 825 858 96,911 | 2024/8/1
NEXTERA ENERGY OPERATING 4.25 200 204 23,098 | 2024/ 9 /15
NEXTERA ENERGY OPERATING 4.5 125 127 14,436 | 2027/9/15
NGPL PIPECO LLC 4.375 225 234 26,430 | 2022/8/15
NGPL PIPECO LLC 4. 875 150 157 17,789 | 2027/8/15
NIELSEN CO LUX SARL/THE 5.0 150 156 17,662 | 2025/2/1
NIELSEN FINANCE LLC/CO 5.0 1,275 1,326 149, 771 | 2022/4 /15
NMG FINCO PLC 5.75 200 206 23,321 2022/8/1
NOVA CHEMICALS CORP 4.875 400 407 45,970 | 2024/6/1
NOVA CHEMICALS CORP 5.25 375 382 43,150 | 2027/6/1
NOVELIS CORP 6.25 250 260 29,423 | 2024/8/15
NOVELIS CORP 5.875 475 484 54,724 | 2026/ 9 /30
NRG ENERGY INC 6.25 500 527 59,581 | 2022/7/15
NRG ENERGY INC 6. 625 500 526 59,510 | 2027/1/15
NRG YIELD OPERATING LLC 5.0 325 338 38,268 | 2026/9/15
NUMERICABLE GROUP SA 6.0 2,275 2,376 268,383 | 2022/5/15
NUMERICABLE-SFR SA 7.375 875 941 106, 367 | 2026/5/ 1
NUSTAR LOGISTICS LP 5. 625 100 105 11,944 | 2027/4/28
NWH ESCROW CORP 7.5 300 271 30,665 | 2021/8/1
NXP BV/NXP FUNDING LLC 4. 625 500 536 60,569 | 2022/6 /15
NXP BV/NXP FUNDING LLC 4. 625 200 214 24,256 | 2023/6/1
OASIS PETROLEUM INC 6.875 1, 100 1,127 127,351 | 2022/3/15
OPEN TEXT CORP 5.875 275 302 34,128 | 2026/6/1
OWENS-BROCKWAY 5.0 800 848 95,781 | 2022/1/15
OWENS-BROCKWAY 5.875 350 388 43,881 | 2023/8/15
OWENS-BROCKWAY 6.375 400 452 51,138 | 2025/8/15
PARAMOUNT RESOURCES LTD 6.875 300 319 36,045 | 2023/ 6 /30
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L@ AE % | PARK-OHIO INDUSTRIES INC 6. 625 100 108 12,255 | 2027/4/15
(A0REEMTE) | PARSLEY ENERGY LLC/FINAN 6. 25 150 159 18,001 | 2024/6/1
PARSLEY ENERGY LLC/FINAN 5.25 175 178 20,186 | 2025/8 /15
PATTERN ENERGY GROUP INC 5. 875 175 185 20,952 | 2024/2/1
PBF LOGISTICS LP/FINANCE 6.875 550 567 64,141 | 2023/5/15
PDC ENERGY INC 6.125 325 339 38,360 | 2024/ 9 /15
PEABODY SEC FIN CORP 6.0 50 51 5,859 | 2022/3/31
PEABODY SEC FIN CORP 6.375 325 336 37,993 | 2025/3/31
PENSKE AUTO GROUP INC 5.75 1, 000 1,032 116,620 | 2022/10/ 1
PENSKE AUTOMOTIVE GROUP 3.75 100 102 11,563 | 2020/8/15
PILGRIM S PRIDE CORP 5.75 150 153 17,281 | 2025/3/15
PILGRIM S PRIDE CORP 5. 875 200 200 22,590 | 2027/9 /30
PINNACLE FOODS INC 5.875 750 804 90,854 | 2024/1/15
PIONEER ENERGY SERVICES 6.125 125 106 12,000 | 2022/3/15
POST HOLDINGS INC 5.0 525 525 59,372 | 2026/8/15
POST HOLDINGS INC 5.75 450 465 52,606 | 2027/3/1
PRECISION DRILLING CORP 6.5 280 282 31,863 | 2021/12/15
PRECISION DRILLING CORP 5.25 150 137 15,544 | 2024/11/15
PRIME SECSRVC BRW/FINANC 9.25 800 882 99,621 | 2023/5/15
QORVO INC 6.75 725 791 89,361 | 2023/12/1
QORVO INC 7.0 200 229 25,922 | 2025/12/1
QUEBECOR MEDIA INC 5.75 250 270 30,602 | 2023/1/15
QUINTILES IMS INC 5.0 200 212 23,945 | 2026/10/15
RADIAN GROUP INC 5.25 161 169 19,139 | 2020/6/15
RADIAN GROUP INC 7.0 353 398 45,054 | 2021/3/15
RADIAN GROUP INC 4.5 225 229 25,953 | 2024/10/ 1
RANGE RESOURCES CORP 5. 875 175 180 20,408 | 2022/7/1
RANGE RESOURCES CORP 5.0 75 75 8,524 | 2022/8/15
RANGE RESOURCES CORP 5.0 500 500 56,475 | 2023/3/15
REALOGY GROUP/CO-ISSUER 5.25 300 314 35,467 | 2021/12/ 1
REALOGY GROUP/CO-TSSUER 4.875 425 439 49,683 | 2023/6/1
REGAL ENTERTAINMENT GRP 5.75 350 363 41,014 | 2022/3/15
REGAL ENTERTAINMENT GRP 5.75 100 103 11,718 | 2023/6/15
RESOLUTE FOREST PRODUCTS 5. 875 300 298 33,673 | 2023/5/15
REVLON ESCROW CORP 6.25 200 155 17,507 | 2024/8/1
REYNOLDS GROUP HOLDINGS 6.875 204 210 23,723 | 2021/2/15
REYNOLDS GRP ISS/REYNOLD 5.75 775 788 89,068 | 2020/10/15
REYNOLDS GRP ISS/REYNOLD 5.125 375 391 44,209 | 2023/7/15
RICE ENERGY INC 6. 25 125 130 14,771 | 2022/5/1
RITE AID CORP 6.75 150 156 17,673 | 2021/6/15
ROSE ROCK MIDSTREAM/FIN 5. 625 1,075 1,056 119,296 | 2022/ 7 /15
ROWAN COMPANIES INC 7.375 200 195 22,109 | 2025/6 /15
ROYAL BK SCOTLND GRP PLC 7.64 800 768 86,745 | 2049/ 3 /29
RSI HOME PRODUCTS INC 6.5 1,170 1,232 139,254 | 2023/3/15
RSP PERMIAN INC 6. 625 75 78 8,905 | 2022/10/1
RYLAND GROUP 6. 625 425 469 53,044 | 2020/5/1
SABRA HEALTH/CAPTL CORP 5.5 150 155 17,546 | 2021/2/1
SALEM MEDIA GROUP INC. 6.75 50 52 5,901 | 2024/6/1
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SALLY HOLDINGS/SALLY CAP 5.625 200 205 23,211 2025/12/ 1
SANCHEZ ENERGY CORP 6.125 250 215 24,354 | 2023/1/15
SBA COMMUNICATIONS CORP 4.875 525 546 61, 741 2022/ 7 /15
SBA COMMUNICATIONS CORP 4.875 200 207 23,405 | 2024/9/1
SCOTTS MIRACLE-GRO CO 6.0 325 348 39,370 [ 2023/10/15
SEALED AIR CORP 5.125 375 405 45,797 | 2024/12/ 1
SEALED AIR CORP 5.5 500 551 62,263 | 2025/9/15
SELECT MEDICAL CORP 6.375 500 516 58,310 | 2021/6/1
SEMGROUP CORP 7.25 225 225 25,413 | 2026/3/15
SENSATA TECH UK FIN CO 6.25 375 412 46, 591 2026/ 2 /15
SERVICE CORP INTL 8.0 875 1,033 116,744 | 2021/11/15
SERVICE CORP INTL 5.375 200 206 23,359 | 2022/1/15
SEST LLC 7.125 300 308 34,859 [ 2021/12/15
SESI LLC 7.75 125 130 14,683 | 2024/9/15
SEVEN GENERATIONS ENERGY 5.375 275 277 31,333 | 2025/9/30
SGMS ESCROW CORP 7.0 1, 200 1,275 144,011 2022/1/1
SHEA HOMES LP/FNDG CP 5. 875 1, 150 1,187 134,114 | 2023/4/1
SHEA HOMES LP/FNDG CP 6.125 150 156 17,620 | 2025/4/1
SINCLAIR TELEVISION GROU 6.125 750 7 87,783 | 2022/10/ 1
SINCLAIR TELEVISION GROU 5.875 150 153 17,387 | 2026/3/15
SINCLAIR TELEVISION GROU 5.125 375 366 41,403 | 2027/2/15
SIRIUS XM RADIO INC 3.875 175 179 20,309 | 2022/8/1
SIRIUS XM RADIO INC 6.0 675 728 82,264 | 2024/7/15
SIRIUS XM RADIO INC 5.375 375 396 44,738 | 2026/ 7 /15
SIRIUS XM RADIO INC 5.0 175 179 20,309 | 2027/8/1
SIX FLAGS ENTERTAINMENT 5.5 550 565 63,830 | 2027/4/15
SLM CORP 5.5 200 207 23,439 | 2019/1/15
SLM CORP 8.0 500 553 62,546 | 2020/ 3/25
SLM CORP 6.125 400 413 46,648 | 2024/ 3/25
SM ENERGY CO 6.5 125 126 14,259 | 2021/11/15
SM ENERGY CO 6.5 300 303 34,223 | 2023/1/1
SM ENERGY CO 6.75 950 954 107,839 | 2026/ 9 /15
SONIC AUTOMOTIVE INC 5.0 671 659 74,463 | 2023/5/15
SONIC AUTOMOTIVE INC 6.125 200 203 22,985 | 2027/3/15
SOUTHERN STAR CENT CORP 5.125 225 234 26,493 | 2022/7/15
SOUTHWESTERN ENERGY CO 4.1 125 121 13,677 | 2022/3/15
SOUTHWESTERN ENERGY CO 6.7 325 330 37,282 | 2025/1/23
SOUTHWESTERN ENERGY CO 7.5 200 207 23,408 | 2026/4/1
SPCM SA 4.875 400 415 46,874 | 2025/9/15
SPECTRUM BRANDS INC 6.625 75 78 8,852 | 2022/11/15
SPECTRUM BRANDS INC 5.75 175 187 21,221 2025/ 7 /15
SPEEDWAY MOTORSPORTS INC 5.125 125 129 14,612 | 2023/2/1
SPRINT CAPITAL CORP 6.875 325 364 41,113 | 2028/11/15
SPRINT CAPITAL CORP 8.75 1, 225 1, 564 176,673 | 2032/3/15
SPRINT COMMUNICATIONS 9.25 225 279 31,513 | 2022/4/15
SPRINT COMMUNICATIONS 6.0 350 374 42,337 | 2022/11/15
SPRINT CORP 7.875 150 174 19,695 | 2023/9/15
SPRINT CORP 7.125 550 617 69,732 | 2024/6/15
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YSE@ A& S | SPRINT NEXTEL CORP 9.0 1,526 1,639 185,237 | 2018/11/15
(GU#&EMTE) | SPRINT NEXTEL CORP 7.0 475 520 58,839 | 2020/3/1
SPRINT NEXTEL CORP 7.0 75 82 9,294 | 2020/8/15
SPX FLOW INC 5. 625 125 131 14,895 | 2024/8/15
SPX FLOW INC 5.875 125 132 14,992 | 2026/8/15
SS&C TECH HOLDINGS INC 5. 875 225 237 26,843 | 2023/7/15
STANDARD INDUSTRIES INC 5.125 150 155 17,535 | 2021/2/15
STANDARD INDUSTRIES INC 5.5 75 79 8,958 | 2023/2/15
STANDARD PACIFIC CORP 8.375 850 882 99,727 | 2018/5/15
STANDARD PACIFIC CORP . 875 25 27 3,095 | 2024/11/15
STARWOOD PROPERTY TRUST 5.0 225 235 26,557 | 2021/12/15
STATION CASINOS LLC 5.0 125 125 14,224 | 2025/10/ 1
STEEL DYNAMICS INC 5.125 125 128 14,542 | 2021/10/ 1
SUBURBAN PROPANE PARTNRS 5.5 250 250 28,237 | 2024/6/1
SUMMIT MATERTALS LLC/FIN 5.125 100 103 11,690 | 2025/6/1
SUMMIT MID HLDS LLC / FI 5.5 25 25 2,851 | 2022/8/15
SUMMIT MID HLDS LLC / FI 5.75 100 102 11,520 | 2025/4/15
SUNOCO LP/FINANCE CORP 5.5 450 462 52,288 | 2020/8/1
SUNOCO LP/FINANCE CORP 6.25 1,003 1,054 119,094 | 2021/4 /15
SUNOCO LP/FINANCE CORP 6.375 625 666 75,226 | 2023/4/1
T-MOBILE USA INC 6.125 525 547 61,818 | 2022/1/15
T-MOBILE USA INC 4.0 125 129 14,612 | 2022/4/15
T-MOBILE USA INC 6.0 1,550 1,639 185,139 | 2023/3/1
T-MOBILE USA INC 6. 625 1,125 1,184 133,739 | 2023/4/1
T-MOBILE USA INC 6. 836 75 79 8,979 | 2023/4/28
T-MOBILE USA INC 6.375 450 483 54,639 | 2025/3/1
T-MOBILE USA INC 5.125 125 130 14,789 | 2025/4/15
TALLGRASS NRG PRTNR/FIN 5.5 150 154 17,450 | 2024/9/15
TARGA RESOURCES PARTNERS 4.125 550 556 62,899 | 2019/11/15
TARGA RESOURCES PARTNERS 6.75 300 325 36,807 | 2024/3/15
TARGA RESOURCES PARTNERS 5.125 200 205 23,239 | 2025/2/1
TASEKO MINES LTD 8.75 375 381 43,097 | 2022/6/15
TAYLOR MORRISON COMM/MON 5. 625 200 209 23,606 | 2024/3/1
TECK COMINCO LIMITED 6.125 425 478 54,004 | 2035/10/ 1
TECK RESOURCES LIMITED 4.75 675 718 81,101 | 2022/1/15
TECK RESOURCES LIMITED 8.5 75 86 9,784 | 2024/6/1
TENET HEALTHCARE CORP 6.0 850 906 102,440 | 2020/10/ 1
TENET HEALTHCARE CORP 7.5 125 132 14,948 | 2022/1/1
TENET HEALTHCARE CORP 4.625 500 496 56,122 | 2024/ 7/15
TENNANT €O 5. 625 100 104 11,775 | 2025/5/1
TENNECO INC 5.0 200 205 23,211 | 2026/7/15
TERRAFORM GLOBAL OPERATT 9.75 275 306 34,633 | 2022/8/15
TESORO LOGISTICS LP/CORP 6.125 250 258 29,190 | 2021/10/15
TESORO LOGISTICS LP/CORP 6.375 225 246 27,796 | 2024/5/1
TESORO LOGISTICS LP/CORP 5.25 625 671 75,888 | 2025/1/15
THC ESCROW CORP II1 5.125 125 124 14,012 | 2025/5/1
TITAN INTERNATIONAL INC 6.875 100 103 11,655 | 2020/10/ 1
TMS INTERNATIONAL CORP 7.625 75 78 8,816 | 2021/10/15
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LS % | TMS INTERNATIONAL CORP 7.25 175 179 20, 260 2025/ 8 /15
TOLL BROS FINANCE CORP 4. 875 175 181 20, 458 2027/ 3 /15
TPC GROUP INC 8.75 450 435 49, 175 2020/12/15
TRANSDIGM INC 6.0 1, 050 1, 092 123, 341 2022/ 7 /15
TREEHOUSE FOODS INC 6.0 300 321 36, 256 2024/ 2 /15
TRI POINTE GROUP INC 5.25 200 203 22,928 2027/6/ 1
TRI POINTE HOLDINGS INC 4. 375 225 231 26, 112 2019/ 6 /15
TRI POINTE HOLDINGS INC 5.875 100 107 12, 142 2024/ 6 /15
TRINSEO OP / TRINSEO FIN 5. 375 275 282 31, 954 2025/9/ 1
TRIUMPH GROUP INC 4. 875 125 122 13,871 2021/4/1
TRIUMPH GROUP INC 5.25 525 514 58,112 2022/6/ 1
TRIUMPH GROUP INC 7.75 175 183 20, 754 2025/ 8 /15
TRONOX FINANCE PLC 5.75 150 153 17, 344 2025/10/ 1
TTM TECHNOLOGIES INC 5.625 175 177 20, 087 2025/10/ 1
TULLOW OIL PLC 6.25 600 585 66, 075 2022/ 4 /15
UNITED CONTINENTAL HLDGS 6.0 450 491 55, 465 2020/12/ 1
UNITED RENTALS NORTH AM 4.625 275 278 31, 449 2025/10/15
UNITED RENTALS NORTH AM 5.875 350 381 43, 090 2026/ 9 /15
UNITED RENTALS NORTH AM 4.875 175 176 19, 951 2028/ 1 /15
UNITED RENTALS NORTH AM 4.875 200 201 22,801 2028/ 1/15
UNITYMEDIA HESSEN / NRW 5.5 607 628 71,018 2023/ 1 /15
UNITYMEDIA KABELBW GMBH 6. 125 200 214 24,171 2025/ 1 /15
UNIVERSAL HOSPITAL SERVI 7.625 951 968 109, 429 2020/ 8 /15
UNIVISION COMMUNICATIONS 6.75 920 956 108, 070 2022/ 9/15
US AIRWAYS 2012-2C PTT 5.45 50 50 b, 738 2018/6/3
US CONCRETE INC 6. 375 350 378 42,793 2024/6/1
VALEANT PHARMACEUTICALS 6.75 425 409 46, 263 2021/ 8 /15
VALEANT PHARMACEUTICALS 6.5 225 237 26, 811 2022/ 3 /15
VALEANT PHARMACEUTICALS 7.0 375 400 45, 268 2024/ 3 /15
VALVOLINE FINCO TWO LLC 5.5 75 80 9, 043 2024/ 7 /15
VECTOR GROUP LTD 6. 125 200 207 23, 380 2025/2/1
VENATOR FIN SARL/VENATOR 5.75 175 181 20, 507 2025/ 7 /15
VERITAS US INC/BERMUDA L 7.5 625 667 75, 358 2023/2/1
VERMILION ENERGY INC 5.625 125 125 14, 206 2025/ 3 /15
VERSUM MATERIALS INC 5.5 400 425 48, 003 2024/ 9 /30
VIDEOTRON LTD / LTEE 5.125 150 156 17, 620 2027/ 4 /15
VIKING CRUISES LTD 6.25 75 77 8,778 2025/ 5 /15
VIRGIN MEDIA FINANCE PLC 6. 375 800 841 95, 046 2023/ 4 /15
VIRGIN MEDIA FINANCE PLC 5.75 750 780 88, 101 2025/ 1 /15
VPIT ESCROW CORP 7.5 250 247 27,919 2021/ 7 /15
VRX ESCROW CORP 5. 375 325 319 36, 066 2020/ 3 /15
VRX ESCROW CORP 5.875 525 456 51,572 2023/ 5/15
VRX ESCROW CORP 6. 125 550 475 53, 658 2025/ 4 /15
VTR FINANCE BV 6. 875 200 212 23,954 2024/ 1 /15
WABASH NATIONAL CORP 5.5 125 127 14, 401 2025/10/ 1
WEATHERFORD BERMUDA 6.5 25 21 2,428 2036/8/ 1
WEATHERFORD BERMUDA 7.0 125 112 12,671 2038/ 3 /15
WEATHERFORD INTL LLC 6.8 75 65 7, 369 2037/6 /15
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5@ &2 | WEEKLEY HOMES LLC/ FINAN 6. 625 225 219 24,782 2025/ 8 /15
(BufEEAE) | WEST CORP 5.375 950 961 108, 643 2022/ 7 /15
WESTERN DIGITAL CORP 7.375 450 494 55, 846 2023/4/1
WESTERN DIGITAL CORP 10.5 650 763 86, 280 2024/ 4/ 1
WESTERN REFINING/WNRL FI 7.5 100 107 12, 142 2023/ 2 /15
WILLIAM LYON HOMES INC 5. 75 75 76 8,619 2019/ 4 /15
WILLIAM LYON HOMES INC 7.0 100 103 11,718 2022/ 8 /15
WILLIAM LYON HOMES INC 5.875 225 231 26, 176 2025/1 /31
WILLIAMS COMPANIES INC 4.55 672 703 79,412 2024/ 6 /24
WINDSTREAM CORP 7.75 75 58 6, 570 2020/10/15
WINDSTREAM CORP 7.75 875 608 68, 737 2021/10/ 1
WINDSTREAM CORP 7.5 250 172 19, 431 2022/6/1
WINDSTREAM CORP 6. 375 250 171 19, 342 2023/8/1
WMG ACQUISITION CORP 5.0 325 336 38, 039 2023/8/1
WPX ENERGY INC 6.0 1,125 1,171 132, 310 2022/1/15
WR GRACE & CO—CONN 5.125 225 245 27,764 2021/10/ 1
WYNN LAS VEGAS LLC/CORP 5.25 350 353 39, 977 2027/5/15
XPO LOGISTICS INC 6.5 525 553 62, 560 2022/ 6 /15
XPO LOGISTICS INC 6. 125 425 445 50, 343 2023/9/1
ZAY0 GROUP LLC/ZAYO CAP 6.0 250 265 30, 005 2023/4/1
ZAY0 GROUP LLC/ZAYO CAP 6. 375 325 351 39, 698 2025/ 5 /15
ZAY0 GROUP LLC/ZAYO CAP 5.75 250 265 29, 967 2027/1 /15
Z1GGO BOND FINANCE BV 5.875 200 208 23, 550 2025/1/15
Z1GGO BOND FINANCE BV 6.0 840 867 97,961 2027/1/15
iStar Inc 5.25 50 50 5,726 2022/ 9/15
& it 27, 666, 245
Sk FRIGHR AT, R ORI 2 4073 [E O X R EIS T8 EARS O MEIC L 0 MERF L= 0T,
* B - FEAA D BALAT T 0 BT,
OBEETHEDERK (201748 9 A28 BERFE)
5 H _ El ) EN
” A il il 54 2
TH %
B 4,476 0.0
N 27, 666, 245 93.8
a—)L - m—5% FOM 1, 835, 950 6.2
PG5 FE M pER KA 29, 506, 671 100. 0

* BFOFAATG XLV 5T,

* M HIRIZ I MR TR E (29,032,236 F11) ORE(EFEMERE (29,506,671F ) x5 H#1398.4% T3,

FAMEIRTE L. WIR Ol 2 4 23 [ O 5l 5515 72 EARS O fPEIC & 0 FUSRE L7 b o ¢,

1k RL=112.95MH,



N A=K KRR A—FoH—T7 K
O#E, &ff. TARVEAEBEOKR wizomname OBRBOIE (01743 A29E~2017%9 A288)

TE H ERES I H E] 1
| =
W #zE 30,147,663, 898 (ORGEEAE:: 791, 538, 987
;;G‘ﬁuﬁ_)yﬁ; 1, 335,922,729 Z IR 789, 985, 284
Rt (GE 4,476,516 , _
LA GRAARD 27, 666, 245, 052 %@mugﬁ@ b OTL A
RILAL: 701, 409, 662 LRI i 120, 742
ERIYENSR 414, 521, 441 (B) ﬁﬁﬁg‘[—t%ﬁgiﬁﬁ 1,027, 288, 402
GUE%- i 25, 088, 498 e 1,218, 915, 286
B &afE 1,486,222, 319 e A 191,626, 884
Aih: 822, 321, 950 © REERA% A 6,751,458
i?f@ﬁ 663, 900, 000 D) 4HIBAS(A+B+C) 1,812,075, 931
L 369
- (B) AifgmBne 20, 344, 346, 062
©) MEEREA—B) 28,661, 441,579 © %m;%érﬁf ) 431 128 42
JoA 3,902, 113, 927 = R ool 128,
VR 2 4 24, 759, 327, 652 @) MBY=EEEE A 4,728,222, 764
D) SIELOK 3,902, 113,9270 H) s (D+E+F+G) 24,759, 327, 652
1HA%- Y H#HEE(C D) 73,451M REEHIBES (H) 24,759, 327, 652
(FE) H) & o0 A%H 13 3,464,719,586 1 . B BN € o AKH 1T R ERORKOF TE) BEMIEEFTERTITH RO MR ZIZLD
1,204,671,6771, i — A TAKEIL 767,277,236/, 1 0% bOEGHRET,
72 0 B PEREITT7.3451H T, KEEORPLO T T (F)BIMEREBRE L H 5 DIL. [FitoBIEK
() Y~ —77 v FEHENR LT 2 HAETEO YR oA%E EORE, BIEREE LI MigE SnAR % 2 Lol W2 280 & 0
M A=V R AR ATy Aa=A (HHMACEWRE) 936,410,350 7,
e~ A=V YR A=T Y Ba=A (BRMACEWA) 679,439,719 kIR ORWO T T @) BHEBBE L HHOIE, TRAEKOEE, ot
A A=V KRR FA—FUBa—2 613,057,706 R D IRFIMNE 2 22 LB W e 28 2 VDN ET,
A A=K R F A=TvBa=x (BHSMARE) 533,693,423
s A=K R F =T vAa=2 (BHMARY) 500,531,798
N e A=)V K RUK =T Aa—2R 238,296,514
A e A=)V K KK F—FDa—2R 228,549,674
ATV R e A DT —T 150,270,779
A A=K RKN F—FCa—2R 21,863,964
OBt

DRy TEEIZBRHFHEDHEICDEERE LUV —RUMEANREEREBRRAIRE->T
T D RRAMGERICEET S EONRERZITVE L
<ZEE@EAA : 2017£3 A318>

ONEABEFHIWEIIRIERRZICHT IRELZEMT SAMENHKERZTVEL,
<ZHE@EAA : 20173 /318>




