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[E&E R ARAB REPUBLIC OF EGYPT 6. 2004 200 176 23,918 2024/ 3/ 1
DOMINICAN REPUBLIC 5.95 100 99 13, 390 2027/ 1 /25

REPUBLIC OF BRAZIL 7.125 100 106 14, 357 2037/ 1 /20

REPUBLIC OF COLOMBIA 3. 125 200 148 20, 041 2031/4 /15

REPUBLIC OF ECUADOR 5.5 1 0. 89595 121 2030/ 7 /31

REPUBLIC OF ECUADOR 2.5 12 4 653 2035/ 7 /31

REPUBLIC OF EL SALVADOR 7.625 80 40 b, 428 2034/ 9 /21

REPUBLIC OF LEBANESE6. 6 — 17 0.97006 131 2026/11/27

REPUBLIC OF LEBANESES6. 65 — 5 0. 28843 38 2024/ 4 /22

REPUBLIC OF LEBANESES6. 85 — 6 0. 34425 46 2027/ 3 /23

REPUBLIC OF PANAMA 3.75 18 17 2,334 2026/ 4 /17

REPUBLIC OF PHILIPPINES 3.7 200 167 22,676 2041/3/ 1

REPUBLIC OF SOUTH AFRICA 6.25 111 91 12, 374 2041/3/8

REPUBLIC OF VENEZ 9 — 12 1 145 2049/5/7

UKRAINE GOVERNMENT 7. 75 — 100 16 2, 266 2024/9/1

US TREASURY — 90 89 12, 161 2023/5/11

US TREASURY — 48 47 6, 475 2023/ 5 /25

US TREASURY — 200 197 26, 649 2023/ 8 /17

US TREASURY — 61 60 8,176 2023/ 9 /28

US TREASURY — 100 97 13,212 2023/10/19

US TREASURY 7.625 295 312 42,263 2025/ 2 /15

US TREASURY 3. 125 53 52 7, 064 2025/ 8 /15

US TREASURY 6.0 351 370 50, 091 2026/ 2 /15

US TREASURY 2.0 910 861 116, 439 2026/11/15

US TREASURY 1.5 340 315 42,639 2027/ 1/31

US TREASURY 2.5 30 29 3, 945 2027/ 3 /31

US TREASURY 0. 625 648 530 71,753 2030/ 8 /15

US TREASURY 2. 875 22 21 2,879 2032/ 5 /15

US TREASURY 2.25 321 231 31, 288 2052/ 2 /15

US TREASURY 2. 875 17 14 1,925 2052/ 5 /15

M5 {EE3F%4: | CALIFORNIA ST 7.6 30 38 5,251 2040/11/ 1
1011778 BC / NEW RED FIN 5.75 16 16 2,162 2025/ 4 /15

ACRISURE LLC / FIN INC 4.25 5 4 565 2029/ 2 /15

ADAMS HOMES INC 7.5 7 6 899 2025/ 2 /15
ADAPTHEALTH LLC 6. 125 4 3 479 2028/8/ 1

ADT CORP 4.125 5 4 674 2023/6 /15

ADVANCED DRAINAGE SYSTEM 5.0 3 2 384 2027/ 9 /30

ADVANTAGE SALES & MARKET 6.5 18 13 1,839 2028/11/15

AG TTMT ESCROW ISSUER 8.625 16 16 2,198 2027/ 9 /30

AIR CANADA 3.875 5 4 625 2026/ 8 /15

AIRCASTLE LTD 5.25 27 26 3, 560 2025/ 8 /11

ALBERTSONS COS/SAFEWAY 4. 625 9 8 1,167 2027/ 1 /15

ALBERTSONS COS/SAFEWAY 4.875 7 6 879 2030/ 2 /15

ALLEGIANT TRAVEL CO 7.25 10 9 1, 345 2027/ 8 /15
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SE@ A& % | ALLIANCE DATA SYSTEMS CO 4.75 22 20 2,735 | 2024/12/15
ALLIANCE DATA SYSTEMS CO 7.0 10 8 1,128 | 2026/1/15
ALLIED UNIVERSAL HOLDCO 6. 625 32 30 4,134 | 2026/ 7/15
ALLISON TRANSMISSION INC 5. 875 16 15 2,106 | 2029/6/1
ALLY FINANCIAL INC 8.0 10 10 1,391 | 2031/11/1
ALLY FINANCIAL INC 6.7 15 13 1,789 | 2033/2/14
ALTRIA GROUP INC 4.8 35 34 4,679 | 2029/2/14
ALTRIA GROUP INC 2.45 16 12 1,701 | 2032/2/4
AMC NETWORKS INC 5.0 12 11 1,601 | 2024/4/1
AMERIGAS PART/FIN CORP 5.875 3 2 385 | 2026/8/20
AMERIGAS PART/FIN CORP 5.75 3 2 376 | 2027/5/20
APX GROUP INC 6.75 11 10 1,477 | 2027/2/15
ARAMARK SERVICES INC 6.375 26 26 3,522 | 2025/5/1
ARCELORMITTAL 7.0 25 25 3,483 | 2039/10/15
ARCONIC CORP 6.0 19 19 2,592 | 2025/5/15
ARCONIC ROLLED PRODUCTS 6.125 6 6 818 | 2028/2/15
ARKO CORP 5.125 7 5 757 | 2029/11/15
ASBURY AUTOMOTIVE GROUP 5.0 8 6 933 | 2032/2/15
AVIATION CAPITAL GROUP 4,375 5 664 | 2024/1/30
AVIATION CAPITAL GROUP 5.5 23 22 3,065 | 2024/12/15
AVIATION CAPITAL GROUP 4.875 11 10 1,439 | 2025/10/ 1
AVIATION CAPITAL GROUP 1.95 3 362 | 2026/1/30
AVIATION CAPITAL GROUP 1.95 10 8 1,175 | 2026/ 9 /20
AVIATION CAPITAL GROUP 3.5 9 8 1,093 | 2027/11/1
AVIS BUDGET CAR RENTAL 5.75 3 384 | 2027/7/15
BALL CORP 6.0 10 10 1,356 | 2029/6 /15
BANCO DE CREDITO DEL PER 3.125 26 23 3,222 | 2030/7/1
BANK OF AMERICA CORP 6. 204 17 17 2,381 | 2028/11/10
BANK OF AMERICA CORP 6. 25 13 12 1,686 | 2099/9/5
BARCLAYS PLC 6.125 200 170 23,042 | 2099/12/15
BAT CAPITAL CORP 4.906 39 37 5,022 | 2030/4/2
BAT INTL FINANCE PLC 4.448 26 24 3,359 | 2028/3/16
BATH & BODY WORKS INC 6. 625 7 6 903 | 2030/10/ 1
BAUSCH HEALTH COS INC 6. 25 44 19 2,660 | 2029/2/15
BFLD 2019-DPLO E . 24448 10 9 1,324 | 2034/10/15
BLUE RACER MID LLC/FINAN 7.625 7 956 | 2025/12/15
BOARDWALK PIPELINES LP 3.4 45 39 5,282 | 2031/2/15
BOMBARDIER INC 7.875 10 9 1,343 | 2027/4/15
BONANZA CREEK ENERGY INC 5.0 4 510 | 2026/10/15
BOXER PARENT CO INC 7.125 9 8 1,213 | 2025/10/ 2
BROADCOM INC 3.187 76 56 7,622 | 2036/11/15
BROADCOM INC 4.926 5 4 602 | 2037/5/15
BROOKFIELD RESID PROPERT 6. 25 17 15 2,081 | 2027/9/15
BROOKFIELD RESID PROPERT 4.875 18 13 1,888 | 2030/2/15
CAESARS ENTERTAIN INC 7.0 3 3 409 | 2030/ 2/15
CALPINE CORP 5.125 23 20 2,830 | 2028/3/15

— 14




FISAT VR - IN—VRBAL - TO=NIL-INL - AVHL - FA—TUB (BB~AYTHY)

F310H1K
i) e s 7F il il T
oo BESH  rmaen | BERem | arAH
TAYU S % Tk B Tk B T

W@ AL E %% | CAPITAL ONE FINANCIAL CO 4.927 12 11 1,539 | 2028/5/10
CAPITAL ONE FINANCIAL CO 5. 468 10 9 1,313 2029/2/1
CARNIVAL CORP 5.75 24 20 2,755 | 2027/3/1
CARNIVAL CORP 4.0 17 14 2,008 | 2028/8/1
CARS. COM INC 6.375 9 8 1,130 | 2028/11/1
CAS 2014-C04 2M2 10. 02043 0.80513 0. 81242 109 | 2024/11/25
CAS 2015-C04 1M2 10. 72043 62 66 9,032 | 2028/4/25
CAS 2016-C04 1B 15. 27043 33 35 4,865 | 2029/1 /25
CAS 2018-C06 2M2 7.12043 45 45 6,186 | 2031/3/25
CAS 2018-R07 1M2 7.42043 0. 45154 0. 45224 61| 2031/4/25
CAS 2019-RO1 2M2 7.47043 10 10 1,444 | 2031/7/25
CAS 2019-R02 1M2 7.32043 0. 59329 0. 59329 80 | 2031/8/25
CAS 2019-RO7 1M2 7.12043 1 1 252 | 2039/10/25
CASTLELAKE AVIATION FIN 5.0 7 6 853 | 2027/4/15
CATALENT PHARMA SOLUTION 5.0 4 3 491 | 2027/7/15
CCO HLDGS LLC/CAP CORP 7.375 31 30 4,093 | 2031/3/1
CCO HLDGS LLC/CAP CORP 4.75 7 5 781 | 2032/2/1
CD&R SMOKEY BUYER INC 6.75 3 2 375 | 2025/7/15
CEDAR FAIR LP 5.25 7 6 876 | 2029/7/15
CEDAR FATR/CAN/MAGNUM/MI 5.5 45 44 6,051 | 2025/5/1
CELANESE US HOLDINGS LLC 6.05 5 5 679 | 2025/3/15
CF INDUSTRIES INC 4.95 10 8 1,149 | 2043/6/1
CHARLES SCHWAB CORP 5.375 6 5 753 | 2099/12/ 1
CHART INDUSTRIES INC 7.5 7 7 967 | 2030/1/1
CHENIERE ENERGY PARTNERS 4.5 7 6 886 | 2029/10/1
CHS/COMMUNITY HEALTH SYS 6.125 23 14 1,935 | 2030/4/1
CIT GROUP INC 3.929 6 5 792 | 2024/6 /19
CITGO PETROLEUM CORP 7.0 30 29 4,011 | 2025/6/15
CLEAN HARBORS INC 4. 875 15 14 1,953 | 2027/7/15
CLEAN HARBORS INC 5.125 7 6 904 | 2029/7/15
CLEAN HARBORS INC 6.375 4 4 546 | 2031/2/1
CLEAR CHANNEL WORLDWIDE 5.125 16 14 1,918 | 2027/8/15
CNTL AMR BOTTLING CORP 5.25 5 4 635 | 2029/4 /27
CNX RESOURCES CORP 6.0 6 5 744 | 2029/1/15
COLT MERGER SUB INC 6.25 20 20 2,704 | 2025/7/1
COMMSCOPE FINANCE LLC 6.0 9 8 1,164 | 2026/3/1
COMMSCOPE FINANCE LLC 8.25 3 2 321 | 2027/3/1
COMSTOCK RESOURCES INC 6.75 11 9 1,315 2029/3/1
CONSOLIDATED COMMUNICATI 6.5 16 12 1,706 | 2028/10/ 1
CONTINENTAL RESOURCES 5.75 17 16 2,198 | 2031/1/15
CVS HEALTH CORP 4.78 30 27 3,774 | 2038/3/25
DANA INC 5.375 3 2 381 | 2027/11/15
DANA INC 5. 625 4 3 503 | 2028/6/15
DANA INC 4.25 11 8 1,205 | 2030/9/1
DARLING INGREDIENTS INC 6.0 7 6 933 | 2030/6/15
DAVITA INC 4. 625 13 11 1,533 | 2030/6/1
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WSE AL E % | DELTA AIR LINES/SKYMILES 4.75 13 12 1,706 | 2028/10/20
DIRECTV FIN LLC/COINC 5.875 8 7 954 | 2027/8/15
DISCOVER FINANCIAL SVS 6.7 12 12 1,673 | 2032/11/29
DISH DBS CORP 7.75 2 0. 99564 134 2026/7/1
DISH DBS CORP 5.25 28 20 2,782 | 2026/12/1
DISH DBS CORP 5.75 17 11 1,554 | 2028/12/ 1
ECO MATERIAL TECH INC 7.875 14 13 1,816 | 2027/1/31
ECOPETROL SA 5.375 10 9 1,270 | 2026/ 6 /26
ECOPETROL SA 6.875 10 8 1,199 | 2030/4 /29
ECOPETROL SA 4. 625 5 3 503 | 2031/11/2
ECOPETROL SA 8. 875 1 0. 9635 130 | 2033/1/13
ECOPETROL SA 5.875 2 1 169 | 2051/11/2
ELDORADO GOLD CORP 6.25 8 7 1,002 | 2029/9/1
EMBRAER NETHERLANDS FINA 5.4 21 20 2,741 | 2027/2/1
EMERALD DEBT MERGER 6. 625 11 10 1,477 | 2030/12/15
EMERGENT BIOSOLUTLONS 3.875 4 2 281 | 2028/8/15
ENERGIZER HOLDINGS INC 4.75 6 5 723 | 2028/6/15
ENLINK MIDSTREAM LLC 5. 625 14 13 1,839 | 2028/1/15
ENLINK MIDSTREAM PARTNER 5.6 2 1 218 | 2044/4/1
ENLINK MIDSTREAM PARTNER 5.05 9 6 941 | 2045/4/1
ENLINK MIDSTREAM PARTNER 5.45 6 4 649 | 2047/6/1
ENOVA INTERNATIONAL INC 8.5 10 9 1,313 | 2025/9/15
ENTEGRIS ESCROW CORP 4.75 24 22 3,009 | 2029/4/15
ENTEGRIS ESCROW CORP 5.95 8 7 1,030 | 2030/6/15
EQM MIDSTREAM PARTNERS L 4.5 16 13 1,836 | 2029/1/15
EQM MIDSTREAM PARTNERS L 4.75 14 11 1,561 | 2031/1/15
EQT CORP 3.9 8 7 1,020 | 2027/10/ 1
EQT CORP 5.7 8 8 1,086 | 2028/4/1
EQT CORP 7.0 14 14 1,980 | 2030/2/1
ERAC USA FINANCE LLC 4.6 15 14 2,018 | 2028/5/1
ERAC USA FINANCE LLC 4.9 22 21 2,934 | 2033/5/1
EXPEDIA GROUP INC 2.95 5 4 564 | 2031/3/15
FIRSTCASH INC 4. 625 4 3 491 | 2028/9/1
FIRSTCASH INC 5. 625 10 9 1,256 | 2030/1/1
FMG RESOURCES AUG 2006 4.5 20 18 2,560 | 2027/9/15
FMG RESOURCES AUG 2006 6.125 11 10 1,432 | 2032/4/15
FORD MOTOR CO 6.1 42 39 5,398 | 2032/8/19
FRONT RANGE BIDCO INC 4.0 8 6 828 | 2027/3/1
GARDA WORLD SECURITY 4. 625 15 13 1,850 | 2027/2/15
GARDEN SPINCO CORP 8. 625 8 8 1,167 | 2030/ 7 /20
GARTNER INC 4.5 9 8 1,149 | 2028/7/1
GENERAL ELECTRIC CO 8. 19629 55 54 7,416 | 2099/12/15
GENERAL MOTORS FINL CO 5.85 30 29 4,023 | 2030/4/6
GENESIS ENERGY LP/FIN 8.0 27 26 3,557 | 2027/1/15
GFL ENVIRONMENTAL INC 5.125 7 6 923 | 2026/12/15
GLENCORE FUNDING LLC 5.4 11 11 1,493 | 2028/5/8
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i@ tEfE % | GLENCORE FUNDING LLC 5.7 8 7 1,079 | 2033/5/8
GLOBAL PART/GLP FINANCE 7.0 3 2 389 | 2027/8/1
GLOBAL PART/GLP FINANCE 6. 875 8 7 996 | 2029/1/15
GLOBAL PAYMENTS INC 5.3 16 15 2,148 | 2029/8/15
GOEASY LTD 5.375 17 16 2,175 | 2024/12/1
GOODYEAR TIRE & RUBBER 5.0 4 3 483 | 2029/ 7 /15
GOODYEAR TIRE & RUBBER 5.25 5 4 582 | 2031/7/15
GRAPHIC PACKAGING INTL 4.75 12 11 1,561 | 2027/7/15
GRAY ESCROW II INC 5. 375 29 18 2,460 | 2031/11/15
GRIFFON CORP 5.75 23 21 2,886 | 2028/3/1
HARLEY-DAVIDSON FINL SER 3.05 31 27 3,767 | 2027/2/14
HARLEY-DAVIDSON FINL SER 6.5 16 16 2,191 | 2028/3/10
HAWAITAN BRAND INTELLECT 5.75 8 8 1,131 | 2026/1/20
HESS MIDSTREAM PARTNERS 5. 625 23 22 3,056 | 2026/2/15
HILCORP ENERGY I/HILCORP 5.75 4 3 493 | 2029/2/1
HILTON DOMESTIC OPERATIN 5.375 6 5 809 | 2025/5/1
HILTON DOMESTIC OPERATIN 5.75 6 5 807 | 2028/5/1
HILTON GRAND VAC BOR ESC 5.0 6 5 720 | 2029/6/1
HILTON GRAND VAC BOR ESC 4. 875 5 4 571 | 2031/7/1
HP INC 4.75 21 20 2,813 | 2028/1/15
THEARTCOMMUNICATIONS INC 5.25 15 11 1,524 | 2027/8/15
INDEPENDENCE ENERGY FIN 7.25 10 9 1,251 | 2026/5/1
INSTALLED BUILDING PRODU 5.75 4 3 509 | 2028/2/1
INTELLIGENT PACKAGING 6.0 18 14 2,011 | 2028/9/15
INTERPUBLIC GROUP COS 4.75 30 29 3,948 | 2030/3/30
IRB HOLDING CORP 7.0 9 9 1,225 | 2025/6/15
IRON MOUNTAIN INC 5.0 14 13 1,763 | 2028/ 7/15
TRON MOUNTAIN INC 4.5 40 34 4,679 | 2031/2/15
ITT HOLDINGS LLC 6.5 20 16 2,198 | 2029/8/1
JABIL INC 5. 45 5 4 671 2029/2/1
JANE STREET GRP/JSG FIN 4.5 12 10 1,439 | 2029/11/15
JELD-WEN INC 4.625 3 2 388 | 2025/12/15
JPMORGAN CHASE & CO 4.851 15 14 2,020 | 2028/7/25
JPMORGAN CHASE & CO 4. 565 15 14 1,961 | 2030/6/14
KRONOS ACQ / KIK CUSTOM 5.0 35 31 4,319 | 2026/12/31
L BRANDS INC 7.5 7 7 960 | 2029/ 6 /15
L BRANDS INC 6.95 18 15 2,136 | 2033/3/1
L BRANDS INC 6. 875 13 11 1,581 | 2035/11/1
L BRANDS INC 6.75 34 30 4,063 | 2036/7/1
LAMAR MEDIA CORP 4. 875 7 6 889 | 2029/1/15
LEVIATHAN BOND LTD 6.5 20 19 2,590 | 2027/6 /30
LIBERTY MUTUAL GROUP 7.8 30 31 4,219 | 2037/3/15
LIFEPOINT HEALTH INC 6.75 20 19 2,574 | 2025/4/15
LIFEPOINT HEALTH INC 4,375 38 31 4,206 | 2027/2/15
LOGAN MERGER SUB INC 5.5 5 2 361 | 2027/9/1
LSB INDUSTRIES 6.25 17 15 2,062 | 2028/10/15
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WAL % | MATTEL INC 5. 875 15 14 2,010 | 2027/12/15
MAV ACQUISITION CORP 5.75 23 20 2,719 | 2028/8/1
MDGH - GMTN BV 2.875 200 181 24,509 | 2030/ 5 /21
MGM RESORTS INTL 4.75 3 2 375 | 2028/10/15
MICRON TECHNOLOGY INC 6.75 20 20 2,822 2029/11/1
MILLENNIUM ESCROW CORP 6. 625 15 10 1,369 | 2026/8/1
MODIVCARE ESCROW ISSUER 5.0 4 3 423 | 2029/10/ 1
MORGAN STANLEY 6. 296 35 36 4,935 | 2028/10/18
MORGAN STANLEY 5.123 7 6 944 | 2029/2/1
MOZART DEBT MERGER SUB 3.875 8 6 935 | 2029/4/1
MPH ACQUISITION HOLDINGS 5.5 15 11 1,561 | 2028/9/1
MPH ACQUISITION HOLDINGS 5.75 24 15 2,128 | 2028/11/1
MPLX LP 2.65 45 37 5,127 | 2030/8/15
MSC 2019-BPR D 9.198 13 11 1,614 | 2036/5/15
MURPHY OIL USA INC 5. 625 3 2 399 | 2027/5/1
NABORS INDUSTRIES INC 7.375 11 10 1,431 | 2027/5/15
NABORS INDUSTRIES LTD 7.25 7 6 882 | 2026/1/15
NABORS INDUSTRIES LTD 7.5 13 11 1,564 | 2028/1/15
NATIONAL CINEMEDIA 5.75 — 11 0. 31955 43| 2026/8/15
NATIONAL CINEMEDIA 5. 875 — 12 4 550 | 2028/4 /15
NATIONWIDE MUTUAL INSURA 9. 375 62 82 11,146 | 2039/8/15
NCL CORP LTD 8.375 18 18 2,488 | 2028/2/1
NCR CORP 5.75 11 10 1,463 | 2027/9/1
NCR CORP 6.125 9 8 1,204 | 2029/9/1
NEPTUNE BIDCO US INC 9.29 14 12 1,731 2029/4/15
NEW FORTRESS ENERGY INC 6.75 13 12 1,679 | 2025/9/15
NEWELL BRANDS INC 6. 375 7 6 917 | 2027/9/15
NEWELL BRANDS INC 6. 625 9 8 1,176 | 2029/ 9/15
NEXSTAR ESCROW INC 5. 625 10 9 1,255 | 2027/7/15
NFP CORP 4. 875 4 3 490 | 2028/ 8/15
NFP CORP 7.5 10 9 1,322 | 2030/10/ 1
NGL ENRGY OP/FIN CORP 7.5 22 20 2,829 | 2026/2/1
NISSAN MOTOR ACCEPTANCE 1.85 3 2 344 | 2026/ 9/16
NISSAN MOTOR ACCEPTANCE 2.75 22 18 2,451 | 2028/3/9
NORTONLIFELOCK INC 6.75 12 12 1,622 | 2027/9/30
NORTONLIFELOCK INC 7.125 12 12 1,638 | 2030/9/30
NRG ENERGY INC 3.875 26 20 2,741 | 2032/2/15
NRG ENERGY INC 7.0 9 9 1,238 | 2033/3/15
NUSTAR LOGISTICS LP 6. 375 3 2 389 | 2030/10/ 1
NXP BV/NXP FUNDING LLC 5.55 10 10 1,377 | 2028/12/1
OCCIDENTAL PETROLEUM COR 5.5 2 2 270 | 2025/12/ 1
OCCIDENTAL PETROLEUM COR 6.125 3 3 418 | 2031/1/1
OLIN CORP 5. 625 25 24 3,283 | 2029/8/1
ONEOK INC 4.35 26 24 3,345 | 2029/3/15
ONEOK INC 6.35 12 12 1,694 | 2031/1/15
ONEOK INC 6.1 3 3 417 | 2032/11/15
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W@ AL E % | OUTFRONT MEDIA CAP LLC/C 4. 625 6 4 671 | 2030/3/15
OWENS CORNING 7.0 24 26 3,615 | 2036/12/1
PANTHER BF AGGREGATOR 2 6.25 14 13 1,882 | 2026/5/15
PARKER-HANNIFIN CORP 4.5 22 21 2,934 | 2029/9/15
PDC ENERGY INC 6.125 4 3 536 | 2024/9/15
PDC ENERGY INC 5.75 16 15 2,100 | 2026/5/15
PENSKE AUTOMOTLVE GROUP 3.5 10 9 1,293 | 2025/9/1
PETROLEOS DE VENEZ 5. 375 — 18 0. 558 75| 2027/4/12
PETROLEOS DE VENEZ 6 — 99 2 401 | 2026/11/15
PETROLEOS MEXICANOS 6. 49 12 10 1,431 | 2027/1/23
PETROLEOS MEXICANOS 5.95 47 33 4,588 | 2031/1/28
PETROLEOS MEXICANOS 7.69 12 7 1,054 | 2050/ 1 /23
POST HOLDINGS INC 5. 625 15 14 1,979 | 2028/1/15
POST HOLDINGS INC 4.5 7 6 821 | 2031/9/15
PRESIDIO HOLDINGS INC 4. 875 3 2 384 | 2027/2/1
PROG HOLDINGS INC 6.0 6 5 719 | 2029/11/15
PROVIDENCE SERVICE CORP 5.875 4 3 508 | 2025/11/15
PULTE GROUP INC 7.875 2 2 313 | 2032/6/15
PULTE GROUP INC 6.375 5 5 707 | 2033/5/15
REGAL REXNORD CORP 6.3 4 4 546 | 2030/2/15
REGAL REXNORD CORP 6. 4 5 5 680 | 2033/4/15
REINSURANCE GRP OF AMER 3.9 30 27 3,770 | 2029/5/15
RITCHIE BROS HLDGS INC 6.75 10 10 1,380 | 2028/3/15
RITCHIE BROS HLDGS INC 7.75 5 5 710 | 2031/3/15
ROSS STORES INC 4.7 15 14 2,013 | 2027/4/15
ROYAL CARIBBEAN CRUISES 11.5 23 24 3,294 | 2025/6/1
ROYAL CARIBBEAN CRUISES 5.5 16 15 2,033 | 2026/8/31
ROYAL CARIBBEAN CRUISES 5.375 22 20 2,729 | 2027/7/15
ROYAL CARIBBEAN CRUISES 5.5 10 9 1,239 | 2028/4/1
ROYAL CARIBBEAN CRUISES 7.25 5 5 687 | 2030/1/15
RP ESCROW ISSUER LLC 5.25 26 17 2,415 | 2025/12/15
SABRE GLBL INC 9.25 10 9 1,217 | 2025/4/15
SABRE GLBL INC 11.25 13 11 1,488 | 2027/12/15
SANTANDER HOLDINGS USA 4.4 9 8 1,124 | 2027/7/13
SANTANDER HOLDINGS USA 2.49 10 8 1,161 | 2028/1/6
SANTANDER HOLDINGS USA 6. 499 23 22 3,081 | 2029/3/9
SCIENCE APPLICATIONS INT 4. 875 3 2 381 | 2028/4/1
SEAGATE HDD CAYMAN 4. 091 18 15 2,110 | 2029/6/1
SEALED AIR CORP 6.125 6 6 811 | 2028/2/1
SHEA HOMES LP/FNDG CP 4.75 7 6 861 | 2028/2/15
SHEA HOMES LP/FNDG CP 4.75 10 8 1,205 | 2029/4/1
SINCLAIR TELEVISION GROU 5.5 14 8 1,210 | 2030/3/1
SIRIUS XM RADIO INC 5.0 17 15 2,101 | 2027/8/1
SIRIUS XM RADIO INC 4.0 2 1 227 | 2028/7/15
SIRIUS XM RADIO INC 3.875 19 14 1,913 2031/9/1
SIX FLAGS ENTERTAINMENT 7.25 10 9 1,312 | 2031/5/15
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] . - AEOMm % .
oo BESH  rmaen | BERem | arAH
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WAL % | SMENERGY CO 6.75 2 1 263 | 2026/9/15
SONIC AUTOMOTIVE INC 4. 875 3 2 320 | 2031/11/15
SPECIALTY BUILDING PRODU 6. 375 7 6 864 | 2026/ 9 /30
SPIRIT LOYALTY KY LTD/IP 8.0 15 15 2,048 | 2025/9/20
SPIRIT LOYALTY KY LTD/IP 8.0 2 2 306 | 2025/ 9 /20
STACR 2019-DNA4 M2 6.97043 1 1 246 | 2049/10/25
STANDARD INDUSTRIES INC 4.375 26 22 3,004 | 2030/7/15
STAPLES INC 7.5 21 17 2,380 | 2026/4/15
SUGAR HSP GMNG PROP/FIN 5.875 15 14 1,968 | 2025/5/15
SUMMIT MID HLDS LLC / FI 9.0 9 8 1,150 | 2026/10/15
SUNOCO LP/FINANCE CORP 5.875 12 11 1,580 | 2028/3/15
SYNCHRONY FINANCIAL 4. 875 7 6 893 | 2025/6/13
SYNCHRONY FINANCIAL 3.95 15 12 1,711 2027/12/ 1
SYNCHRONY FINANCIAL 7.25 10 8 1,186 | 2033/2/2
TALLGRASS NRG PRTNR/FIN 6.0 3 2 356 | 2030/12/31
TALLGRASS NRG PRTNR/FIN 6.0 3 2 356 | 2031/9/1
TAYLOR MORR COMM/HLDGS 5. 625 5 4 673 | 2024/3/1
TAYLOR MORRISON COMM 5.875 7 6 934 | 2027/6/15
TEGNA INC 4.75 10 9 1,288 | 2026/3/15
TEGNA INC 5.0 25 21 2,931 | 2029/9/15
TENET HEALTHCARE CORP 4. 875 9 8 1,190 | 2026/1/1
TENET HEALTHCARE CORP 5.125 9 8 1,174 | 2027/11/ 1
TRANSDIGM INC 6.25 25 24 3,373 | 2026/3/15
TRANSDIGM INC 6.75 70 70 9,577 | 2028/8/15
TRAVEL + LEISURE CO 4.5 16 13 1,857 | 2029/12/1
TRIPADVISOR INC 7.0 7 7 950 | 2025/ 7 /15
TRUIST FINANCIAL CORP 1.95 3 2 321 | 2030/6/5
TRUIST FINANCIAL CORP 5. 122 7 6 894 | 2034/1/26
TRUIST FINANCIAL CORP 5.1 57 46 6,269 | 2099/9/1
UNIFRAX ESCROW 1SS CORP 5.25 5 4 545 | 2028/ 9/30
UNITED AIRLINES INC 4.625 18 16 2,187 | 2029/4 /15
UNIVISION COMMUNICATIONS 5.125 7 6 926 | 2025/2/15
UNIVISION COMMUNICATIONS 4.5 7 5 804 | 2029/5/1
UNIVISION COMMUNICATIONS 7.375 20 18 2,546 | 2030/6 /30
US ACUTE CARE SOLUTIONS 6. 375 7 6 840 | 2026/3/1
US BANCORP 4.839 4 3 502 | 2034/2/1
VAIL RESORTS INC 6.25 6 6 815 | 2025/5/15
VALE OVERSEAS LIMITED 3.75 5 4 598 | 2030/7/8
VERITAS US INC/BERMUDA L 7.5 26 19 2,649 | 2025/9/1
VIKING OCEAN CRUISES SHI 5. 625 6 5 702 | 2029/2/15
VISTRA CORP 8.0 6 5 761 | 2099/10/15
VISTRA CORP 7.0 12 10 1,426 | 2099/12/15
VISTRA OPERATIONS CO LLC 5. 625 20 19 2,619 | 2027/2/15
VOC ESCROW LTD 5.0 33 29 4,005 | 2028/2/15
VOLCAN CIA MINERA SAA-CM 4.375 6 4 563 | 2026/2/11
WASH MULTIFAM ACQ INC 5.75 7 6 882 | 2026/4 /15
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k74 i) e s AE il & T
oo BESH  rmaen | BERem | arAH
TAY A % T* kv T* kv TH
HE@AE 2 | WESCO DISTRIBUTION INC 7.125 7 7 957 | 2025/6/15
WESCO DISTRIBUTION INC 7.25 6 6 826 | 2028/6/15
WESTERN DIGITAL CORP 2.85 3 2 323 2029/2/1
WESTERN MIDSTREAM OPERAT 3.95 2 1 260 | 2025/6/1
WESTERN MIDSTREAM OPERAT 4.5 2 1 256 | 2028/3/1
WESTERN MIDSTREAM OPERAT 4.75 19 18 2,458 | 2028/8/15
WESTERN MIDSTREAM OPERAT 4.3 16 14 1,955 | 2030/2/1
WFCM 2015-LC20 B 3.719 15 14 1,896 | 2050/4 /15
WILLIAM CARTER 5. 625 11 10 1,455 | 2027/3/15
WR GRACE HOLDING LLC 4. 875 14 13 1,786 | 2027/6 /15
WYNDHAM DESTINATIONS INC 6. 625 9 8 1,214 | 2026/7/31
WYNDHAM DESTINATIONS INC 4. 625 3 2 347 | 2030/3/1
WYNN LAS VEGAS LLC/CORP 5.25 19 18 2,449 | 2027/5/15
WYNN RESORTS FINANCE LLC 5.125 16 14 1,976 | 2029/10/ 1
ZIPRECRUITER INC 5.0 14 12 1,629 | 2030/1 /15
/I it 1, 198, 986
Vloat THFE R | ThHFH R
| EffzE% | CANADIAN GOVERNMENT 2.75 55 51 5,195 | 2048/12/1
7N it 5,195
Z—n Fa—n Fa—n
KA BUNDESREPUB. DEUTSCHLAND 6.25 30 37 5,538 | 2030/1/4
TR FRENCH TREASURY 3.25 49 48 7,153 | 2045/5 /25
A SPANISH GOVERNMENT 4.2 75 79 11,733 | 2037/1/31
AL X — BELGIUM KINGDOM 3.75 64 67 10,034 | 2045/6 /22
Z DA, IVORY COAST 5. 875 100 80 11,875 | 2031/10/17
7N it 46, 335
AXY R THEAV R THAV R
[ EfEaE% [ UK TREASURY 4.25 170 171 29,332 | 2040/12/7
N it 29, 332
—a—Y—J K Toa=V=3/FFV | T2a=v=F/FFV
[ EfizE% [ NEW ZEALAND GOVERNMENT 1.5 417 342 29,332 | 2031/5/15
/h it 29, 332
& B 1, 309, 181

(1) FAEH SR, H3101K O R 2 o 23 E o & %5 7B

() BALARIIEI Y $5C, 7272 L, BRI O %A 13/ CRid,

B EARS OMMEIC L 0 HMERFE LIz b 0T,

KR A 120094 ) OFEHRITKAMTH Y | KAMTIIER A B2V, KEZORMTEZANLTEY 9,




FIAT VR - IN—DREAAL 2 - FO0—=NIL N - AVHL - A—TB (BBEAYZHY)

OB EEEHEDIER (20234 5 A10B H7E)
) 310815
5 : T I %
+H %
BREC 4,089 0.3
INFLAE 1, 309, 182 97.7
a—L s m— B Zof 26, 741 2.0
PG5 FE M pERAH 1, 340, 012 100. 0

(78 FHAIAE O HALATG 2 E) 0 #5C,

(78) H3I0MIRICH T DAMIEMERE (1,333,689 TH) ORE(EFEMPERE (1,340, 012TH) 184 5 HRIT99.5% T,

() SMEREEIT, HE3L0MIR OB 2 173 0> e 5 72 FAE OPEIc £ 0 FIERE Lo b o T3, b, FREMEICHM L 28
L— &, 1R RA=135.15[, 1#F & K/A=100.99[, 19—/ )L=36.6137[, 1=—nr=148.23[, 13K K=170.65[1,
1=2—Y =7 F =863 TT,

OREEEDMIEFDRE

REET-EDEWH
EVHT H AR IRFEGEATIEA

HAEOHERUVAEOHE

TIAT VANV RE AL e T =)L e A e f VI N F—T B (B~ THD) ITBWNTIT-
7B D5 b, RAEKEEIT - 7-BB 11320224511 A 11 H 2520234 5 A 10 H £ TORM CHMAES (OMEEE
MEBREALIRarA:) MBI 4 T L7, WEBFEAUEEENCET 2EE (B2 EHEE198%) H115LE 2
HIZESEX | 2O OFMEERERS DWW IR RIER 72 MEADIZ D>, 80, &, E oMYA MiEARoN
ANIZB U CEYHT H AFRBEEAEA~NZORELEFEL, BARAARBSF BN AR L EMEREBEE
$+4460 [EEEFEROBEIENTI T 2 FEGIE DM EOTEIIR D B E SN FHRESICET 2 25
Bt ICESSRERREL L TR SN ETRIEEEREREELZHT L TETT,

B, AREFMBHRREADO T T, o, MEEOZ LG MECHEBIRHNIC DWW TRIEZ IR 5
HOTEHY £FHA,
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FIAT VR - IN—VRAAL Y - FA—=NL N - A VAL - A—TFUB (BEAvTHY)

O¥E. B8, TARUEEMEDIKSR

E H 305K 306K 307K 2530811 K F30981K ERICES
- 20224E12 7 12 H BUE [20234F 1 A 10 H BUE [20234F 2 A 10 H BUE [20234F 3 A 10 H BUE 20234 4 A 10 H BUE 20234 5 A 10 H BUfE

A A A A A A
A &E 2,714,666, 068 2,729,111, 7317 2,720,038, 854 2,718, 413,917 2,842,089, 822 2,788, 643, 222
gL o 26,843, 589 24,127,722 61,925, 658 15,422, 838 6,942, 137 8,497, 358
R FEATIE) 4,116,042 4,136,713 4,472,900 4,611,314 4,211,023 4,089, 724
AT GE%E) 1,291, 820, 200 1,243, 306, 610 1,258, 070, 749 1,319, 051,713 1,306, 384, 889 1,309, 182, 206
AU 1,373, 968, 931 1,439, 146, 807 1,376, 300, 772 1,423,948, 140 1,508, 624, 819 1,448, 831, 164
AR 16,378, 161 17, 340, 500 17, 424, 745 13,312,501 13,614,810 15,516, 394
ATEAZ A 83,470 81,639 58,369 112,916 199, 242 240, 901
Z DA ARV 1,455, 675 1,631, 746 1,785, 661 1,954, 495 2,112,902 2, 285, 475
B) &fE 1,368, 976, 847 1,391,037, 278 1,382, 856, 789 1,471,120, 259 1,520, 544, 046 1,479, 236, 748
P S 1,363, 130, 146 1,385, 394, 126 1,377,059, 105 1,465, 549, 011 1,514, 800, 406 1,476, 101,070
ARADIL LS 5 B 4 3,828, 958 3,820, 061 3,823, 596 3,828,738 3,823,153 1,276, 339
ESINESL 1,998, 432 1,805, 597 1,955, 384 1,725, 607 1,901, 740 1,841,190
ARALFILE 15 7 11 19 9 1
T DAL 19, 296 17, 487 18, 693 16, 884 18,738 18, 148
(C) #MEEMRIE(A—B) 1,345, 689, 221 1,338, 734, 459 1,337, 182, 065 1,307, 293, 658 1,321,545, 716 1,309, 406, 474
JLAR 2,552, 638, 827 2, 546, 707, 499 2,549, 064, 111 2,552,492, 134 2,548, 768, 818 2,552, 678, 570
W E S 4 A1,206,949,606 | A1,207,973,040 | A1,211,882,046 | Al,245,198,476 | A1,227,223,042 | Al, 243,272,096

(D) ZIEHROK 2,552,638, 8270 2,546, 707,4990 2,549,064, 1110 2,552,492,1340 2,548,768, 8180 2,552, 678,5700

1HO%YEEREE(C/D) 5, 2128 5,25TH 5, 246/ 51221 5,185M 5,130

() ZE305M1 B JLAKES, 550, 427, 9151 55305~ 253101 B MNGR & JCA%KE24, 859, 68811, #5305~ H5 3104 ik se A 4A22, 609, 03311,

HEI0MRIAE TR 5 1 1Y 72 0 HiE PERHO. 5130H,
HILOWIRBIEIZR W T BEREED LA Z Tlal-> TR Y . TOZEFITAL 243, 272, 0969 T,
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OEZENIKRA
#3054 #3064 3074 #3084 #3094 #3104
H H 20224511 A 11 H ~ [ 20224512 A 13 H ~ [ 202345 1 A 11H ~ [202345 2 A 11H ~ [20234: 3 A11H ~ 20234 4 A11H ~
20224E12 12 [20234E 1 H10H 202342 H10H  [20234E3 H10H  [20234:4 H10H  [20234 5 A 100
=] =] =] =] =] M
(O SEEIE:S 5,849, 351 5,246,948 5,555, 001 5,287,336 5,953,634 5,595, 808
2 A 2 < 99,089 - - - 100, 371 -
ZHRE 5,583, 544 5,072,238 5,401,939 5, 119, 084 5, 696, 697 5,423,490
Z DA 4 166, 968 174, 956 153, 662 168, 746 156, 827 172, 573
AR A 250 A 246 A 600 A 495 A 261 A 255
(B) AHMFE#HFTEELE 44,730, 547 A 3,414,244 A 2,526,514 A 31,385,010 15,965, 318 A 16,599, 159
FEE AR 131, 284,579 51,490, 698 64,007, 665 42,821, 459 58, 562, 303 39,500, 877
JeE R A 86,554,032 A 54,904,942 A 66,534,179 A 74,206,469 A 42,596,985 A 56,100,036
C) 1EFtHRENE A 2,052 39 A 1,840,600 A 1,995 264 A 1,760,259 A 1,936,979 A 1,886,816
D) LHEHE(A+B+C) 48,521,504 A 7,896 1,033,223 A 21,857,934 19,981,973 A 12,890, 167
(E) miffigEHELRS A 805,044,761 A 757,427,983 A 760,519,319 A 763,173,479 A 792,462,638 A 776,303, 755
(F) BmEZ=EEE A 446,603, 391 A 446,717,100 A 448,572, 354 A 450,338,325 A 450,919,224 A 452,801,835
(B 4 25 FH 24 %5) (1 423,886,227) | ( 423,521,809) | (  424,685,613) | (  425,876,836) | (  425,889,086) | ( 427,166,817
(Ona=¢iEAYiEE T ) (A 870,489,618) | (A 870,238,909) | (A 873,257,967) | (A 876,215,161) | (A 876,808,310) | (A 879,968, 652)
@) s (D+E+F) A1,203,120, 648 A1,204,152,979 A1,208, 058, 450 A1,241,369, 738 A1,223,399, 889 A1, 241,995, 757
H) mEnike A 3,828 958 A 3,820,061 A 3,823 596 A 3,828,738 A 3,823,153 A 1,276,339
REAIEHIBEEE (G+H) A1, 206, 949, 606 A1,207, 973,040 A1, 211,882,046 A1,245,198, 476 A1,221,223,042 A1,243,272,096
BIMEREERE A A 446,603,391 A 446,717,100 A 448,572, 354 A 450,338,325 A 450,919,224 A 452,801,835
(B 4 25 FH 24 %5) (1 423,886,227) | ( 423,521,809) | (  424,685,613) | (  425,876,836) | (  425,889,086) | ( 427,166,817
(Ona=¢iEAYiEE T ) (A 870,489,618) | (A 870,238,909) | (A 873,257,967) | (A 876,215,161) | (A 876,808,310) | (A 879,968, 652)
Sy B HE(R R ST 4 409, 685, 027 407, 698, 931 407, 040, 566 406, 666, 268 407, 044, 051 409, 476, 672
AR 2 4 Al,170,031, 242 Al, 168,954,871 A1, 170,350, 258 Al, 201,526,419 Al, 183,347,869 A1, 199,946,933
(8) B) BMEIHFTEBBIISIMKROFMHRZC LD bDOEEALET,
(1) C)SFEIMBNE I EFEHEN . BB e COBEH & T b 2B BISMAYEE GO TERLTHET,
(F) PEBMERIEZB/BELLHI0L. EFEOBMKREORE, BMREE LIi%EN HItARE 2 LW EH A VN E T,
(1) SRAF BRI TO LB T,

k305 M FH R R R I B 1 D B IR S OB Y SN (5,612, 094F) & LR - Ml ST oA MFE AT B SHH %
(0F9) . AR 4% (423,886, 22711) #5 K OBl MM RN %8 (407,901, 8911) & 0 Syt SUNAS4A1%837, 400, 21215 (10, 000 1
W71 3,280M) THY. 953,828 958M (10,0001 %70 15/) ZHEAERHE LTHY £9,

* 5306 G H R IC R 1T B e A ZEBR T OB M S IN48 4 (3, 406, 348 1) . 2 FHFERRE « Al R S O A ilifiE 2 7 B S R AR 4H
(OF9) . U2k T 448 (423,521, 809M) 35 X Oyl sz 448 (408, 112, 64419) X v 4Bt S8 4613835, 040, 8011 (10, 000 1
W73, 278M) THY. 9 53,820,061 (10,0001%7-0 15) ZHEEFHE LTHY £9,

* E0THIFH R MR R I B D B RS OB Y SN (3,559, T37H) . & LM - Ml B Al oA MFE A TE B SR 2850
(0F9) . AR S%4H (424, 685, 61311) 35 K UV BLHEM RN %8 (407, 304, 42511) 1 0 Syt SUNA$ 4615835, 549, 77511 (10, 000 1
M7= 3,277H) THY . 9 H3,823,596[ (10,0007~ 0 15[) Z4HEEFEE LTEY £,

k EE308H R R ORI 8 1 D B HEER 1S ORC Y SN A (3,527, 0761) . & FHHEM# « MuBk 8 Al o A MM FE 478 B SR 2840
(0F) . AR 4%4H (425, 876,8361) 5 L UVl HEM RN %8 (406, 967, 9301) & 0 sy fid it SUNAE 4415836, 371, 84211 (10, 000 1
M7= 3,276H) THY., 953,828, 738 (10,0007~ 0 15M) Z4HEEFEE LTEY £,

* EE309 M FH AR R ORI 1 D B HEER 1S ORL Y SN A (5,427, 5511) , &AL « Ml B A oA e A TE B SR 2850
(0F9) . AR @%4A (425,889, 0861) 5 K UVrll MEfFENZ 448 (405, 439, 6531) & 0 Sy fic et SUN LS 4A1%836, 756, 2901 (10, 000 1
M7-03,282M) THY., 953,823, 163[ (10,0004 7- 0 15M) Z4HEEFEE LTEY £,

* EES10M FH R R ORI 1 D B R ER 1S ORL Y SN S A7 (3,708, 992F) . & FHHEMR# « Ml KB Al oA AR A TE B SR 2850
(0H) . UNZRFRHE 4% (427, 166, 817TH) 3 L OBl HEM RN %8 (407, 044, 019H) 1 0 /Bl SN 28 4415837, 919, 82814 (10, 000 [
7-03,282M) THY, 9 Hl,276,339H (10,0001 %47-05H) 2o E LT £,
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#5305 #5306 #3074 #3081 #3094 #3104
17 A7 5lEdd (Bliad) 15H 15H 15H 15H 15H 5[

* B DR, BEOBHE VI TO LB TF, (FREHILICHEShET,)

OBl LD

Ol OB DN T
oyl AR & TR RS (R AELE) | ICKy S, Sl Bl iRBl S E T,
- i B % O KAEMAE 228 OB TTA & AL 1213328 H OMBTTAZ EE DAL, B O REEN L@ E A & 70 ) £,
- BB % O AEMAE N2 48 OB TTA % TIE DAL, TEIS 5 OREN TTAILR S (FERIECAE) . /e a4 b A AR A (FF
BoyELA) % PR U 7= @ Bl A & e 0 £, 7272 LBk D 1% O FEEMRE A Z 28 H OB AR Z Tlalv | 2o hlidd: & ok H
% OIEEMBZ N2 72 b ORZ 3 ORI & RFEN TR D 55121E, SRS ORFEN AL RS (Feplafidd:) 720 9,
c ARG (RERIAYELA) MFAE LT8E 1T, LR AERHTIE 4 DZ4RF OREBICAN b UiZe AL R e (Rl ode) 245k L7
BN, ZO%ROME OZRFHEOMATAL 720 3,

OfE N DOFEBL D Bl
s AR (FERIAELA) « oA A (FRRIABie) 13, BEBOBEILAD =D VR LIS Y 25720, fBlShvERA,
 WSEAYECA: - B A DR IEH OFURBINEHI I, BESFTFE LTUTOL ) ICHBishET,
20.315% (FT45Mi15. 315%., #1555 %)
MIENOLAT ERL L 1T R F9,

KBUENWIES NG AFINT ERONRRER SN 2 ERH Y 7, 3 L FESt~BywabEZan,
KOMEBARIER OB & 72 > BB 1CiE, T@OEE) ORI SN DB LR L R 5580 H Y £,
KB OB OFEMZ OV T, BB HMFELEIC MR SNL L2 BRI LET,




