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(GRFELG)EE;/;I;?ANIAF/)I/E\E-I(—SAZIE)ZIQ © SER AT rixep rate BonD 13,791,613 1.49

(REG) (REQ 5 4 6955 15MAR2030 | FIXED RATE BOND seaszor | M
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MERCER INTL INC SER Wi (REG) 5.125% | - e 0 err 5OND B a3
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(REGS)9.75% 15MAY2020 | FIXED RATE BOND jos30670 | 4
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ER 104 | 105 | 106 | 107 | 108 | 109 | 110 111 112 113
4 A2 53 N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.67 10.31 | 13.27
. AD 3 N/A | N/A | N/JA | N/A | N/JA | N/A | N/JA | -3.69 10.37 | 13.27
_F; N2 zg 3 N/A | N/A | N/JA | N/A | N/JA | N/A | N/A | -3.67 10.31 | 13.36
ND g 4] | N/A | N/A | N/A | N/A | N/JA | N/A | N/JA | -3.69 10.37 | 13.27

A2 %3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.14 | 10.23 6.26

i | AD#3 | NJ/A | N/A | N/A | N/JA | N/A | N/A | N/A | -13.21 | 10.26 6.27
~ | N2#3] | NJA | N/A | N/A | N/JA | N/A | N/A | N/A | -13.14 | 10.23 6.26
ND #3] | N/A | N/JA | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 6.27

. A2 %A | N/A | N/JA | N/A | N/A | N/A | N/A | N/A | -12.81 6.96 3.15
“ AD # 4] | N/A | N/A | N/A | N/JA | N/JA | N/A | N/A | -12.83 6.90 3.11
i N2 %3] | N/A | N/A | N/A | N/JA | N/A | N/A | N/A | -12.81 6.96 3.15
ND #4] | N/A | N/JA | N/A | N/A | N/JA | N/A | N/A | -12.85 6.90 3.10

A2 54 | N/A | N/A | N/JA | N/A | N/A | N/A | N/A | -15.00 8.20 5.16

2 | AD %3] | N/A | N/JA | N/A | N/JA | N/A | N/A | N/A | -14.49 8.36 5.21
el N2 23] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -14.69 8.15 5.76
ND #4] | N/A | N/JA | N/A | N/A | N/A | N/A | N/A | -14.39 8.08 5.07

L | A2 #A | N/A | N/A | NJA | N/JA | N/A | N/JA | N/JA | -9.78 13.21 9.12
z AD #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -10.36 | 12.96 9.25
s N2 #3] | N/A | N/A | N/A | N/JA | N/A | N/A | N/A | -10.36 | 12.92 9.69
ND # 4] | N/A | N/JA | N/A | N/A | N/JA | N/A | N/A | -10.42 | 12.71 8.80

FAL KR ¢ Lipperi®4p(113/12/31) » 45 IR0 13 B2 -
(Z) 2R@mPEArps-F > AR LEFTARERT=B ~ 2 B
PN ENZENTESLEZRRAESZPACE 2 AR S (%) ¢

Hp = = i - £ & I# L& R E

x = p

. A2 g 3| 2.89 4.84 13.27 20.36 NA NA 21.20
ﬁjr AD g 7| 2.90 4.84 13.27 20.41 NA NA 21.22
H; N2 #g 7| 2.88 4.84 13.36 20.46 NA NA 21.30
ND #g 7| 2.90 4.83 13.27 20.40 NA NA 21.22

A2 Fg 7| -0.66 3.85 6.26 1.74 NA NA 5.30

E 4 AD g 7| -0.65 3.73 6.27 1.69 NA NA 5.27
= N2 g 7| -0.66 3.74 6.26 1.74 NA NA 5.30
ND #g 3] -0.65 3.73 6.27 1.69 NA NA 5.27

A2 3g 7 -1.27 2.11 3.15 -3.80 NA NA 1.40

AD #g 7] -1.42 1.98 3.11 -3.91 NA NA 1.27
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o R’ Z B = 137 - & Z# TE | L& Pk s
o~ = p
A N2 #g 4] -1.36 2.11 3.15 -3.80 NA NA 1.40
A -1.42 2.11 3.10 -3.94 NA NA 1.14
e ND zg &
A2 %g7) -0.79 3.31 5.16 -3.29 NA NA -0.10
® | AD -0.87 3.32 5.21 -2.52 NA NA 0.72
Bl N2 %R -0.88 3.17 5.76 -2.42 NA NA 1.00
ND #g 3] -0.87 3.18 5.07 -2.78 NA NA 0.45
B} A2 %g7) 0.17 5.18 9.12 11.45 NA NA 19.70
i AD #g 3] 0.20 5.18 9.25 10.63 NA NA 19.18
" N2 %% 0.42 5.60 9.69 11.02 NA NA 18.90
D #g 4] 0.17 5.18 8.80 9.85 NA NA 17.64
TR KR ¢ Lipperi®4p(113/12/31) » g IR G L - A &2 > p 2110#£3 % 19p -
() BT EREERAEZ X
£ R 109 110 111 112 113
e N/A 1.56% 1.98% 1.99% 1.99%
'g«i;ﬁr Fllﬁ’ﬁ’ﬁi%;\xl’;;hf]*ﬁdif@’é 2?1 7 :*' a‘g%:"; R j@_;f%-z\; ﬂ\—ii%‘v N 2 Xlﬁ'
FMESZ R IR RER S REFEARL G R) S TIOREETAY E2
110# 2. § % 5 fhdg p A &+ 2 p (110/3/19) 2 i;},?ﬁf%-l?”’—?
()BT ERLERXFZBE A2 £4F
ERNVEY: 104 | 105 | 106 | 107 | 108 | 109 | 110 | 111 | 112 | 113
D#gAl#74 %% | NA | NA | NA | NA | NA | NA |0.4354|0.7464|0.7194|0.7514
D #F 3l A7 ir"**i % | NA | NA | NA | NA | NA | NA |0.4354|0.7464|0.7194|0.7514
D#FAl £ ~3+ 1 NA | NA | NA | NA | NA | NA |0.4473|0.7668|0.6734|0.6777
D#g3l £ ~3+ 1 NA | NA | NA | NA | NA | NA |0.4473|0.7668|0.6734|0.6777
D#gdl ~ %% | NA | NA | NA | NA | NA | NA |0.5691|0.9561|0.6640 |0.5092
D#EAl 4 2 %3 % | NA | NA [ NA | NA | NA | NA |0.5691|0.9561|0.6638|0.5081
AD 3 A12% 3% | NA | NA | NA | NA | NA | NA |0.4487(0.7692|0.6598 | 0.584
ND #g 3R 3+ NA | NA | NA | NA | NA | NA |0.4487|0.7692 |0.6598|0.5829
AD #g4) % 22538 | NA | NA | NA | NA | NA | NA |0.6951|1.1717|0.9499|0.9461
ND #F 4] % 255535 % | NA | NA | NA | NA | NA | NA |0.6944(1.1709|0.9433|0.9356
B/ 52 FHHE> - L& p 5110&£37 19p -
S BT ERANKEZ EVFAPHEL CFTALFHELET KT L T
e | \?/}ﬁab]’(j‘,f%\'\g‘#\rl"é R~ HEE P A

FEl B T ARRIEZ A ETR/AEMIRES -
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CBATERZ ANBRPENL - FL o A AL AT RESLE
oI P2FEIXF IR -AAEUERIF AT AR
£ 430 § 385 &9 iy | RETUAE
o (374 H 5 =) i LEEHE
B IR LA TR SGY g g | 0o
L
wr] 4% 2] e+ PP NGEe ]| o
FHEX RGP o 88889.84 0O 88,889.84 . .
R E G T o 8031643 0 80,316.43
N3 0 0
112 |2
2R JANE STREET FINANCIAL 0 70,336.18 0 70,336.18 0 0
LIMITED
iPBREL MR *\’ﬁ S 0 65,735.69 0 65,735.69
AP LAA D 0 0
BARCLAYS CAPITAL 0 55,257.92 0 55,257.92 0 0
LONDON
MORGAN STANLEY & CO. 0 100,516.13 0 100,516.13 0 0
LLC
¥ xR GOLDMAN SACHS AND 0 77,026.66 0 77,026.66
0 0
(113 £)[CO(NY)
# z 7 [CITIGROUP GLOBAL 0 68,939.73 0 68,939.73 0 0
# p % |MARKETS INC
% i+ J.P. MORGAN SEC'S - 0 67,783.60 0 67,783.60 0 0
FIXED INC.
MERRILL LYNCH 0 46,008.80 0 46,008.80 0 0
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