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(Z)BFHE-REETEREEFAGET A2 - 111 F
s % s ety || T8
(REG) (REG 5) 4.73% 15FEB2030 | FIXED RATE BOND 16 gos652 | 206
(RE0) 6 750 15,8208 o 144 | FIXED RATE BOND 1asosaer | LB
- ;
CQP HOLDCO LP/BIP-V CHIN (REG) 5.5% | o opre oo e ea901 7
(REG) 4.375% 158062020 | FIXED RATE BOND 12onsss | 158
(REG) (60 9 4.695% 15MAR200 | FIXED RATE BOND 1ogesaze | 158
;
COVMERCIAL METALS CO (REG) 4375% | (e 0 rrTE BOND 12 455,293 o3
(CRLEEé)R (Vr\{?é sE)I\;E;{;Z 1%TAhL2Coss§ " RESS | Fxep RaTE BOND 12,354,095 1.51
;
ENTEGRIS INC SER REGS (REG 5) 3.625% | 10 RATE BOND 12,196 661 50
(REG) (REG S) 8% 01AUG2029 | FIXED RATE BOND jogaas | 133
(REG ) 5.125% 157EB2026 | " | FIXED RATE BOND 10405971 | 12
(REG 57 9755 GAMARSORY o | FIXED RATE BOND wosmsn | 1Y
ey 7 5 oninzons o -+ | Fxep raTe BOND w0paa53 | 126
(REG )5 5% 15APR2020 | FIXED RATE BOND 051700 | 129
(REG$)5.75% 15MAY2020 | FIXED RATE BOND ozssor | 119
(ARG 5)5.75% 15NOV028 | FIXED RATE BOND oasaaso | 116
Z.Re%'_r“,f/?,xlémsggzgms (REG) (REG )| Fixep rate BOND 9,451,020 1.16
(REG) 6.625% 1502027 " | FIXED RATE BOND sss0178 | L0
SEASPAN CORP SER REGS (REG S) 5.5% | r1vED RATE BOND < 525 600 Lo
(6).\E/SV2EE>IE/S ogiA“ng\éggolNc SER 1448 (RES) | Fixep rate BOND 8,364,470 1.03
D ] [ R R
(REG) 6.15% 15MARZO32 | FIXED RATE BOND sossoo6 | 101

(2) RFE- AL &I ALATAFET AL - N ¥ 1 & -

(1) BRF R

BT i

B (%)

BBB

3.21%

BB

35.04%
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E R 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/JA | N/A | N/A | N/A | N/A | N/A | -3.69 10.37 13.27
;\ N2 zg 3 N/A | N/JA | N/A | N/A | N/A | N/A | N/A | -3.67 10.31 13.36
ND #g &' N/A | N/JA | N/A | N/A | N/A | N/A | N/A | -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 | N/A | N/A | N/A | NJ/A | N/A | N/JA | N/A | -13.14 | 10.23 6.26
ND # 4] | N/A | N/JA | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 6.27

. A2 %3] | N/JA | N/A | N/A | N/A | N/A | N/A | N/A | -12.81 6.96 3.15
“ AD # %] | N/A | N/A | N/A | N/JA | N/A | 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 # 3] | N/A | N/JA | N/A | N/A | N/A | N/A | N/A | -12.85 6.90 3.10

A2 %74 | N/A | N/A | N/A | N/JA | N/JA | N/JA | 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 # 3] | N/A | NJA | N/JA | N/A | N/A | N/A | N/A | -10.42 | 12.71 8.80

FAL KR ¢ Lipperi®4p(113/12/31) » 45 IR0 13 B2 -
(Z) 2REpErps-F > AP EEFTAREET=B" - B
e E N ENTENLTEZ R AN PARE 2 RIS (%)

Hp = = i - £ & I# L& R E

x = p

.. | A2#EAl | -6.72 -4.95 -0.35 2701 | NA | NA | 15.20
ﬁfr AD #g 3| -6.74 -4.95 -0.35 26.99 NA NA 15.22
a; N2 %3] -6.80 -5.03 -0.43 27.01 NA NA 15.20
ND #g 7| -6.74 -4.95 -0.35 26.98 NA NA 15.22

A2 57| 3.49 4.18 8.19 26.24 NA NA 9.70

E 4 AD g 7| 341 4.17 8.05 26.24 NA NA 9.66
= N2 g 7| 3.49 4.18 8.08 26.24 NA NA 9.70
ND #g 7| 341 4.17 8.05 26.24 NA NA 9.66

A2 g A 2.65 2.96 5.14 16.78 NA NA 4.40

AD 57| 2.49 2.94 4.97 16.66 NA NA 4.24
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o R’ Z B = 137 - & Z# TE | L& Pk s
o~ = p
A N2 #g 4] 2.75 3.06 5.24 16.89 NA NA 4.50
A 2.63 2.93 5.11 16.51 NA NA 4.11
e ND zg &
A2 %g7) 3.18 3.80 7.24 20.72 NA NA 3.70
2 | AD %3 3.19 3.80 7.24 21.36 NA NA 4.54
Bl N2 %R 3.35 3.96 7.25 21.39 NA NA 5.00
ND #g 3] 3.19 3.80 7.10 20.89 NA NA 4.26
B} A2 57 4.12 5.60 11.07 36.50 NA NA 26.40
i AD g7 4.10 5.63 11.10 36.30 NA NA 25.89
" N2 %% 3.98 5.55 11.46 36.86 NA NA 25.50
D #g 4] 3.97 5.48 10.95 35.29 NA NA 24.09
AL kR ¢ Lipperi® 4p(114/6/30) » 4b4p IR K32 o L £+ p 5110#£37 19p -
(2 )BT EREERAEZTT S
£ R 109 110 111 112 113
e N/A 1.56% 1.98% 1.99% 1.99%
%‘31.}2 ,: 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 ERLERXZBE A2 &%
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 f;r"**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 3]s 2% 3% | 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%\'\”‘i‘wl"é R~ HEE P A

FE B T ARRIEZ A E T /A EMIAES -

80




BT ERZANCBRRP I - F0 o AL EFESFR ARSI RE
WA L2 REP L AR EE T2 A
. N on e EEIREFG AL
RAERIESEW 4% ~ F”F;;&
e b = ) 2 W 1p o JUEA ~* =
B HET L (Frg i ~) A T
IR LENEL T R ETIIRES
'C/'L(C)RGAN STANLEY & CO. 0 100,516.13 0 100,516.13 0 0
GOLDMAN SACHS AND
0 77,026.66 0 77,026.66 0 0
113 |CO (NY)
# & |CITIGROUP GLOBAL
MARKETS INC 0 68,939.73 0 68,939.73 0 0
J.P. MORGAN SEC'S -
FIXED INC. 0 67,783.60 0 67,783.60 0 0
MERRILL LYNCH 0 46,008.80 0 46,008.80 0 0
J.P. MORGAN SEC'S - 0 59,301.15 0 59,301.15 0 0
FIXED INC.
yap |cABRLIAfEER 0 41,941.57 0 41,941.57 0 0
2 |FHRES®RFF AP 0 26,630.46 0 26,630.46 0 0
Sl Y T 0 26,570.43 0 26,570.43
“FLlapsanan 0 0
JEFFERIES AND CO INC 0 22,998.91 0 22,998.91 0 0
JERSEY C
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