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(Z)RFE-RIEHIAEEFTARER A2 - 1L F ¢
5 # 5 5 e
(REG) (REG 5) 4.73% 15FEB2030 | FIXED RATE BOND 170630 | 21
(RE0) 6 750 15,8208 o 144 | FIXED RATE BOND o750 | 186
- ;
CQP HOLDCO LP/BIP-V CHIN (REG) 5.5% | o opre oo 560,592 e
(REG) 4.375% 15AUG2020 | FIXED RATE BOND 13037601 | L4
;
COVMERCIAL VIETALS CO (REG) 4375% | (e 0 raTE BOND 12561005 o1
(REG) (REG 5) 3.75% 131AN2032 | FIXED RATE BOND 12617542 | 156
;
ENTEGRIS INC SER REGS (REG 5)3.625% | e errt 5oND 12 450 657 -
(REG) (REG S) 8% 01AUG2025 | FIXED RATE BOND ospa3 |
ey 7 5 oninzons -+ | D raTE BOND 10456902 | 130
(REG $) 8.75% 0156P2027 | FIXED RATE BOND josorzas | 129
(REG)9.75% 15MAY2020 | FIXED RATE BOND ogsso0s | 122
(REG 5)5.75% 1NOV2028 | FIXED RATE BOND osoasz | 119
SEASPAN CORP SER REGS (REG S) 5.5% | -0 RATE BOND 533777 10
m?é;(es.lgg/fllle\H/l;?{§33ch >R AT Fixep raTe BoND 8,824,391 1.09
(REG) 6.625% 1502027 " | FIXED RATE BOND 5715480 | 108
YF@I;R?) SSE;,AE%IgZ%gaLLC >R RS | ixep RaTE BOND 8,599,239 1.07
\9/%%(385 %gﬁtﬁgonuc PR FESS | FixeD RaTE BOND 8,544,256 1.06
DY JVILSON NG (REG)  4.75% | £1xEp RATE BOND § 255,895 1.02
S S 6 T 9 o | g |15
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£ R 104 | 105 | 106 | 107 | 108 | 109 | 110 | 111 112 113
A2 %4 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.67 | 10.31 | 13.27
#ro | AD#E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.69 | 10.37 | 13.27
e N2 #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.67 | 10.31 | 13.36
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -3.69 | 10.37 | 13.27

A2 %4 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.14 | 10.23 | 6.26

%5 AD #4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 | 6.27
N2 #7] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.14 | 10.23 | 6.26

ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -13.21 | 10.26 | 6.27

- A2 53] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.81 | 6.96 3.15
i (g AD #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.83 | 6.90 | 3.11
) N2 #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.81 | 6.96 3.15
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -12.85 | 6.90 | 3.10

A2 53] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -15.00 | 8.20 | 5.16

g% | AD %3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -14.49 | 8.36 5.21
(¥ ') | N2#£3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -14.69 | 8.15 5.76
ND #54] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -14.39 | 8.08 5.07

i A2 53] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -9.78 | 13.21 | 9.12
i (g AD #4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -10.36 | 12.96 | 9.25
@) N2 #3] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -10.36 | 12.92 | 9.69
ND #E4] | N/A | N/A | N/A | N/A | N/A | N/A | N/A | -10.42 | 12.71 | 8.80

TR %R ¢ Lippers® 4 (113/12/31) » L = BRI (p 114E 117 1p 4= { )5 -
(Z) 2R@mPEArps-F > AR LEFTARERT=B ~ 2 B
e E N ENTENLTEZ R AN PARE 2 RIS (%)

Hp = = i - £ & I# L& R E

|

A2 37 3.91 -3.08 1.61 24.43 NA NA 19.70

#r o | AD #273) 3.90 -3.10 1.63 24.52 NA NA 19.72

B N2 #23) 3.91 -3.16 1.53 24.43 NA NA 19.70

ND # 3] 3.90 -3.10 1.63 24.52 NA NA 19.72

A2 %57 1.91 5.47 5.47 29.70 NA NA 11.80

5= AD %3] 2.04 5.53 5.61 29.75 NA NA 11.90
N2 23] 2.01 5.57 5.57 29.66 NA NA 11.90

ND #g 3] 2.04 5.53 5.61 29.75 NA NA 11.90

A2 557 1.15 3.83 2.82 19.32 NA NA 5.60

AD #g 3] 1.21 3.73 2.70 19.23 NA NA 5.50

80




81

o Z @ > 137 - & ZE I# L& R E
= p
AR | N2 2R 1.15 3.93 2.82 19.30 NA NA 5.70
(3 . 1.21 3.87 2.69 19.07 NA NA 5.36
ND %3]
"% )
A2 Fg 3] 1.74 4.98 4.77 23.97 NA NA 5.50
BN | AD 7 1.64 4.87 4.58 24.72 NA NA 6.25
(%) | N2 27 2.10 5.51 5.20 25.38 NA NA 7.20
ND g 2] 1.50 4.74 4.43 24.23 NA NA 5.83
5 A2 37 2.45 6.67 8.37 40.00 NA NA 29.50
e g AD #g 7| 2.42 6.62 8.41 39.86 NA NA 28.94
%) N2 #g 4] 2.55 6.63 8.70 40.50 NA NA 28.70
ND #g & 2.68 6.76 8.50 39.18 NA NA 27.42
TR kR ¢ LipperI 44 (114/9/30) » & BILLf BIL(A 114E110 1p 4] L) A 4s 2 p S
110#37% 19p -
() BT EREERAEZ X
£ R 109 110 111 112 113
b N/A 1.56% 1.98% 1.99% 1.99%
FrE  REEIRT CERARATRE 4:;1? PR ERYA—SHE A4
gL F g H lﬁv’?%‘f CEEFFAB R L) FTIAET A B2 F
100# B2 3 % Fihdyp A& = p(110/3/19)3 § = A2 § * 5
() BT ERLERXFZBE A2 &%
EVER3 104 | 105 | 106 | 107 | 108 | 109 | 110 111 112 113
AD #E A AT E W R NA | NA | NA | NA | NA | NA |0.4354|0.7464|0.7194|0.7514
DAEAIATE W3 NA | NA | NA | NA | NA | NA |0.4354|0.7464|0.7194|0.7514
AD 5g A £ ~ 3+ NA | NA | NA | NA | NA | NA |0.4473|0.7668 |0.6734|0.6777
ND #g 3] £ ~3+ ¥ NA | NA | NA | NA | NA | NA |0.4473|0.7668 |0.6734|0.6777
D#EAl A XM (#*% )3 % | NA | NA | NA | NA | NA | NA |0.5691|0.9561|0.6640 |0.5092
é\ﬁ‘;"] AR (R )3 %1 NA | NA | NA | NA | NA | NA |0.5691|0.9561|0.6638|0.5081
éﬁi‘l R (R )3 i NA | NA | NA | NA | NA | NA |0.4487|0.7692|0.6598 | 0.584
KRR (R ) i NA | NA | NA | NA | NA | NA |0.4487|0.7692|0.6598|0.5829
AD #g 3] s 2L (8 G )3 %] NA | NA | NA | NA | NA | NA |0.6951|1.1717|0.9499 |0.9461
D #F 3] m 227 (8 'R )3+ % | NA | NA | NA | NA | NA | NA [0.6944|1.1709|0.9433|0.9356
Hip:Ai/s 2 5 HE A4+ p 52110837 197 -
S BRT-CERAREZ EPFFAPHEL CFTALGHEET CHKFTP oL o
BEPRLE VA RIEECFTAESREL I P ik




WL OB TR A E T /A EMAARES -

BT EREAOCERP IR - T AL LEFLF R
WEI LA LA ARSI AN 24
AR I ESEE
P HEF LA (Fr e ~)
B F % His &3+
'C/'L(C)RGAN STANLEY & CO. 0 100,516.13 0 100,516.13
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