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1st Coupon Date 03/22/2024 Reporting

Use of Proceeds
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W
t‘ "
W RIART R SR
FEF AL SHA (4 N/A N/A N/A N/A -3.5133% 14.3020% 0.6287% 1.7159% -9.1631% 8.2535%
EY 7’-1)
WL ERARTERG 57
ERFR *L,«,’;ﬁ SErAl e N/A N/A N/A N/A -5.7020% 10.0381% -0.4107% 0.2641% -7.0348% 7.7985%
LY
[ "
*\1\ [ % 5*““] (_% N/A N/A N/A N/A -3.5133% 14.3020% 0.6287% 1.7159% -10.7930% 9.6566%
P &
=)
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B - % ERIHET - 1134E3H31H

F L H
THH 1 A AT ={EH | BAONEA | R | REO=EF | &R AF | B HFE | BEERER | AeEarH

HIH 1k
ﬁﬁggﬁgi%ﬁg%@if& 4.46 6.11 8.30 5.40 1047 | 1327 1518 | 20140206
%@?ﬁfiﬁgiﬁf;@& 117 6.38 751 1.49 10.35 19.68 | 20140925
Eﬁ;??;iffiﬁg{i’?;;& 3.54 6.05 9.85 3.48 7.27 5.66 33.36 | 20100916
*ﬁgg}?giéég%i%?& 1.18 7.41 8.24 0.25 8.61 12.42 1494 | 20140206
iﬁi&?ﬁﬁiﬁiﬁ%ﬁr@iﬁ& 4.45 6.11 8.32 4.96 9.11 9.64 1098 | 20140206
/@iﬁfﬁ%ﬁiﬁﬁ%ﬁﬁ@ﬁ 1.17 6.38 7.51 130 10.61 2027 | 20140925
Eﬁ;?é{ggi?g{i?;;& 3.53 6.05 9.85 3.48 7.57 5.95 3372 | 20100916
Eﬁi@%ﬁﬁiﬁiﬁ%;%?& 1.18 7.41 8.25 0.16 8.66 12.06 1463 | 20140206
Eﬁ;??;j;ﬁi?giﬁ;gj& 3.53 6.05 9.84 3.48 7.54 5.92 1369 | 20130903
%{?ﬁﬁiﬁigzéﬁgg% 3.73 6.45 10.67 5.39 579 | 20190920
/ﬁﬁg{?ﬁfﬁiﬁﬁ j\g@& 1.17 6.38 7.51 131 10.51 1278 | 20171023
Eﬁ;gg{gfiﬁgiﬁ;@& 3.53 6.05 9.84 3.48 7.30 643 | 20171023
ﬁﬁ;gfjg/ii?g%%%%& 1.18 7.41 8.25 0.08 8.74 9.77 20171023
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BT AHARTEAR XA
ﬁ*ﬁlfﬁﬁ}ia\ﬁaﬁ} sk 4,
2024# 03" 31p

Hix 5%/%

P

LED 2019# 2020# 2021 # 2022+ 2023#
Tri47 |am 0 0 0 0 0
o F NA NA NA 0. 00% 0.00%
5 £ 38 0 0 0 0 0
o F NA NA NA 0. 00% 0.00%
ik L EX1] 0 0 0 42, 358, 697 38, 352, 812
o F NA NA NA 1. 46% 1.43%
w7 £3f 0 0 0 4, 938, 221 4, 545, 643
o F NA NA NA 0.17% 0.17%
= £ 0 0 0 0 0
7o F NA NA NA 0. 00% 0.00%
His g £ 3F 0 0 0 306, 504 217,873
o F NA NA NA 0.01% 0.01%
&3t £%F 0 0 0 47, 603, 422 43,116, 328
o F 1.67% 1. 60% 1. 65% 1. 64% 1.61%
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PR #ER LA wE/ k& 5 Ao £ <) W e de(< B )
20232 Citigroup 0 155, 129 155, 129 0 0 0
GOLDMAN SACHS & CO LLC 0 154, 996 154, 996 0 0 0
MORGAN STANLEY & CO INTERNATI 0 122, 788 122, 788 0 0 0
MORGAN STANLEY 0 113, 173 113, 173 0 0 0
JP MORGAN SECURITIES LLC 0 107, 848 107, 848 0 0 0
2024 & BANK OF AMERICA SECURITIES IN 0 75, 863 75, 863 0 0 0
017 01p MORGAN STANLEY 0 53, 7184 53, 7184 0 0 0
2 GOLDMAN SACHS & CO LLC 0 50, 186 50, 186 0 0 0
037 31p MORGAN STANLEY & CO INTERNATI 0 41,534 41,534 0 0 0
BARCLAYS CAPITAL INC 0 36, 060 36, 060 0 0 0
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HAr : e
112 # 12 A 31 & 111 % 12 A 31 =&
& ] % £ kil %

®A
L AR B A R R T)
(RBA12FRIE12A31 8 RASH 2
$36, 469, 676 £$36, 437, 638) $ 34, 327, 066 1.33 % 33,075, 161 1.18
L EAR A R A AR (M E - A)
(REI2ERIIIF12A318 RA5 54
$147, 359, 227 & $145, 662, 019) 121, 588, 016 4. 71 106, 387, 487 3.82
LA AR A ) - AR (M A +)
(BBRI2FEAEIIF12A318 A 50 4

$2,353, 011, 780 $2, 726, 532, 786) 2,210,181, 788 85.51 2,366,330,643  84.95
BT MIER R F) 165, 424, 892 6. 40 229, 204, 527 8.23
BB AT BB EA(MIET) 761, 900 0.03 122, 990 -
B A B (F3E+) 42, 230, 680 1.63 45, 044, 308 1.62
A E B R A (M &) 26, 902, 052 1.04 23, 005, 029 0.83
R A S 2,601, 416, 394 100. 65 2,803,260,145 _100. 64
& fii
B E & A B mR(MEt) ( 5,204, 408) ( 0.20) ( 3,654,820) (  0.13)
JE A 4532 B (4325 ( 3, 165, 126) ( 0.12) ( 3,383,515) ( 0.12)
AR B ( 374, 616) ( 0.02) ( 398,474) ( 0.01)
B S SRR A AR (RS R ) ( 7,833, 201) ( 0.30) ( 10,186, 718) (  0.37)
AL AR (R ET) ( 124, 334) ( 0.01) ( 130, 116) (__ 0.01)
# i -3t ( 16, 701, 685) ( 0.65) ( 17, 753, 643) (___0.64)
A $  2584,714,709 100.00 $  2,785,506,502 _ 100.00

(HikR)



B meHa
111 # 12 B 31 8

112 # 12 A 31 &

R A -ARE (R 8 A)-3 & % $ 348, 439, 397 $ 323, 055, 966
%% A -BEAA (Ao A 237 & % 788, 040, 172 842, 719, 436
%% A -CHAA (Fe 8- 4 % 204, 530, 621 236, 623, 252
FHAE-ARA(FRELT)-£4
(USD 3,219, 094. 62&USD 2, 951, 549. 04) 98, 938, 873 90, 636, 168
FRHA-BMA(RAR)-£4
(USD 255, 748. 89.2USD 290, 818. 09) 7, 860, 442 8, 930, 442
FHA-ARA(FRLA) R
(AUD 254, 540. 26 2 AUD 240, 517. 32) 5, 347, 222 5, 036, 381
W A-BEAA (A AR)-RE
(AUD 374, 793. 23 &AUD 355, 127. 09) 7,873, 421 7,436, 285
FEWA-ARAY (FERAA)-ARYE
(CNY 5,942, 138. 61 &CNY 5, 407, 438. 49) 25, 644, 747 24, 025, 410
FEA-BIAA (R AR )-ARME
(CNY 62,193, 907. 14 &CNY 71, 798, 863. 65) 268, 412, 960 319, 004, 486
7 A -SHAA (Fe 8 )37 & M 278, 349, 754 279, 844, 308
FRA-SEA (LR )-£4
(USD 1,727, 871. 09&USD 2, 155, 805. 13) 53,106,118 66, 200, 464
R A-SEA (fAR)- AR
(CNY 64, 348, 938. 98 &CNY 74, 057, 965. 35) 277,713, 525 329, 041, 742
FRA-INRR ¥ 5% 220, 457, 457 252, 952, 162
$ 2,584, 714, 709 $ 2, 785, 506, 502
BATAES S A R -ASAA (REe 8 A)-# & % 27,046,874. 0 27,035, 924. 1
BTN S B R -BAA (A T)-3 & % 112,170, 907.5 124, 423, 595. 6
BAT IS B B -CH A (B 8 0)-#F & % 30, 915, 094. 9 36, 136, 692. 6
BT R B4 R AR (REL AR )-£4 283, 314. 0 284, 865. 9
BATANS AHEM-BRA (AL at)-£4 39, 968. 5 46, 930. 1
AT 9% S B -ASAR (R e A ) ) - 23, 080.8 23, 283.2
AT AN % B AT B (e 8 ) - 72,973, 1 68, 484.3
BTN BB -ABA (RAe L) AR Y 502, 205. 1 494, 749. 8
BAT AN S B4 BB (B A R)- AR 12,416, 901.8 14,167, 554. 7
BTSN % BB A -SHAA (B B A )-#7 & ¥ 40,464, 131. 5 41,092, 254. 9
AT S B B -SHA (RLat)-£4 230, 743. 2 207, 307, 1
AT SN % B A -SHAR) (Fe 4 A))- AR K 10,449, 179.4 11, 889, 950.4
AT SN B B - TASRA - %7 & % 21,610, 644. 9 26,935, 004. 9

(k")




B meHT

112 % 12 A 31 8 111 # 12 A 31 &

B RAL T R A AR (R0 1)-4 & % $ 12. 8828 b 11. 9491

BRALTE T A B (Fe 8 1)-3 & % $ 7.0254 $ 6. 7730

AL T30 R A-CHA (AL B)-3 & % $ 6.6159 $ 6. 5480

HRATHFTA-ARY (REAA)-E4 $ 349. 2199 $ 318.1714

(USD 11.3623&.USD 10.3612)

BRALF$TA-BAA (R A)-%4 $ 196. 6659 $ 190. 2924

(USD 6. 39884USD 6.1968)

BT A AR (RE A )R $ 231. 6740 $ 216. 3097

(AUD 11.0282ZAUD 10.3301)

B WA F305% 7 A -BIRA (8282 $ 107. 8948 $ 108. 5838

(AUD 5. 1360&AUD 5.1855)

B4 T A AR (R 8- AR $ 51. 0643 $ 48. 5607

(CNY 11. 8321 &CNY 10.9296)

B WA T H T A -BRA (B A T)- AR $ 21. 6167 $ 22. 5166

(CNY 5. 0088 &CNY 5.0678)

B R4 P55 T A SR (608 3)-37 &% $ 6. 8789 $ 6. 8101

HERATHFRAE-SAA (R LY)-£4 $ 230. 1525 $ 222, 6665

(USD 7.4883&USD 7.2511)

B H AP FF A-SHA (88 R)-ARM $ 26. 5775 $ 27. 6739

(CNY 6.1583&CNY 6.2286)

B R AP A -TARA -3 & % $ 10. 2013 $ 9. 3912
BRMBREAMEL RMBREAZ -0 HHER LM

EFK: mesm Eﬁ‘% TR fé‘ﬁ]s

py B



i MESR

1 EBAT A/ B/ B
& W Firdi i H b (21) 1% R AT 5L (D)
# % #_ 1124128318 1114124318 1124128318 1114124318 _ 1I12412R318 1114124318
LT AR R
LY |
T 0 1/2 02/28/26 8 34,327,066 $ 33, 075, 161 - - 1.33 1.19
L AR A Rk
Ll BN
SUNAC 6 09/30/25 127, 817 = 0.01 - 0.01 -
SUNAC 6 1/4 09/30/26 111, 794 - 0.01 - - -
SUNAC 6 1/2 09/30/27 195, 194 - 0.01 . 0.01 -
SUNAC 6 374 09/30/28 251, 778 - 0.01 - 0.01 =
SUNAC 7 09/30/29 239, 434 - 0.01 - 0.01 -
SUNAC 7 1/4 09/30/30 94, 799 - 0.01 - - -
SUNAC 1 09/30/32 99, 509 - - - o -
YUZHOU 8.3 05/27/25 497, 062 735, 380 0.05 0.05 0.02 0.03
YUZHOU 7.85 08/12/26 1, 309, 604 1,863,812 0.21 0.21 0.05 0.07
KAISAG 11 1/4 04/16/25 - 1, 061, 346 - 0.04 - 0.04
2, 926, 991 3, 660, 538 0.11 0.14
#*H
ZFFNGR 2 3/4 05/25/27 9,731,270 8, 342, 987 0.06 0. 06 0.38 0.30
ADJGR 1 7/8 01/14/26 2,417,974 2, 687, 025 0.03 0.03 0.09 0.09
ADIGR 2 1/4 01/14/29 2,225,029 2,195, 628 0.03 0.03 0.09 0.08
14, 374, 273 13, 225, 640 0. 56 0. 47
£
MCAIRH 8 3/8 05/01/28 12,963,112 - 0.08 = 0.50 =
ARWLN 6 11/15/26 - 5, 782, 853 E 0.06 - 0.21
12,963,112 5,782, 853 0.50 0.21
A
EUROB 7 01/26/29 17, 435, 828 - 0.09 - 0.68 -
e
INTRUM 3 1/2 07/15/26 14, 494, 548 13, 865, 837 0,06 0. 06 0.56 0.50
AE
F 4 11/13/30 6, 895, 781 - 0.02 - 0.27 -
F4.95 05/28/27 34,138, 801 32, 633, 999 0.08 0.08 1. 32 1.17
LPLA 4 03/15/29 7,146, 747 - 0.03 - 0.28 -
IRM 7 02/15/29 11,211,935 - 0.04 - 0.43 -
59, 393, 264 32, 633, 999 2. 30 117
=R
LOUBID 4 1/4 09/30/24 - 13, 704, 085 - 0.17 - 0.49
EA&E
BITELY 4 5/8 01/05/26 - 7,714,613 - 0.06 - 0. 27
# M
LNCFIN 8 5/8 04/01/24 - 15, 799, 922 - 0.06 - 0.57
121, 588, 016 106, 387, 487 4.7 3.82
L AR 2 ) fi
#bA]
BENTLR 9 3/8 05/15/28 6,083, 772 - 0.03 - 0.24 -
AR D
MINAU 9 1/4 10/01/28 4,284, 619 - 0.01 - 0.17 -
e &
PETBRA 5.6 01/03/31 7, 664, 080 18, 567, 890 0.01 0. 04 0.30 0. 67
RDEDOR 4.95 01/17/28 18, 460, 732 17, 892, 572 0.13 0.13 0.71 0.64
26,124,812 36, 460, 462 1.01 1.31




n MG

15 AT RO/ B/ Bk

& B b H b (iE]) 1 RAESL(ED)
# #* 1 4 M 112%£125318 1114125318 1124124318 1114£128318 _ 1124124318 114124318
L EAR 2 E) R
ik 23
BCULC 3 7/8 01/15/28 $ 10,498,739  § 10, 003, 967 0.02 0.05 0.41 0.36
BCULC 5 3/4 04/15/25 - 7,655, 121 - 0.05 - 0.27
10, 498, 739 17, 659, 088 0.41 0.63
g
SELNSW 8 04/01/26 9,587, 757 8,010,612 0. 04 0.04 0.37 0.29
SELNSW 10 07/01/26 - 3, 828, 674 - 0.08 - 0.14
DUFNSK 3 3/8 04/15/28 - 5,477, 000 - 0.03 - 0.20
9,587, 757 17, 316, 286 0.37 0.63
& #
WONCHT 4.7 01/22/28 6, 600, 648 9, 666, 755 0.09 0.09 0.25 0.35
VTRCOM 4 3/8 04/15/29 4,422, 060 5,438, 632 0.07 0.07 0.17 0.19
VIRFIN 6 3/8 07/15/28 1, 990, 860 - 0.05 - 0.08 -
13,013,568 15, 105, 387 0.50 0.54
¥ B AR
TIFSLN 3 3/4 04/15/29 9,371,970 7, 348, 846 0.05 0.05 0.36 0. 26
EAGRUY 5 3/8 05/01/23 - 7,640, 448 = 0.13 = 0.27
SUNAC 6 1/2 01/10/25 - 2,503, 469 - 0.07 - 0.09
9,371, 970 17, 492, 763 0. 36 0.62
-4 bo B
ECOPET 6 7/8 04/29/30 9,737, 635 8, 943, 447 0.02 0.02 0.38 0.32
ECOPET 8 7/8 01/13/33 3,142, 406 - = = 0.12 =
ECOPET 8 5/8 01/19/29 3,288, 645 - 0. 01 - 0.13 ®
TIGO 4 1/2 04/27/31 6,117, 988 6,185, 844 0.03 0.03 0.23 0.22
22, 286, 674 15,129, 201 0. 86 0.54
£ 3
SAZKAG 7 7/8 04/30/29 7,014, 493 - 0.04 - 0.31 -
#®E
SHAEFF 2 3/4 10/12/25 13,373, 839 12, 559, 887 0.05 0.05 0.52 0.45
ZFFNGR 2 1/2 10/23/27 9, 567, 942 10, 894, 664 0.05 0.07 0,37 0.39
TCHEN 2 07/15/25 13, 328, 136 = 0.03 = 0.52 2
THYELE 4 3/8 07/15/27 13, 190, 347 11, 741, 551 0.04 0. 04 0.51 0,42
CHEPDE 4 3/8 01/15/28 6, 649, 990 10, 146, 188 0.03 0.06 0,26 0. 36
PFLEID 4 3/4 04/15/26 3, 749, 890 7,971,315 0.04 0.07 0.14 0.29
MAHLGR 2 3/8 05/14/28 8, 763, 753 7,150,117 0.04 0.04 0.34 0. 26
GRUPHA 6 3/4 05/15/30 10, 844, 260 - 0,10 - 0.42 -
CHEPDE 7 1/2 05/15/30 3,627,573 - 0.01 - 0.14 -
83, 095, 730 60, 463, 722 3.22 2.17
a3 T
GRFSM 2 174 11/15/27 7,436, 598 6, 656, 671 0.03 0.03 0.29 0.24
CLNXSM 2 02/15/33 2,908, 737 - 0.01 - 0.11 -
CLNXSM 2 09/15/32 2,916, 286 = 0.01 - 0.12 -
GRFSM 3 7/8 10/15/28 8,827,227 7, 862, 585 0.02 0.02 0.34 0.28
CLNXSM 1 09/15/27 - 5, 488, 447 - 0.02 - 0.20
LORCAT 5 1/8 09/30/29 - 2,811,584 - 0.02 - 0.10
22, 088, 848 22,819, 287 0. 86 0.82
#M
HUHTAM 4 1/4 06/09/27 3,416, 095 3,221, 608 0.02 0.02 0.13 0.12
STERV 7 1/4 04/15/36 17, 543, 520 17, 140, 936 0.18 0.18 0.68 0. 61
20, 959, 615 20, 362, 544 0.81 0.73




Y s ¥R

1h SR AT LAY/ B BR/ % B
& W _ B F k(] 16 5% 3 & F bk (352)

# i # 1124124318 1114124318 1124124318 1114128318 _ 1124124318 114124318

L AR 2 3] fk

=8
ORANOF 4 7/8 09/23/24 $ 6,837,698 & 6, 747, 658 0.02 0.02 0. 26 0.24
COFP 3.58 02/07/25 34,413 2, 206, 450 0,02 0.02 - 0.08
ERAFP 7 05/22/28 3,479,175 B 0.02 - 0.14 -
ILDFP 5 3/8 02/15/29 6, 994, 598 - 0.03 - 0.27 =
SFRFP 4 1/8 01/15/29 8,827,035 8, 150, 020 0.06 0.06 0.34 0.29
TEREOS 7 1/2 10/30/25 13, 894, 390 13, 290, 996 0.09 0.13 0.54 0. 48
COFP 6 5/8 01/15/26 142, 278 7,226, 490 0.10 0.10 0.01 0.26
COFP 5 1/4 04/15/27 74, 404 3, 368, 731 0.04 0.04 - 0,12
ILDFP 5 1/8 10/15/26 15, 023, 687 13, 507, 521 0.04 0.04 0.58 0.48
BGRKNG Float 11/01/26 12, 052, 663 11, 328, 598 0.05 0.06 0.47 0.41
RXLFP 2 1/8 12/15/28 15, 873, 459 14,329,111 0.08 0.08 0.61 0.51
IPDEBV 8 06/15/28 7,969, 036 - 0.04 - 0.31 -
BANIJA 7 05/01/29 6, 184, 563 - 0.03 - 0.24 -
SFRFP 5 7/8 02/01/27 % 8, 661, 704 5 0.03 - 0.31
SFRFP 4 07/15/29 - 12, 788, 236 - 0.13 - 0.46
TEREOS 4 3/4 04/30/27 - 6,178,888 - 0.06 - 0.22

97, 387, 399 107, 784, 403 3.71 3.86

£y
ROLLS 1 5/8 05/09/28 14, 049, 101 10, 476, 418 0.08 0.07 0.54 0,38
PTECLN 4 1/4 03/07/26 11,018, 941 23, 345, 779 0.09 0.21 0.43 0.84
VMED 4 1/8 08/15/30 13,517, 651 14, 272, 679 0.08 0.10 0.52 0.51
PINEFI 3 1/4 09/30/25 3,819, 305 - 0.01 - 0.15 -
VRGMDF 4 7/8 07/15/28 14, 494, 405 12, 086, 705 0.04 0.08 0.56 0.43
CPKLN 6 1/2 08/28/26 8, 060, 337 7,262, 380 0.08 0.08 0.31 0.26
ASSDLN 3 1/4 02/16/26 7,293, 334 23,328,970 0.01 0.03 0.28 0. 84
CPKLN 4 1/2 08/28/27 5,858, 778 5, 255, 557 0.07 0.07 0.23 0.19
PFDLN 3 1/2 10/15/26 13, 767, 088 9,003, 099 0.11 0.08 0,53 0.32
DAVLLO 5 1/2 06/15/27 11,197, 351 9,123, 652 0.05 0.05 0.43 0.33
OCDOLN 3 7/8 10/08/26 7,025,916 14, 150, 877 0.04 0.10 0,27 0.51
ASSDLN 4 1/2 02/16/26 4,652, 234 3,909, 351 0.03 0.03 0.18 0.14
PINEFI 3 5/8 11/15/27 10, 858, 095 9, 856, 670 0.10 0.10 0. 42 0.35
VOYCAR 5 7/8 02/15/27 9, 550, 516 10, 405, 647 0.13 0.13 0.37 0.37
TRAVEL 10 1/4 04/28/28 5, 021, 258 - 0.04 - 0.20 -
HTHROW 3 7/8 03/01/27 12, 307, 842 10, 715, 033 0.12 0.12 0.48 0.38
MCLAUT 7 1/2 08/01/26 7,971, 952 6, 884, 795 0.05 0.05 0.31 0.25
DRXLN 6 5/8 11/01/25 7,474, 202 13, 151, 664 0.05 0.09 0.29 0.47
TIMTIN 7 3/4 10/15/25 13, 496, 924 12, 408, 756 0.06 0. 06 0.52 0.45
STYRO 3 3/4 07/15/26 - 3, 046, 748 - 0.02 - 0.11
STYRO 2 1/2 01/15/26 - 5, 668, 172 - 0.03 - 0.20
MLRHOM Float 05/15/28 - 4,884, 364 - 0.04 = 0.17
DRXLN 2 5/8 11/01/25 - 3,513, 305 - 0.05 - 0.13
BOPRLN 7 5/8 11/30/25 - 8,861, 982 - 0.07 - 0.32
MLRHOM 7 05/15/29 - 7,175, 536 - 0. 06 - 0.26
ICELTD 4 3/8 05/15/28 2 5, 377, 466 - 0.08 - 0.19
CONSTE 4 7/8 07/15/27 - 7, 546, 927 - 0.04 = 0.27
VMED 5 1/4 05/15/29 - 9, 648, 923 - 0.09 - 0.35
BMELN 3 5/8 07/15/25 - 12, 141, 520 - 0.09 - 0.44

181, 435, 230 263, 502, 975 7.02 9.46




B MeNa

1 SR AT RCAR/ @ R/ A B
& WM Ffn g o 2 H sy b (1) 15 3% 3 & F 4 b (322)
% # # W 1124£12438148 11412A318 11241243818 1114128318 _ 1124124318 1114124318
AR A 8]
ST ]
TIGO 4 1/2 04/27/31 $ 10,282,333 § 10, 396, 378 0.05 0.08 0.40 0.37
%
MPEL 5 3/8 12/04/29 6,231,583 5,681, 962 0.02 0.02 0.24 0.20
PYRZ
TEVA 1 7/8 03/31/27 15,512, 834 13, 265, 406 0.07 0.07 0.60 0.48
TEVA PHARM FNC 4,830, 423 4, 076, 244 0.02 0.02 0.19 0.15
ENOIGA 5 7/8 03/30/31 6,513,899 " 0.04 - 0.25 =
TEVA 3.15 10/01/26 14, 248, 053 13, 442, 120 0.01 0.01 0.55 0.48
TEVA 7 7/8 09/15/29 6, 643, 001 - 0.03 - 0.26 -
47,749, 210 30, 783, 770 1.85 111
B
GRNKEN 5.55 01/29/25 16, 942, 583 16, 188, 078 0.11 0.11 0. 66 0.58
BHARTI 4 3/8 06/10/25 - 7,450, 682 - 0.03 - 0.27
16, 942, 583 23, 638, 760 0.66 0,85
B A
LDOIM 2 3/8 01/08/26 16, 624, 464 15, 545, 598 0.10 0.10 0. 64 0.56
INWIM 1 7/8 07/08/26 9, 068, 190 8, 340, 756 0.03 0.03 0.35 0.30
TITIM 7 7/8 07/31/28 3,789, 098 - 0,01 - 0.15 -
INTDGP 10 11/15/28 7, 086, 889 B 0.05 - 0.27 =
TITIM 5.303 05/30/24 9,184, 540 - 0.02 - 0,36 B
TELECOM ITALIA - 9,237, 565 - 0.03 - 0.33
GAMMAB 5 1/8 07/15/25 - 11, 257, 127 - 0.06 - 0.40
45,753, 181 44,381, 046 1.77 1.59
B &
SOFTBK 3 7/8 07/06/32 11,699, 014 8,884, 083 0.07 0.07 0.45 0.32
K AE
LNZING 5 1/4 05/15/29 5,169, 726 5,739, 785 0.05 0.05 0. 20 0.21
GRAANU 4 5/8 10/15/26 4,768,332 5,206, 791 0.05 0.05 0.19 0.19
CABBCO 8 3/4 05/01/28 13, 741, 530 - 0.09 - 0.53 -
23, 679, 588 10, 946, 576 0.92 0.40
ar
NGMCHI 4 3/4 02/01/27 5, 853, 665 5,453,618 0.03 0.03 0.23 0.20
STCITY 6 1/2 01/15/28 14, 262, 269 12, 016, 194 0.10 0.10 0.55 0.43
WYNMAC 5 5/8 08/26/28 6,484, 977 5,957, 034 0.02 0.02 0.25 0.21
26, 600. 911 23,426, 846 1.03 0.84
&
PEMEX 6 5/8 06/15/35 8,226, 822 7,834, 502 0.01 0.01 0. 32 0.28
PEMEX 6.7 02/16/32 24, 062, 063 22,829, 338 0.01 0.01 0.93 0.82
PEMEX 6 1/2 03/13/27 35, 725, 034 34, 938, 585 0.02 0.02 1.38 1.25
KUOBMM 5 3/4 07/07/27 18,103, 644 19, 084, 574 0.15 0.15 0. 70 0.68
PEMEX 4 3/4 02/26/29 - 15,533, 263 - 0.05 - 0. 56
TOTALP 6 3/8 09/20/28 - 7,254,120 - 0,05 - 0.26
86,117,563 107, 474, 382 3.33 3.85
#M
SIGHCO 5 3/4 05/15/26 12,191,818 9,512, 438 0.06 0.06 0.47 0.34
ADRBID 9 11/15/25 8,603,217 12, 470, 294 0.08 0.17 0.33 0.45
TRIVIU 3 3/4 08/15/26 5,210, 563 19, 105, 881 0.03 0.10 0.20 0.69
QPARKH 2 03/01/27 9,473,578 23, 459, 812 0.05 0,13 0.37 0.84
TMOBNL 3 3/4 01/15/29 11, 820,472 - 0. 05 - 0.46 -



Yl Ms%R

16 AT R4/ @ R/ A B AR
£ W Fn g2 FH ok (iE]) 158K AEH(E2)
i i #_ 112#12H8318 1114124318 1124124318 1114128318 _ 1124124318 114124318
LA AR ) i
#M
GTCRWM 8 1/2 01/15/31 $ 12, 772, 533 = 0.05 = 0. 49 -
TMOBNL 5 1/2 01/15/30 - 10, 821, 382 - 0.07 - 0.39
PRMHLD 6 3/8 03/01/27 - 9, 856, 082 - 0.09 = 0.35
60, 072, 181 85. 225, 889 2.32 3.06
3]
CAPACK 2 3/8 11/01/27 7, 394, 285 6, 139, 247 0. 04 0.04 0.29 0.22
CANPCK 3 7/8 11/15/29 5, 296, 440 - 0.03 - 0.20 -
12, 690, 725 6,139, 247 0.49 0,22
X
VERISR 5 1/4 02/15/29 17, 906, 681 14,561,917 0.05 0.05 0.69 0.52
DONSS 2 09/29/28 8, 205, 217 7,231,815 0.09 0.09 0.32 0.26
VERISR 9 1/4 10/15/27 3, 666, 033 3,458, 590 0.02 0.02 0.14 0.12
29, 777, 931 25,252, 322 1.15 0.90
AR
CCK 3 3/8 05/15/25 15, 548, 696 14, 922, 584 0.08 0.08 0.60 0. 54
LEVI 3 3/8 03/15/27 16, 850, 258 15,471, 099 0.11 0.11 0.65 0. 56
BDC 3 7/8 03/15/28 4, 063, 644 3, 707,177 0.04 0.04 0.16 0.13
01 2 7/8 02/15/25 5, 047, 579 4,754, 706 0.03 0.03 0.20 0.17
BNC 6 1/2 10/02/25 9,897, 898 14, 953, 455 0.08 0.13 0.38 0. 54
ARGID 2 1/8 08/15/26 7,609, 004 6, 887, 036 0.03 0.03 0.29 0.25
WG 2 374 07/15/28 4, 355, 883 13,571, 218 0. 04 0.14 0.17 0.49
AVIR 3 7/8 07/15/28 18, 348, 817 13, 729, 059 0.14 0.11 0.71 0. 49
WG 2 1/4 08/15/31 15, 026, 064 7, 848, 783 0.11 0.07 0.58 0.28
BDC 3 3/8 07/15/31 7,510, 134 - 0.08 - 0.29 -
SOLEIN 9 5/8 11/15/28 10, 977, 492 - 0.05 - 0.42 -
ADT 4 1/8 08/01/29 7, 090, 059 B 0,02 - 0.27 -
ADAHEA 5 1/8 03/01/30 14, 178, 290 12, 695, 713 0.10 0,08 0.55 0. 46
AL 7 1/4 02/15/28 6,997,135 - 0.03 - 0,27 -
AAL 8 1/2 05/15/29 7,005, 101 - 0. 02 - 0.27 -
ARGID 5 1/4 04/30/25 5, 986, 624 - 0.03 - 0.23 #
AMPBEV 4 09/01/29 7,825,715 - 0.03 - 0.30 -
ASCRES 8 1/4 12/31/28 7,768, 117 12, 089, 862 0. 05 0.13 0.30 0. 43
ASCRES 5 7/8 06/30/29 7, 156, 722 2, 743, 790 0. 06 0.03 0.28 0.10
ASHWOO 4 5/8 08/01/29 9,968, 715 9,055, 817 0.10 0.10 0.39 0.32
BHCCN 5 01/30/28 2, 827,559 5, 983, 761 0.02 0.03 0.11 0.21
BHCCN 4 7/8 06/01/28 1,861,373 1,971, 484 0.01 0.01 0.07 0.07
CHTR 4 1/2 08/15/30 6, 947, 954 6, 362, 084 0.01 0.01 0.27 0.23
CYH 6 7/8 04/15/29 4,018, 847 6, 384, 684 0. 01 0.02 0.16 0.23
CYH 4 3/4 02/15/31 14, 550, 687 6, 737, 857 0. 05 0,03 0. 56 0.24
CNX 7 3/8 01/15/31 12, 326, 363 11, 682, 709 0. 08 0.08 0.48 0.42
CZR 4 5/8 10/15/29 2,225, 140 2,002, 849 0.01 0.01 0.09 0.07
CALDER 11 1/4 06/01/28 6,126,318 - 0.03 - 0.24 -
CPN 4 1/2 02/15/28 10, 982, 307 10, 336, 197 0.03 0.03 0.42 0.37
CCL 10 3/8 05/01/28 11, 397, 108 10, 696, 391 0.02 0. 02 0.44 0.38
CE 6.165 07/15/27 15, 768, 053 15, 168, 830 0.03 0.03 0.61 0.54
CHTR 4.2 03/15/28 14, 784, 765 14,137, 042 0.04 0.04 0.57 0.51
CQP 4 1/2 10/01/29 17, 625, 355 16, 615, 485 0. 04 0. 04 0. 68 0. 60
CITPET 8 3/8 01/15/29 4, 244, 269 - 0. 01 - 0.16 B
CIVI 8 3/8 07/01/28 14, 507, 707 - 0.03 - 0. 56 =

s 10
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1 T AT LY/ @R/ 5 B
£ Nndrib gty T ok (dE]) 1638 5 A B b (352)

% .4 G4 #i_ 112#£12H318 114128318 1124128318 1114124318 _ 1124124314 1114124818

L LA 2 8

EY:|
COLGTE 5 7/8 07/01/29 $ 4,498,037 § - 0.02 - 0.17 -
CRK 6 3/4 03/01/29 13, 446, 962 13, 181, 494 0. 04 0.04 0.52 0.47
COTY 6 5/8 07/15/30 12,678, 310 - 0.05 - 0. 49 -
CRWD 3 02/15/29 6, 948, 876 - 0.03 - 0.27 =
DAR 6 06/15/30 11, 533, 808 - 0.04 - 0.45 .
DISH 11 3/4 11/15/27 12, 389, 984 9, 054, 920 0.01 0.01 0.48 0.33
DISH 5 1/4 12/01/26 4,177,728 4,096, 768 0.01 0.01 0.16 0.15
DISH 5 3/4 12/01/28 9, 975, 352 3,880, 084 0.02 0.01 0.39 0.14
EQW 5 1/2 07/15/28 4,592,132 4,119,324 0.02 0.02 0.18 0.15
EQ 4 1/2 01/15/29 5, 826, 619 11,052, 155 0.03 0.05 0.23 0.40
CZR 8 1/8 07/01/27 7,095, 105 6,803,518 0.01 0.01 0.27 0.24
EQMSRM 9 05/15/28 7, 335, 640 - 0.02 - 0.28 =
F 6.1 08/19/32 26, 354, 433 24, 181, 459 0.05 0.05 1.02 0.87
FYBR 8 5/8 03/15/31 10, 193, 347 - 0.04 - 0.39 -
FWRD 9 1/2 10/15/31 6, 003, 960 - 0.03 - 0.23 -
GLT 4 3/4 11/15/29 9,558, 988 8, 344, 632 0.09 0.09 0.37 0.30
HEES 3 7/8 12/15/28 11, 177, 459 - 0.03 - 0.43 =
HCA 5 5/8 09/01/28 18, 898, 521 18, 356, 628 0. 04 0. 06 0.73 0.66
HILCRP 5 3/4 02/01/29 6, 723, 335 - 0.04 - 0.26 -
IEP 5 1/4 05/15/27 4,182,004 i 0.01 - 0.16 -
THRT 4 3/4 01/15/28 5,919, 484 - 0. 05 - 0.23 -
ICLR 2 7/8 07/15/26 7,229, 784 7,017,252 0.05 0.05 0.28 0.25
KBIl 4.8 11/15/29 3,483, 293 15, 202, 049 0. 04 0.19 0.13 0.55
KSS 3 3/8 05/01/31 7,959, 069 - 0.07 - 0.31 n
BEW1 6 3/4 07/01/36 5,124, 169 4,453, 481 0.02 0.02 0.20 0.16
LB 6 5/8 10/01/30 5,511, 585 12, 250, 358 0.02 0.04 0.21 0.44
LEVI 3 1/2 03/01/31 4, 476, 831 4,112, 383 0.03 0.03 0.17 0.15
LNW 7 1/2 09/01/31 8, 939, 505 . 0.05 . 0.35 -
M5 7/8 03/15/30 6, 868, 156 11, 145, 678 0. 06 0.10 0.27 0.40
MTDR 6 7/8 04/15/28 9, 434, 964 - 0. 06 - 0.36 -
BYY 7 7/8 08/15/26 8, 307, 426 - 0.01 - 0.32 =
MHED 5 3/4 08/01/28 7, 000, 459 6, 106, 759 0.03 0.03 0.27 0.22
MHED 8 08/01/29 6,162,131 10, 533, 831 0.03 0.06 0.24 0.38
MTH 3 7/8 04/15/29 7,124,518 6,573, 784 0. 06 0.06 0.28 0.24
MEDIND 5 1/4 10/01/29 5, 150, 084 4,329, 066 0.01 0.01 0.20 0.16
NCR 5 10/01/28 6, 326, 884 10, 550, 040 0.03 0.06 0.24 0.38
NWL 4 7/8 06/01/25 9, 080, 994 - 0. 06 - 0.35 -
NEP 7 1/4 01/15/29 5, 896, 000 - 0.02 - 0.23 -
JWN 4 1/4 08/01/31 7, 046, 790 12, 067, 134 0. 06 0.13 0.27 0.43
0XY 6,45 09/15/36 4,892, 905 4,706, 846 0.01 0.01 0.19 0.17
0XY 6 5/8 09/01/30 8,181,657 15,879, 721 0.02 0.03 0,32 0.57
OMI 4 1/2 03/31/29 6, 785, 980 8,570,511 0. 05 0.07 0.26 0.31
OMI 6 5/8 04/01/30 4,061, 254 3, 647,519 0.02 0.02 0.16 0.13
01 6 5/8 05/13/27 1,758, 640 1,709, 993 0.01 0.01 0.07 0.06
PFGC 5 1/2 10/15/27 11, 373, 487 10, 955, 847 0.04 0.04 0.44 0.39
PCG 4.55 07/01/30 9,528, 488 9,064, 126 0.01 0.01 0.37 0.33
UFS 6 3/4 10/01/28 5,810, 160 5,614, 827 0.03 0.03 0.22 0.20
PR 7 01/15/32 2,379, 304 - 0.01 - 0.09 -
PETM 4 3/4 02/15/28 8, 685, 250 8, 360, 069 0.03 0.03 0.34 0.30



Bo: MeHR

15 ST R/ SR/ R B AR
4 W Pl s> Hab(3E]) 15 F A EHk(132)

i W i 4 £ 11241283148 1141248318 112412H318 1114128318 1125124318 1115124318

L AR 3

AH
PPC 3 1/2 03/01/32 $ 10,554,633 $ - 0. 05 - 0. 41 -
PPC 4 1/4 04/15/31 18, 480, 945 = 0.07 = 0.72 =
PBH 3 3/4 04/01/31 9,829, 149 9, 256, 152 0.06 0.06 0,38 0.33
AAWW 8 1/2 02/15/30 13, 460, 720 = 0.05 = 0. 52 =
RCL 9 1/4 01/15/29 7,459, 062 20,217, 951 0.02 0.06 0.29 0.73
RCL 7 1/4 01/15/30 1, 605, 827 = 0.01 - 0. 06 -
SEE 6 1/8 02/01/28 2,955, 476 = 0.01 - 0.11 -
SIRI 4 1/8 07/01/30 . 8,951, 231 8, 254, 341 0.02 0.02 0.35 0.30
SWN 4 3/4 02/01/32 1,569,120 1,443,875 - - 0.06 0.05
SPR 9 3/8 11/30/29 4,815, 717 4,634,914 0.02 0.02 0.19 0.17
SPR 9 3/4 11/15/30 7,518, 667 - 0.02 - 0.29 =
SPLS 7 1/2 04/15/26 9,181,083 8,477, 963 0.02 0.02 0. 36 0.30
SYNH 9 10/01/30 10, 228, 047 = 0.03 = 0.40 =
NOVA 11 3/4 10/01/28 4,536, 779 - 0. 04 = 0.18 &
TLN 8 5/8 06/01/30 9,213, 308 - 0,02 - 0. 36 -
TRGP 4 7/8 02/01/31 12, 696, 368 11,799, 319 0.04 0.04 0.49 0. 42
TRGP 4 01/15/32 13, 315, 716 18, 730, 559 0.05 0.07 0.52 0. 67
THC 5 1/8 11/01/27 24,101, 403 = 0,05 - 0.93 -
RIG 11 1/2 01/30/27 6, 860, 135 6,591, 822 0.03 0.03 0.27 0.24
TRIWAT 6 1/4 04/01/29 13,507, 264 12, 455, 318 0.06 0.06 0,52 0.45
USFOOD 6 7/8 09/15/28 7,045, 196 - 0. 04 = 0.27 =
FRAX 5 1/4 09/30/28 7,349,013 3,143, 683 0.04 0.02 0.28 0.11
FRAX 7 1/2 09/30/29 1,041,173 1,299, 680 0.02 0.02 0,04 0.05
UAL 4 5/8 04/15/29 6, 684, 029 6, 256, 873 0.01 0.01 0.26 0.22
UAL 4 7/8 01/15/26 2,179, 705 2, 659, 793 0.01 0.02 0.08 0.10
VRT 4 1/8 11/15/28 5,270, 217 4,815,910 0.02 0,02 0.20 0.17
WES 4 1/2 03/01/28 8,192, 391 7,776, 809 0.07 0,07 0,32 0.28
YUM 4 5/8 01/31/32 5, 755, 143 5,463, 567 0.02 0.02 0,22 0.20
YUM 5 3/8 04/01/32 8, 670, 927 8, 146, 812 0.03 0.03 0.34 0.29
AAL 5 1/2 04/20/26 11,619, 467 - 0. 01 - 0.45 -
IGT 5 1/4 01/15/29 6,019, 081 . 0.03 - 0. 23 =
JAZZ 4 3/8 01/15/29 13, 436, 965 = 0.03 = 0.52 =
LILAPR 6 3/4 10/15/27 16, 259, 319 15, 587, 713 0.04 0.04 0.63 0. 56
SAVE 8 09/20/25 13, 379, 080 - 0.10 - 0.52 -
RIG 11 1/2 01/30/27 T, 343, 243 7,056, 035 0.03 0.03 0.28 0.25
VIKCRU 5 5/8 02/15/29 8, 247, 152 6, 814, 619 0.08 0.08 0. 32 0.24
CCL 4 08/01/28 14, 912, 672 = 0.02 = 0.58 =
AM 5 374 01/15/28 13,213, 337 - 0.07 - 0.51 -
AC1 5 7/8 02/15/28 16, 707, 129 - 0.07 - 0.65 -
BERY 4 7/8 07/15/26 10, 610, 737 10, 386, 244 0.03 0.03 0. 41 0.37
CHTR 5 1/2 05/01/26 12, 954, 883 - 0.03 - 0.50 -
CHTR 4 1/2 08/15/30 16, 675, 090 15, 269, 000 0. 04 0.04 0. 65 0.55
CHTR 4 1/4 02/01/31 8, 065, 080 7,418,193 0.02 0.02 0.31 0.27
CLH 6 3/8 02/01/31 10, 649, 075 - 0.07 - 0.41 =
COLGTE 5 7/8 07/01/29 5,997, 382 ” 0.03 - 0.23 o
CLR 5 3/4 01/15/31 19, 065, 186 14, 287, 250 0.04 0.03 0.74 0.51
CSCHLD 7 1/2 04/01/28 14, 041, 202 12,719, 321 0. 06 0. 06 0.54 0. 46
DTMINC 4 3/8 06/15/31 14, 543, 478 23,100, 510 0. 05 0.09 0. 56 0.83
CZR 6 1/4 07/01/25 19, 231, 082 & 0.02 i 0.74 -
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16 B AT RLAY/ DI/ B AR
& W Bip gt &y b(E]) 16 % K A E 4t (352)

1% i i M 1124128318 111124318 1124124318 1114128318 _ 1124124318 1114124318

L _EAR 2 8k

£y}
1QV 6 1/2 05/15/30 $ 12,668,844 § - 0.08 - 0.49 -
STGW 5 5/8 08/15/29 19, 896, 394 - 0.07 - 0.77 =
MEDIND 3 7/8 04/01/29 13, 910, 661 12, 401, 580 0.01 0.01 0.54 0.45
SCGALO 6 5/8 03/01/30 16, 088, 506 14,517, 951 0.07 0.07 0. 62 0.52
RCL 9 1/4 01/15/29 21,216, 887 = 0.06 = 0. 82 &
AXTA 3 3/4 01/15/25 - 15, 859, 415 - 0.11 - 0.57
SUP 6 06/15/25 - 11,881, 799 B 0.16 - 0.43
BDC 3 3/8 07/15/27 - 8,347,498 = 0.06 - 0.30
BWY 4 3/4 04/15/24 - 6,357, 303 = 0.04 - 0.23
MPW 2.55 12/05/23 - 11,315, 638 - 0.08 - 0.41
ARGID 4 3/4 07/15/27 - 6, 425, 557 - 0. 06 - 0.23
AAL 5 1/2 04/20/26 - 13,513,472 - 0.01 - 0.48
AC1 5 7/8 02/15/28 - 15, 889, 411 - 0.07 - 0.57
AM 5 3/4 01/15/28 - 12, 426, 349 - 0.07 - 0. 45
BHCCN 5 02/15/29 - 2,457, 154 - 0.02 = 0.09
CCL 4 08/01/28 - 7,517, 963 - 0.01 - 0.27
COMM 8 1/4 03/01/27 - 4,214,159 - 0.02 - 0.15
DTMINC 4 1/8 06/15/29 - 7, 262, 865 - 0.03 - 0. 26
EQY 6 1/2 07/01/27 - 8, 093, 232 - 0.03 - 0.29
CZR 6 1/4 07/01/25 - 12, 708, 314 - 0.01 - 0. 46
ETP 5 1/2 06/01/27 B 10, 993, 636 - 0.04 - 0.39
GEL 8 01/15/27 - 9,251, 202 - 0.04 - 0.33
HCA 4 1/2 02/15/27 - 5,920, 134 - 0.02 - 0.21
HESM 5 1/2 10/15/30 - 1, 838, 853 - 0.02 - 0.07
THRT 8 3/8 05/01/27 - 6,415, 705 - 0.02 - 0.23
JAZZ 4 3/8 01/15/29 - 24, 796, 145 - 0. 06 - 0.89
M5 7/8 04/01/29 - 3,747,803 - 0.03 - 0.13
VAC 6 1/8 09/15/25 - 10, 728, 870 - 0.07 - 0.39
STGW 5 5/8 08/15/29 - 17, 734, 730 = 0. 06 = 0. 64
NRG 4.45 06/15/29 - 10, 187, 417 - 0.08 - 0.37
NEP 4 1/4 07/15/24 - 11,210, 224 - 0.05 - 0. 40
OLN 5 02/01/30 - 4, 488, 576 - 0.03 = 0.16
PVH 4 5/8 07/10/25 - 5,132, 710 - 0.03 - 0.18
PRX 7 1/2 04/01/27 - 11, 090, 620 - 0.03 - 0. 40
PPC 4 1/4 04/15/31 - 17, 392, 208 - 0.07 - 0.62
PPC 3 1/2 03/01/32 - 9,734,112 - 0.05 - 0.35
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SWN 7 3/4 10/01/27 - 26, 686, 190 - 0.17 - 0.96
SAVE 8 09/20/25 B 18, 323, 572 - 0.10 - 0. 66
SPR 7 1/2 04/15/25 - 12,917, 520 - 0.04 - 0.46
S 7 7/8 09/15/23 - 23, 392, 586 - 0.02 - 0.84
BMCAUS 4 3/8 07/15/30 - 1,611,242 - - = 0.06
SPLS 10 3/4 04/15/27 - 7,208, 926 - 0.03 - 0.26
TSQ 6 7/8 02/01/26 - 10, 457, 208 - 0.07 - 0.38
UAL 4 3/8 04/15/26 - 10, 850, 417 B 0.02 - 0.39
YUM 3 7/8 11/01/23 - 13,618, 092 - 0.14 . 0.49
JBSSBZ 3 5/8 01/15/32 - 5,019, 407 - 0.03 - 0.18
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