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HITCAP 4.6 09/27/21 GB3080 4.60% 44,720 44,972 -
HONHAT 2.25 09/23/21KY3096 2. 25% 29, 689 29, 655 -
ICBCAS FLOAT02/21/22CN4107 1.75% 61,695 61, 605 -
ICBCAS FLOAT03/05/23CN4155 2.87% 92,211 91, 940 -
ICBCAS FLOATO05/23/22CN4117 3.51% 30, 769 30, 714 -
ICBCAS 4.5 10/22/21 CN4186 4.50% 67, 080 67, 986 -
ICBCASFLOAT 10/12/20CN4122 0. 22% 35, 203 35, 151 -
ICBCTH FLOAT06/28/21V64057 3.52% 123, 024 123, 299 -
ICBCIL FLOAT05/15/211K4059 3.29% 352, 803 351, 531 -
ICBCIL 3 04/05/20  HK4040 3. 00% 60, 654 60, 991 -
INDON 4. 45 02/11/24 1D1030 4.45% 153, 441 154, 655 -
INDON 4.75 02/11/29 1D1031 4.75% 67, 926 68, 630 -
INDON 5. 35 02/11/49 1D1032 5. 35% 76, 466 79, 191 -
JAPTOBI. 125 09/28/25NL3154 1.13% 34, 943 35, 035 -
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JIANYI 0.5 11/24/20 V64038 0.50% $ 175, 925 $ 174,312 § -
JPM FLOAT 11/22/24 US4189 3. 09% 173, 363 170, 772 -
JPM 4.215 05/22/29 US4190 4.22% 21, 670 21, 961 -
KOEWPW3. 875 07/19/23KR3083 3. 88% 61, 242 62, 231 -
KOHNPW 3.75 07/25/23KR3084 3. 75% 61,099 62, 029 -
KORESC 3 04/24/22  KR3061 3. 00% 119, 395 120,413 -
KORESC 4 04/18/23  KR3078 1.75% 61,303 62, 100 -
KOROIL 4.2 06/01/23 CA3021 4.20% 92, 723 94, 616 -
LBRFI 5.1 04/09/21 AU4123 5.10% 43,175 43,473 -
LGPHIL3. 875 11/15/21KR3089 3. 88% 30,715 31, 062 -
LOTCOR FLOAT08/07/21KR3086 3.27% 280, 244 280, 761 -
LOTTES2. 375 09/05/20HK3054 2.38% 60, 618 60, 482 -
MINMET 3.5 07/30/20 VG3106 3.50% 62, 558 61,231 -
MUFG FLOAT 03/16/20 JP4118 3. 46% 87, 867 87, 443 -
MUFG FLOAT 07/26/23 JP4128 3.37% 61, 482 60, 943 -
MUFJ FLOAT 05/30/23 JPAL17 0. 23% 105, 622 104, 861 -
NDASS FLOAT 09/27/21SE4018 0. 17% 17, 851 17, 659 -
NIDEC 0.487 09/27/21JP3053 0. 49% 84, 505 84, 808 -
NIPPBK 3.81 09/07/21JP4131 3.81% 107, 529 108, 203 -
QNBK FLOAT 02/01/23 KY4042 3.78% 21, 689 21, 532 -
QNBK FLOAT 05/31/21 KY4048 3. 66% 61,553 61, 724 -
RBS FLOAT 09/27/21 GB4108 0. 60% 70, 410 69, 436 -
RLCONS 3.95 PERP  CN3010 3. 95% 30, 761 30, 636 -
SABIC 4 10/10/23  NL3155 4.00% 30, 543 30, 624 -
SCANTA FLOAT04/20/20SE3012 0.07% 59, 870 59, 896 -
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SFHOLC4. 125 07/26/23VG3186 4.13% $ 30, 740 $ 30,795 $ -
SGOFP 0. 875 09/21/23FR3079 0. 88% 35, 207 35, 168 -
SHGANG 1.35 08/07/20CN3047 4.75% 176, 244 174, 335 -
SHLGED4. 625 09/05/21VG3192 4.63% 45, 811 45, 977 -
SHNHANS. 875 11/05/23KR4099 3. 88% 45, 822 46, 594 -
SINOPC3. 125 04/24/23VG3187 3.13% 88, 798 89, 699 -
SINOPE 3.75 09/12/23VG3196 3. 75% 30, 406 30, 746 -
SKENER4. 125 07/13/23KR3082 4.13% 107, 796 108, 885 -
SOPOWZ3. 875 09/18/23V63198 3. 88% 30, 562 30, 947 -
STEDIN FLOAT10/24/22NL3123 0. 00% 47, 686 47,111 -
SUMIBK FLOAT07/19/23JP4121 3. 20% 153, 745 152, 829 -
SUMIBK FLOAT10/18/227P4103 3.10% 30, 730 30, 565 -
SUNSHG 2.5 04/20/19 CN4165 2. 50% 30, 294 30, 467 -
SZIHOG 3.95 09/26/21VG4065 3. 95% 152, 541 153, 365 -
T FLOAT 09/19/23  US3513 3.17% 86, 691 85, 773 -
T 3.45 09/19/23 US3514 3. 45% 21, 617 21, 620 -
T 3.8 03/15/22 S3142 3. 80% 30, 967 30, 850 -
TACHEM FLOAT11/21/22JP3054 0. 78% 193,677 192, 951 -
TIRTGC1. 625 06/22/22VG3180 1.63% 80, 509 79, 183 -
VANKE 3.95 12/23/19 V63126 3. 95% 31, 289 30, 766 -
45215208 MUNI 152034 7.10% 232, 666 225, 881 -
AUSPOS5 11/13/20  AU3025 5. 00% 21, 580 22, 603 -
AUSPOS5.5 11/13/23 AU3026 5. 50% 21, 468 24,219 -
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CHGRID4. 125 05/07/24VG3035 4.13% $ 305, 882 $ 313,800 $ -
KOREA 3 7/8 09/11/23KR1001 3. 88% 303, 722 317,074 -
SDBC4.5 11/13/28 CN4011 4.50% 62, 608 64, 747 -
|2+ 9, 551, 592 9,572, 941 -
20, 703, 605 $ 20,662,713 § -
( 40, 892)
$ 20,662,713
3,460,945 § 10 136,274 § 42.05 145, 533 -
B ZR4LT 4 400, 000 10 20,000 53. 40 21, 360 -
FELE 265,000 10 15, 900 64. 90 17,199 -
EEE R 960, 000 10 57,600 62.00 59,520 -
fﬂ%\ = 1,300, 000 10 78,000 63. 70 82, 810 -
[ﬂﬁx EA o 640, 000 10 38, 400 61.90 39,616 -
= AT 3,960, 000 10 198, 000 53.20 210,672 -
vk 4, 880, 736 10 56, 476 20. 20 98, 591 -
v g 750, 000 10 45,000 63. 20 47, 400 -
HED 550, 000 10 15, 690 45.15 24, 833 -
3 B(EF 0 X 4E A A2 #8810, 000 > & & 7)5% ) 1,081, 807 14, 821 13,513 -
gk 676, 161 761, 047 -
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At HARIRE
ik 204,000 10 $ 10, 200 50.00 $ 10, 200 -
3 B (&G BEE AR AALES0,000 0 & & 5)T) 84,000 10 4,200 4,200 -
g 14, 400 14, 400 -
B RS
~ B4 5,760, 000 10 161, 280 33.60 193, 536 -
i 161, 280 193, 536 -
iﬁ X

Gl ¥ Ol
A frdh - 81, 405 81,324 -
EN - 49, 446 50, 774 -
£ Lz 14, 529 15, 675 -
ATk &7 76,577 T, 227 -
T 43,000 37, 217 -
P 21,000 21,630 -
- 39, 497 37,925 -
o= 19, 799 19,109 -
FoiE - KY 23, 400 28, 080 -
Rl 80,500 84,123 -
2 B(EF BREXPEAARLES 000 &#H557) 30, 347 33,111 -

3+ 479, 500 486, 195 -
& 1,331, 341 $ 1,455,178 -
B K 123, 837
s $ 1, 455, 178
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83,469 § 10 19,036 $ 221.00 $ 18,447 § -

200, 962 10 14, 310 70. 80 14, 228 -

93, 557 10 30,163 319.00 29, 845 -

i 555, 000 10 123, 450 225.50 125,153 -

P 589, 430 10 10, 985 18.35 10, 816 -

5o T 425, 000 10 11, 396 25. 60 10, 880 -

ERTL 109, 300 10 17,484 154. 00 16, 832 -

o2k 7,000 10 22, 828 3,215.00 22,505 -

£ % 4 176, 000 10 11, 330 65. 00 11, 440 -

# B (&G BEEPEAALES0,0000 & & 50T ) 3,729, 088 185,110 181,434 -

I 446, 092 441, 580 -
TiEa P RE

% 145, 650 10 10, 224 68. 00 9,904 -

IR S 105, 000 10 30, 302 280. 50 29,453 -

“iz 37,493 10 19,294 519. 00 19, 459 -

2 B(EF BREXPEAARLES 000 &#H557) 905, 929 78, 646 77,240 -

|3t 138, 466 136, 056 -
| .

3 B(EF BREEREAARLES 000 &E557) 32,745, 000 39, 229 55, 409 -

I 39, 229 55, 409 -
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2 B (&G BEX AR AALES0,000 0 & & 5T ) 2,119,000 36, 274 34, 966 -
|3+ 154, 782 151, 596 -
[
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+“HF100—54% 20181219 20190103 0.44% L 29 AN $ 260, 000 260, 000
+“HF100—54% 20181220 20190103 0. 56% v R e § 255, 000 255, 000
£H5100—5% 20181218 20190104 0.51% vk e i 90, 000 100, 000
£H5100—5% 20181226 20190102 0.40% vk e § 259, 000 259, 523
%5 100—54% 20181211 20190103 0. 33% vk F e § 300, 000 300, 487
+F100—54% 20181213 20190107 0.33% vk F e § 200, 000 200,410
+F100—54% 20181214 20190107 0.33% vk e 136, 000 136, 063
£%104—-12% 20181211 20190103 0.33% vk e 100, 000 100, 034
“F106—1% 20181220 20190103 0. 56% L2 /5 35,000 35,000
“F106—1% 20181224 20190103 0. 56% L 29 AT 270,000 270,000
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LFE99— 8% 20181220 20190104 0.44% vk e 100, 000 100, 000
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PO7%%1B 20181226 20190104 0. 58% FA 206 8 100, 000 99, 526
PO 71 20181221 20190104 0. 54% fua 27 300, 000 299, 052
PO7:5R1A 20181221 20190102 0. 54% Fad 274 100, 000 99,517
POT&21A 20181226 20190103 0. 58% Fad 274 100, 000 99, 526
POT&21A 20181221 20190104 0. 56% Fad 27 100, 000 100, 000
POT&21A 20181219 20190107 0. 52% Fa 294 24,000 24,050
POTs%1A 20181220 20190104 0. 53% R 76, 000 76, 162
POT#%1A 20181220 20190103 0. 53% R 100, 000 100, 000
PO7:%1B 20181226 20190102 0. 58% R 100, 000 100, 043
PO7:%1B 20181219 20190107 0. 52% LR 50, 000 50, 104
PO7:5%1B 20181220 20190104 0.53% Fua 2o 100, 000 100, 052
PO7:5%1B 20181227 20190103 0. 62% Fad 274 150, 000 150, 000
AUSPOS5. 5 11/13/23 20181221 20191121 2. 88% R GRE) 21, 665 22, 526
AUSPOS5 11/13/20 20181221 20191121 2. 88% R G GRE) 21, 665 20, 954
SDBC4.5 11/13/28 20181126 20191028 4.17% R AR 62, 608 56, 978
CHGRIDA. 125 05/07/24 20181128 20190227 3.00% TR (R 61, 430 61,430
KOREA 3 7/8 09/11/23 20181221 20191121 3.82% TR 307, 150 295, 647
BMO FLOAT 09/07/23 20180921 20190821 2. 35% R GRS 10, 833 9, 759
CBAAU FLOAT 08/16/23 20180823 20190723 2. 35% R GRS 10, 833 10, 317
TPM 4.215 05/22/29 20181204 20191104 2. 35% R GRE) 21, 665 19, 409
T FLOAT 09/19/23 20181204 20191104 2. 40% R GRE) 21, 665 19, 524
QNBK FLOAT 02/01/23 20180921 20190821 2. 35% R G GRE) 21, 665 19, 614
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TPM FLOAT 11/22/24 20181217 20191118 2. 55% TRECRE) 8 21, 665 19, 747
JPM FLOAT 11/22/24 20181130 20191030 2.30% R CRED 21, 665 19, 802
T 3.45 09/19/23 20181009 20190909 2.29% R CRE 21, 665 19, 852
T FLOAT 09/19/23 20181217 20191118 2. 55% R GRE) 21, 665 20,178
CMZB 5.5 09/29/28 20181221 20191121 2. 45% R GRE) 21, 665 20, 954
AMPAU FLOAT 11/15/28 20181120 20191021 2. 40% R CRE) 21,081 24,334
LBRFI 5.1 04/09/21 20180816 20190716 2.30% R CRE) 43, 330 39, 746
T FLOAT 09/19/23 20181217 20191118 2. 55% R CRE) 43, 330 40, 357
AMPAU FLOAT 09/10/21 20180911 20190812 2. 33% R CRED 54,163 48, 746
TPM FLOAT 11/22/24 20181217 20191118 2. 55% R CRED 64, 995 59, 240
JPM FLOAT 11/22/24 20181130 20191030 2.30% R CRE) 64, 995 59, 407
BCHINA FLOAT04/17/21 20181219 20190104 2. 65% R CRE) 64, 995 60, 627
BNS FLOAT 09/07/23 20180926 20190826 2.18% R GRE) 64, 995 61, 844
MUFG FLOAT 03/16/20 20181219 20190104 2.70% R GRE) 86, 660 83, 150
BPCEGP5. 75 03/26/25 20180822 20190822 3.50% R R 17, 888 16, 314
HITCAP 4.6 09/27/21 20181126 20191028 3. 75% R (L R 44, 720 42,241
ICBCAS 4.5 10/22/21 20181023 20190923 2. 95% R (L R 67, 080 60, 312
FABUH 4.5 09/10/21 20181126 20191028 3. 75% R (L R 98, 384 90, 944
BPCEGP5. 75 03/26/25 20181126 20191028 3. 75% LGN 205, 712 187, 748
TIRTGCI. 625 06/22/22 20180718 20190618 ~0.20% R (&) 17,600 14, 788
TIRTGCI. 625 06/22/22 20180907 20190318 ~0.10% R (R ) 17, 600 15, 682
NDASS FLOAT 09/27/21 20181108 20191008 -0.15% R (R ) 17, 600 15, 959
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ARION 1.625 12/01/21 20180920 20190820 0. 25% dRG () S 17, 600 15, 996
SHGANG 1.35 08/07/20 20180615 20190515 0. 10% R () 17, 600 16, 106
HEIGR 0.5 08/09/22 20180823 20190723 -0.15% B (B~ 24, 640 22,121
AMSSM 0.875 09/18/23 20180919 20190819 -0.18% B (B~ 31, 680 28, 546
JIANYI 0.5 11/24/20 20180907 20190807 ~0. 10% B (B~ 35, 200 31, 363
ICBCASFLOAT 10/12/20 20181212 20190104 -0. 15% R (%) 35, 200 31,553
DGFP 1 09/26/25 20180928 20190828 0. 18% R (7 ) 35, 200 31,585
JAPTOBL. 125 09/28/25 20181002 20190902 -0. 18% R (7 ) 35, 200 31, 702
SGOFP 0. 875 09/21/23 20180926 20190826 -0. 18% R (R ) 35, 200 31,775
HAOHUAL. 871 12/07/21 20181214 20191114 -0. 15% R (7 ) 35, 200 32, 353
TACHEM FLOAT11/21/22 20181130 20191030 -0. 30% R () 35, 200 33, 047
NIDEC 0.487 09/27/21 20181002 20190902 -0.18% R () 42, 240 38,111
NIDEC 0.487 09/27/21 20180928 20190828 -0. 20% B (B~ 42, 240 39, 362
STEDIN FLOAT10/24/22 20180907 20190807 ~0.10% R (F ) 47,520 42, 768
JIANYI 0.5 11/24/20 20181205 20191105 ~0. 15% R (B~ 52, 800 47,073
SHGANG 1.35 08/07/20 20180214 20190114 0. 10% R (7 ) 52, 800 48, 233
SCANIA FLOAT04/20/20 20181212 20190104 -0. 15% R (7 ) 59, 840 53, 856
BCHINA FLOATI1/22/20 20181206 20190104 -0. 15% R (7 ) 70, 400 63, 170
RBS FLOAT 09/27/21 20180928 20190828 -0. 20% R (7 ) 70, 400 65, 583
TACHEM FLOAT11/21/22 20181207 20191107 -0.15% R (B~ 70, 400 66, 746
JIANYI 0.5 11/24/20 20181212 20190104 -0.15% L ICES 88, 000 78, 384
TACHEM FLOAT11/21/22 20181204 20191104 -0. 25% B (B~ 88, 000 82, 646
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MUFJ FLOAT 05/30/23 20181220 20190104 -0. 25% TRE®S) S 105,600 §$ 94, 284
SHGANG 1. 35 08/07/20 20181123 20191023 -0. 15% TR G (A 105, 600 95, 040
INDON 4.75 02/11/29 20181221 20191121 2. 95% TRGER) 15, 358 13, 744
EIBKOR FLOAT06/01/23 20181221 20191121 2.90% TRGER) 15, 358 13,822
HIGHWY3. 625 10/22/21 20181221 20190925 3.37% TRGER) 15, 358 14,129
HATELE3. 875 08/13/23 20181221 20191121 3.10% TR (ER) 15, 358 14, 479
KORESC 4 04/18/23 20181221 20191121 3.20% TR (E ) 15, 358 14,575
SKENER4. 125 07/13/23 20181221 20191121 3.20% TR 15, 358 14, 765
INDON 4.75 02/11/29 20181221 20191121 2. 95% TR () 21,501 19, 242
APICOR4. 125 09/18/23 20181221 20191121 2.90% TR (EA) 21,501 19, 525
BOCAVI 3.5 01/31/23 20181221 20191121 3.00% TR () 29,179 26, 156
INDON 5. 35 02/11/49 20181221 20191121 2. 95% TRGER) 30, 715 26, 319
RLCONS 3. 95 PERP 20181211 20190108 3.10% TR () 30, 715 26, 354
KORESC 3 04/24/22 20181221 20191121 2.90% TRGER) 30, 715 27,124
BCHINA2. 875 04/20/22 20181221 20190506 3.37% TRGER) 30, 715 27,201
SUNSHG 2.5 04/20/19 20181221 20190411 3.37% TR ER) 30, 715 27, 367
HONHAT 2.25 09/23/21 20181213 20190110 3.20% TR (ER) 30, 715 27, 479
BOCAVI 3.5 01/31/23 20181221 20191121 2.90% TR (EA) 30, 715 27,519
BCHINA 4 03/08/28 20181221 20191121 2.90% TR (EA) 30, 715 27, 627
KORESC 3 04/24/22 20181221 20191104 3.37% TRGER) 30, 715 217, 693
SINOPC3. 125 04/24/23 20181221 20191121 3.40% TRGER) 30, 715 27,708
SUMIBK FLOAT10/18/22 20181207 20190107 3. 06% TRGER) 30, 715 217,754
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HAOHUA4. 125 03/14/21 20181213 20190109 3. 15% GRE(ER) 30, 715 27, 782
SINOPC3. 125 04/24/23 20181221 20191121 3. 40% GRE(ER) 30, 715 27, 825
BEIJII3. 625 03/20/19 20181211 20190108 3. 10% CRF(ER) 30, 715 27, 859
SINOPC3. 125 04/24/23 20181221 20191121 3. 40% PR (ER) 30, 715 27, 879
LOTCOR FLOAT08/07/21 20181221 20190826 3.37% PR (ER) 30, 715 27, 920
ICBCIH FLOAT06/28/21 20181221 20191121 2. 90% PR (ER) 30, 715 27, 920
LGPHIL3. 875 11/15/21 20181221 20191121 2. 90% GRE(ER) 30, 715 27, 948
SOPOWZ3. 875 09/18/23 20181221 20191121 2. 90% GRE(ER) 30, 715 27,971
T 1.125 09/30/21 20181221 20191121 2. T5% GRE(ER) 30, 715 28, 091
CMHI 4.375 08/06/23 20181221 20190708 3.37% GRE(ER) 30, 715 28,113
VANKE 3.95 12/23/19 20181213 20190109 3. 15% GRE(ER) 30, 715 28, 150
KOHNPW 3.75 07/25/23 20181221 20191121 2. 90% PR (ER) 30, 715 28, 196
AHTRHK4. 875 09/13/21 20181221 20191121 2. 90% PR (ER) 30, 715 28, 257
ICBCAS FLOAT05/23/22 20181221 20191104 3.37% R (ER) 30, 715 28, 258
BCHINA FLOAT06/07/23 20181221 20191104 3.37% PR (ER) 30, 715 28, 258
CCB FLOAT 06/08/23 20181224 20191125 3.37% GPRE(ER) 30, 715 28, 258
ICBCIL FLOAT05/15/21 20181221 20190925 3.37% GRE(ER) 30, 715 28, 258
SZIHOG 3.95 09/26/21 20181221 20191121 3. 40% GRE(ER) 30, 715 28, 279
EIBKOR3. 625 11/27/23 20181221 20191104 3.37% GRE(ER) 30, 715 28, 314
SABIC 4 10/10/23 20181221 20190924 3.37% PR (ER) 30, 715 28, 314
SFHOLC4. 125 07/26/23 20181221 20191121 2. 90% PR (ER) 30, 715 28, 324
SINOPE 3.75 09/12/23 20181221 20191121 2. 90% PR (ER) 30, 715 28,418

~140~



" e N 2pe L N =
B-oFEEE %R ANF

B ow i X g E P i ()
3 | 107 # 12 7 31 p

SR £9
wE LA Acke B GL) HENY i ki & #F *REF
ALKHAL 4.75 10/09/23 20181221 20190917 3.37% TRFES) S 30,715 $ 28,427
KOHNPW 3.75 07/25/23 20181221 20191121 3.40% TR (EA) 30, 715 28, 479
CHGRID 3.75 05/02/23 20181221 20191121 3.40% TRGER) 30, 715 28, 568
T 3.8 03/15/22 20181221 20191121 3.10% TRGER) 30, 715 28, 685
KOROIL 4.2 06/01/23 20181221 20191121 3.40% TRGER) 30, 715 28,799
SZIHOG 3. 95 09/26/21 20181221 20191121 2. 85% TR (ER) 30, 715 28, 946
KOROIL 4.2 06/01/23 20181221 20190506 3.37% TR (E ) 30, 715 29, 536
KOROIL 4.2 06/01/23 20181221 20190506 3.37% TR 30, 715 29, 536
EXIMTH FLOAT11/20/23 20181221 20191121 2. 78% TR () 39, 930 37,703
CCBL 2.75 05/31/21 20181224 20191125 3.10% TR (EA) 43,001 38, 447
INDON 5.35 02/11/49 20181221 20191121 2. 95% TR () 46,073 39, 478
BOCAVI FLOAT05/02/21 20181221 20190924 3.37% TRGER) 43,001 39, 957
BISTAT 3 05/26/20 20181207 20190104 3. 08% TRGER) 46, 073 40, 814
KORESC 4 04/18/23 20181220 20190109 3.30% TRGER) 46,073 41, 962
CHUANT4. 625 09/26/21 20181221 20191121 3.40% TRGER) 46,073 42,419
SHLGEDA. 625 09/05/21 20181221 20191121 3.40% TR ER) 46,073 42,419
SHNHAN3. 875 11/05/23 20181221 20191121 3.20% TR (ER) 46,073 43, 638
BOCOM FLOAT 05/17/21 20181221 20191121 3.20% TR (EA) 46,073 43,979
KORESC 3 04/24/22 20181220 20190109 3.30% TR (EA) 61,430 54, 144
MINMET 3.5 07/30/20 20181220 20190109 3.30% TRGER) 61,430 54,408
LOTTES2. 375 09/05/20 20181213 20190109 3.15% R (EA) 61,430 54, 601
ICBCIL 3 04/05/20 20181207 20190107 3. 06% TRGER) 61, 430 54, 872
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AFRFINA. 375 04/29/20 20181217 20190107 3. 15% GRE(ER) 61, 430 55, 055
CNBG 3.125 09/30/19 20181217 20190107 3. 15% GRE(ER) 61, 430 55, 281
BOCOM FLOAT 05/17/23 20181221 20191121 2. 90% R (ER) 61, 430 55, 286
APICOR4. 125 09/18/23 20181221 20191121 2. 90% PR (ER) 61, 430 55, 785
MUFG FLOAT 07/26/23 20181221 20191121 2. 80% PR (ER) 61, 430 56, 295
GSCCOR3. 875 06/27/23 20181221 20191121 2. 90% PR (ER) 61, 430 56, 365
ICBCAS FLOAT02/21/22 20181221 20190925 3.37% GRE(ER) 61, 430 56, 742
QNBK FLOAT 05/31/21 20181212 20190109 3. 28% GRE(ER) 61, 430 56, 875
INDON 4.45 02/11/24 20181221 20191121 2. 95% GRE(ER) 61, 430 56, 899
CSSCCO4. 125 09/27/21 20181221 20191121 2. 90% GRE(ER) 61, 430 57, 099
CSSCCO4. 125 09/27/21 20181221 20191121 3. 40% GRE(ER) 61, 430 57,130
CSSCCO4. 125 09/27/21 20181221 20191121 3. 20% PR (ER) 61, 430 58, 376
KOEWPW3. 875 07/19/23 20181221 20191121 3.10% PR (ER) 61, 430 58, 693
BOCAVI FLOAT05/02/21 20181218 20190108 3. 22% PG (ER) 67,573 63, 346
CITNAT3. 625 10/23/21 20181221 20190924 3.37% PR (ER) 69, 109 63, 580
CCBL FLOAT 07/12/23 20181221 20191121 3. 20% GPRE(ER) 76, 788 70, 433
CLFCAP3. 423 11/15/21 20181221 20191121 2. 78% GRE(ER) 82, 931 79, 411
COFCOL3. 625 11/18/19 20181207 20190104 3. 08% GRE(ER) 92, 145 82, 856
LOTCOR FLOAT08/07/21 20181206 20190104 3. 10% GRE(ER) 92, 145 83,519
AGRBK 3. 875 09/19/21 20181221 20191121 2. 85% PR (ER) 92, 145 84, 306
ICBCAS FLOAT03/05/23 20181221 20191121 3. 10% GRE () 92, 145 84, 655
SZIHOG 3.95 09/26/21 20181221 20191121 3. 40% PR (ER) 92, 145 84, 838
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INDON 4.45 02/11/24 20181221 20191121 2. 95% GRE(ER) 92, 145 85, 349
GS FLOAT 04/23/21 20181221 20191104 3.37% GRE(ER) 92, 145 85, 621
SKENER4. 125 07/13/23 20181221 20191121 2. 85% R (ER) 92, 145 85, 948
ICBCIH FLOAT06/28/21 20181218 20190108 3. 22% PRG(ER) 92, 145 86, 552
NIPPBK 3.81 09/07/21 20181221 20191121 2. 90% PR (ER) 107, 503 98, 058
BCHINA FLOAT08/09/21 20181221 20191121 2. 90% PR (ER) 122, 860 110, 828
C0GO 5.125 01/23/19 20181207 20190107 3. 06% GRE(ER) 122, 860 112,177
BOCOM FLOAT 05/15/20 20181213 20190110 3. 20% GRE(ER) 122, 860 114, 603
CICCHK FLOAT04/25/21 20181218 20190108 3.22% GRE(ER) 122, 860 114, 717
CSSCCO4. 125 09/27/21 20181221 20191121 3. 20% GRE(ER) 122, 860 116, 752
CCB FLOAT 06/08/23 20181213 20190110 3. 20% GRE(ER) 153, 575 142,111
LOTCOR FLOAT08/07/21 20181221 20191121 3. 40% PR (ER) 153, 575 143, 182
SUMIBK FLOAT07/19/23 20181221 20191121 3.10% PR (ER) 153, 575 143, 223
452152Q8 MUNI 20181227 20190128 3. 30% R (ER) 184, 290 184, 290
AGRBK FLOAT 09/19/21 20181221 20191121 2. 85% PR (ER) 245, 720 221,098
T 1.125 09/30/21 20181212 20190109 2. 85% GPRE(ER) 276, 435 262, 743
ICBCIL FLOAT05/15/21 20180829 20190820 2. 97% GRE(ER) 322,508 322, 747
AR % 20181217 20190319 4.10% GRE(ER) 307, 150 242, 039
P17KEBHN1 20181221 20191120 3. 10% B % 61, 430 57, 342
P18KEBHN1 20181221 20191120 3. 10% B % 122, 860 114, 351
P18KEBHN2 20181211 20190111 3. 15% R % 153, 575 141, 616
P18KEXIMA 20181218 20190109 2. 90% B % 30, 715 30, 715
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P18KEXIMA 20181207 20190107 2. 72% B % $ 30, 715 30, 715
P18KEXIMA 20181207 20190107 2. 72% R S 215, 005 215, 005
P15DBSGT 20181214 20190114 3. 60% B % 54, 111 53, 825
P15DBSGT 20181213 20190115 3. 60% R % 17, 888 17, 888
P15DBSGT 20181210 20190107 3. 60% R % 8, 050 8, 049
P15DBSGT 20181116 20190104 4. 00% % 4,472 4,521
P15DBSGT 20181210 20190111 3. 80% k% 26, 832 26, 832
P15GS3 20181123 20190107 4. 00% i % 10, 286 10, 371
P15GS3 20181214 20190122 3. 60% B % 22, 807 22,953
P15GS3 20181211 20190115 3. 50% B % 17, 888 17, 888
P15GS3 20181213 20190122 3. 60% RS 8, 944 9,000
P15GS3 20181116 20190104 4. 00% B % 15, 652 15, 762
P15GS3 20181115 20190103 3. 80% R % 38, 906 39, 203
P15GS3 20181116 20190107 4. 00% R % 8, 944 9,016
P15GS3 20181120 20190222 4. 00% B % 6, 484 6, 538
P15GS3 20181024 20190104 4. 05% k% 8, 944 9,013
P15GS3 20181114 20190125 4.10% i % 17, 888 17, 888
P15GS3 20181114 20190219 4. 20% Bz % 14, 758 15,196
P15GS3 20181025 20190107 4. 00% B % 20, 348 20, 348
P15GS3 20181105 20190115 4. 00% B % 22, 360 22, 360
P15GS3 20181105 20190116 4. 00% B% % 16, 099 16, 302
P15GS3 20181102 20190114 4.10% B % 6, 261 6, 466
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P15GS3 20181114 20190115 4.10% %G % $ 11,180 § 11, 180
P15GS3 20181123 20190107 4.00% B% G % 4, 472 4, 486
$ 15,843,000 $ 15,066,599
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1 $ 123,101 $ 49,106 $ 1,688 § 4,557 § 178, 452
2 66, 834 22,538 919 3,172 93, 463
3 112, 282 44, 289 1,406 4, 449 162, 426
4 92,619 35, 875 1,383 2,413 132, 290
5 123, 991 50, 447 1, 886 2,240 178, 564
6 127,700 47, 758 1,099 2,641 179,198
7 116, 401 40, 929 1,821 2, 887 162, 038
8 110, 168 35, 861 2,163 3,179 151, 371
9 87,770 25, 486 1,936 1,707 116, 899
10 93, 439 25,420 2, 646 2,036 123, 541
11 85, 604 29, 696 1,943 1,658 118,901
12 77, 226 32, 342 1,808 1,137 112,513
&3 8 1,217,135  § 439,747 $ 20,698 3 32,076 § 1,709, 656
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2 5,510 109 230 315 6, 164
3 26 6, 390 230 1,857 8,503
1 4,631 ( 3,092) 230 1,807 3,576
5 128 172 210 4,428 4,938
6 8 294 210 493 1,005
7 2170 434 210 4,218 5, 132
8 2,213 193 150 908 3, 464
9 3,593 936 190 258 4,977
10 3, 463 1,152 160 709 5, 484
11 291 420 160 578 1, 449
12 243 801 160 1,148 2, 352
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