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ACGB 3.25 04/21/29 20240621 20250521 4. 48% B GRE) 86, 080 79, 650
W 5.55 06/14/28 20240626 20250526 4.53% B GRE) 10, 760 9, 792
ARTAUS5. 598 06/12/31 20240627 20250527 4.53% R G GRS 21, 520 19, 504
SHNHAN FLOATI1/16/25 20240627 20250527 4.53% R G GRS 301, 280 283, 830
ACGB 4. 25 06/21/34 20240628 20250528 4. 48% B GRA) 10, 760 10, 302
BMO 5. 338 06/27/29 20240628 20250528 4.52% B GRE) 32, 280 29, 430
BMO FLOAT 06/27/29 20240628 20250528 4.5%% G GRE) 43, 040 39, 636
ACGB 4. 25 06/21/34 20240701 20250602 4. 45% R G GRS 21, 520 20, 984
DE 5. 05 06/28/29 20240701 20250602 4. 55% B GRA) 21, 520 19, 466
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W 5.55 06/14/28 20240701 20250602 4. 55% TRGGER) 10,760 $ 9,723
CEUAU 5.6 06/27/31 20240701 20250602 4. 55% B GRE) 21, 520 19, 407
ANZ FLOAT 02/05/29 20240701 20250602 4. 55% B GR%) 19, 583 18, 052
SANTANA. 625 10/18/27 20231107 20241007 3. 85% G (R R) 34, 710 33, 112
DANBNK 4.5 11/09/28 20231206 20241106 3. 90% R G (R R) 17, 355 16, 832
DANBNK 4.5 11/09/28 20240117 20241217 3. 90% R () 17, 355 16, 448
JEF 3.875 04/16/26 20240513 20250414 3. 85% R G () 34, 710 31,916
GM 4 07/10/30 20240513 20250414 3. 85% R G (R R) 20, 826 19, 276
LLOYDS3. 875 05/14/32 20240515 20250415 3. 85% R G (R R) 34, 710 31, 872
LEASYS 4.5 07/26/26 20240521 20250421 3. 85% R G () 34, 710 33, 432
PTSB 6.625 06/30/29 20240521 20250421 3. 85% R (TR 17, 355 18, 143
SYDBDCA. 125 09/30/27 20240604 20250505 3. 85% G (R R) 34, 710 31, 618
AARB 5. 875 05/29/26 20240604 20250505 3. 85% G (R R) 34, 710 31, 902
BTPS 4.05 10/30/37 20240605 20250505 3. 85% R (B ) 17, 355 15, 914
VW 3. 75 09/10/26 20240611 20250512 3. 85% R G () 52, 065 47, 807
DANBNK 4.5 11/09/28 20240612 20250512 3.87% R G (R R) 17, 355 16, 621
JEF 3. 875 04/16/26 20240612 20250512 3.87% G (R R) 17, 355 15, 983
HSBC 3.755 05/20/29 20240612 20250512 3. 87% R G () 34, 710 31, 614
BTPS 4.2 03/01/34 20240617 20250519 3. 85% R (B 17, 355 16, 564
RBIAV 4.5 05/31/30 20240617 20250519 3. 88% R G (R R) 13, 884 13, 255
BARY 4 06/14/29 20240617 20250519 3. 88% G (B R) 13, 884 13,121
CEZCP 4.925 06/11/32 20240620 20250520 3. 85% R (B 17, 355 15, 790
ARTON 4.625 11/21/28 20240620 20250520 3. 85% R (B ) 17, 355 16, 206
ERSTEI4. 875 01/31/29 90240620 90250520 3.87% G (R R) 17, 355 15, 967
SWEDA 4. 625 05/30/26 20240620 90250520 3. 75% G (R R) 34, 710 32, 510
LEASYS 4.5 07/26/26 20240620 20250520 3. 85% R G () 34, 710 33, 202
LSELN 4.125 09/29/26 20240620 20250520 3. 75% TR G () 34, 710 32, 147
LEASYS4. 625 02/16/27 90240620 90250520 3.87% G (R R) 17, 355 16, 339
SANTAN 3.5 01/09/28 20240620 90250520 3. 90% G (R R) 34, 710 31, 707
ARTON 4. 625 11/21/28 20240620 20250520 3. 85% R G () 34, 710 32, 113
ARTON 4. 625 11/21/28 20240620 20250520 3. 85% TR G () 34, 710 32, 113
HEIGR 3.95 07/19/34 20240621 20250521 3. 85% G (R R) 17, 355 15, 674
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SDFGR 4. 25 06/19/29 20240621 20250521 3. 80% TRE(FA) S 34,710 $ 32, 892
EDF 4.125 06/17/31 20240621 20250521 3.87% R G () 13, 884 12, 901
CBAAU 4. 266 06/04/34 20240625 20250526 3. 90% R G (R R) 34, 710 31, 871
VW 3.875 09/10/30 20240626 20250526 3. 85% G (R R) 17, 355 15, 893
DB 4.125 04/04/30 20240626 20250526 3.87% R G (R R) 17, 355 15, 840
CEZCP 4.25 06/11/32 20240626 20250526 3.87% R G () 17, 355 15, 809
FRTR 3 11/25/34 20240626 20250526 3. 83% R G () 17, 355 17, 059
VW 3. 75 09/10/26 20240627 20250527 3.87% R G (R R) 17, 355 16, 014
BTPS 4.05 10/30/37 20240627 20250527 3.87% R G (R R) 17, 355 16, 014
BNP 4. 042 01/10/32 20240627 20250527 3.87% R G () 17, 355 16, 294
BNP 4. 042 01/10/32 20240628 20250528 3. 88% R G () 27,768 26, 032
PIFKSAS. 125 06/11/29 20240612 20250512 5. 43% R G (ES) 41, 040 38, 284
AABOND 6.85 07/31/31 90240620 20250620 5. 45% R G (ES) 20, 520 18, 809
UBS 5.6 PERP 20240627 20240802 4.20%  HEIHE Greos ) 23, 920 17, 949
HYNMTR 5.65 06/26/26 20230815 20240715 5. 53% ARG (E ) 16, 225 14, 676
T 4.625 09/30/28 20231031 90240930 5. 45% G (ER) 162, 250 156, 622
T 4.625 09/30/28 20231107 20241007 5. 44% R G(ER) 48, 675 49, 089
HYNMTR 6.25 11/03/25 20231107 20241007 5. 55% hRG(E ) 24, 338 92, 481
T 4.625 09/30/28 20231120 20241021 5. 43% hRG(E ) 48, 675 48, 396
JPM FLOAT 12/08/26 20231215 20241115 5. 55% R G(ER) 97, 350 89, 741
DAESECG. 875 07/26/26 90240110 20241210 5. 55% R G(ER) 32, 450 31, 300
T 4.625 09/30/28 202401922 202412923 5. 45% tRG(E ) 32, 450 33, 053
ANZ FLOAT 01/18/27 202401922 202412923 5. 55% hRG(E ) 32, 450 29, 924
T 4.625 09/30/28 20240130 90241230 5. 45% TR G(ER) 32, 450 33, 142
T 4.625 09/30/28 20240205 20250106 5. 45% TR G(ER) 32, 450 33, 316
T 4.625 09/30/28 20240222 20250122 5. 45% hRG(ER) 324, 500 331, 214
T 4.625 09/30/28 20240221 20250121 5. 44% hRG(ER) 146, 025 146, 136
T 4.125 10/31/27 20240223 20250123 5. 45% TR G(ER) 324, 500 319, 998
T 4.625 09/30/28 20240223 20250123 5. 45% TR G(ER) 959, 600 262, 676
T 4.625 09/30/28 20240226 20250127 5. 44% hRG(ER) 32, 450 32, 372
T 4.625 09/30/28 20240229 20250129 5. 44% hRG(ER) 32, 450 33, 121
T 4.625 09/30/28 20240308 20250210 5. 44% R G(ER) 32, 450 32, 704
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HNDA FLOAT 03/12/27 20240315 20250217 5. 55% TRGE(E~) S 64,900 $ 59, 768
ANZ FLOAT 03/18/26 20240319 20250219 5. 53% A IEEN 16, 225 15, 431
ANZ FLOAT 03/18/26 90240320 20250220 5. 53% A IEEN 16, 225 15, 433
T 4.625 09/30/28 90240320 90250220 5. 44% TG (ER) 32, 450 33, 112
WFC FLOAT 01/15/26 90240325 90250225 5. 54% TG (ER) 8,113 7,555
T 4.625 09/30/28 20240402 20250303 5. 43% TG (ER) 32, 450 32, 234
KOROIL FLOAT04/03/27 20240408 20250310 5. 55% TG () 110, 330 99, 694
KHFC 5.375 11/15/26 20240422 20250324 5. 55% TEG(ER) 19, 470 18, 378
KORELES. 375 07/31/26 90240423 20250324 5. 53% TG (ER) 16, 225 15, 044
MUFG 5.258 04/17/30 20240503 20250403 5. 53% L IEEN 32, 450 29, 843
ADQABUS. 375 05/08/29 20240514 20250414 5. 55% TG (ER) 14, 603 13, 206
HIGHWY 5 05/14/27 20240515 20250415 5. 53% TR G(ER) 19, 470 18, 003
STANLNS. 688 05/14/28 20240516 20250416 5. 53% TR G(ER) 32, 450 30, 877
WSTP FLOAT 04/16/29 20240517 20250417 5. 53% PRG(ER) 35, 695 34, 027
NWG 5.41 05/17/29 20240520 20250421 5. 53% tRG(E ) 32, 450 30,916
HYUELE 5.5 01/16/29 20240521 20250421 5. 53% G (ER) 16, 225 15, 307
LGENS05. 625 09/25/26 20240521 20250421 5. 53% R G(ER) 32, 450 30, 408
GS FLOAT 05/21/27 90240522 20250422 5. 53% TG () 64, 900 61, 648
DAESEC5. 875 01/26/27 20240522 20250422 5. 53% hRG(E ) 48, 675 45, 587
UBS 6.327 12/22/21 20240522 90250422 5. 53% R G(ER) 32, 450 32, 122
KOCRGF5. 357 05/29/27 90240530 90250430 5. 53% R G(ER) 32, 450 30, 100
KOCRGF5. 357 05/29/27 20240530 20250430 5. 53% tRG(E ) 48, 675 45, 150
PIFKSA 6 10/25/28 20240531 20250430 5. 55% hRG(E ) 32, 450 31, 687
STANLNS. 688 05/14/28 20240531 20250430 5. 53% TR G(ER) 32, 450 30, 817
KOCRGF5. 357 05/29/27 20240531 20250430 5. 53% TR G(ER) 40, 563 37, 661
STANLNS. 688 05/14/28 20240604 20250505 5. 53% hRG(ER) 16, 225 15, 148
SANUSAG. 124 05/31/27 20240604 20250505 5. 55% hRG(ER) 32, 450 30, 951
HYNCRD 5. 75 04/24/29 20240604 20250505 5. 55% TR G(ER) 48, 675 46, 657
SANUSAG. 124 05/31/27 20240605 20250505 5. 55% TR G(ER) 81, 125 77, 454
KSA 5.925 06/04/27 20240605 20250505 5. 53% hRG(ER) 32, 450 29, 530
C 5.864 09/29/25 20240606 20250506 5. 53% hRG(ER) 64, 900 60, 778
AXP 6. 338 10/30/26 20240606 20250506 5. 53% R G(ER) 48, 675 45, 546
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HINDA 5.8 10/03/25 20240606 20250506 5. 53% TRGE(E~) S 32,450 $ 30, 335
KEBHNB 5. 75 10/24/28 20240606 20250506 5. 53% R G (%) 32, 450 30, 801
KOLAHO 5.75 10/06/25 20240606 20250506 5. 53% A IEEN 64, 900 60, 449
BACR 6.496 09/13/27 20240606 20250506 5. 55% TG (ER) 32, 450 31, 521
KSA 5.925 06/04/27 20240606 20250506 5. 55% TG (ER) 48, 675 46, 241
KSA 5.25 06/04/27 20240606 20250506 5. 55% TG (ER) 32, 450 30, 828
SHINCA 5.5 03/12/29 20240606 20250506 5. 55% TG () 32, 450 31, 367
SECBPM 5.5 05/14/29 20240606 20250506 5. 53% TEG(ER) 32, 450 99, 754
KSA 5.925 06/04/27 20240607 20250507 5. 54% TG (ER) 32, 450 30, 186
STANLNS. 688 05/14/28 20240607 20250507 5. 53% L IEEN 16, 225 15, 523
KUB 5.33 05/29/27 20240607 20250507 5. 53% TG (ER) 32, 450 30, 960
OCBCSP 5.52 05/21/34 20240607 20250507 5. 55% TR G(ER) 40, 563 37, 840
NIPLIF 5.95 04/16/54 20240607 20250507 5. 53% TR G(ER) 16, 225 15, 061
SANUSAG. 124 05/31/27 20240611 20250512 5. 54% hRG(E ) 32, 450 31, 053
KRKPSCG. 375 06/11/29 20240612 20250512 5. 53% tRG(E ) 64, 900 59, 186
KRKPSCG. 375 06/11/27 20240612 20250512 5. 53% G (ER) 64, 900 59, 343
KRKPSCG. 375 06/11/27 20240612 20250512 5. 53% R G(ER) 64, 900 59, 343
KRKPSCG. 375 06/11/27 20240612 20250512 5. 53% hRG(E ) 64, 900 59, 343
NAB FLOAT 06/11/27 20240612 20250512 5. 53% hRG(E ) 32, 450 29, 555
NAB 5. 181 06/11/34 20240614 20250514 5. 53% R G(ER) 32, 450 29, 530
F 5.85 05/17/27 20240617 20250519 5. 53% R G(ER) 8,113 7,604
SOCGEN5. 519 01/19/28 20240617 20250519 5. 55% tRG(E ) 32, 450 31, 290
DAESEC5. 875 01/26/27 20240617 20250519 5. 55% hRG(E ) 16, 225 14, 895
KSA 5.25 06/04/30 20240618 20250519 5. 45% TR G(ER) 48, 675 45, 005
ADQABUS. 375 05/08/29 20240618 20250519 5. 50% TR G(ER) 16, 225 15, 289
KSA 5.25 06/04/34 20240618 20250519 5. 55% hRG(ER) 22,715 21, 089
UBS 7.75 PERP 20240618 20250519 5. 75% hRG(ER) 16, 225 14, 215
BANCO 7. 95 PERP 90240620 20250520 5. 65% TR G(ER) 32, 450 98, 786
MBTPM 5. 375 03/06/29 20240620 20250520 5. 55% TR G(ER) 32, 450 29, 701
KSA 5.25 06/04/34 20240620 20250520 5. 55% hRG(ER) 16, 225 15, 033
HYNMTR 6.25 11/03/25 20240618 20250519 5. 55% hRG(ER) 40, 563 39, 161
CITNAT 5.25 05/09/29 90240620 20250620 5. 53% R G(ER) 32, 450 29, 987
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MVMIU 7.5 06/09/28 90240620 20250620 5. 53% TRGE(E~) S 32,450 $ 31, 891
LGENSO 5. 75 09/25/28 20240620 20250620 5. 53% A IEEN 16, 225 15,132
KORHIC 5.5 07/17/26 20240620 20250620 5. 53% A IEEN 16, 225 15,132
BFCM 5.896 07/13/26 90240620 20250620 5. 53% TG (ER) 16, 225 15, 317
HYUELE 5.5 01/16/27 90240620 20250620 5. 53% TG (ER) 16, 225 14, 891
ADQABUS. 375 05/08/29 20240620 20250620 5. 53% TG (ER) 64, 900 59, 879
ADQABU 5.5 05/08/34 20240620 20250620 5. 53% TG () 64, 900 60, 153
CITNATS. 375 05/08/27 90240620 20250620 5. 53% TEG(ER) 16, 225 14, 916
LGELEC5. 625 04/24/27 90240620 20250620 5. 53% TG (ER) 48, 675 44, 725
CFG 6.645 04/25/35 20240620 20250620 5. 53% L IEEN 32, 450 30, 133
CKHH 5. 375 04/26/29 20240620 20250620 5. 55% TG (ER) 32, 450 29, 421
SUMIBK 5.88 07/13/26 90240620 20250620 5. 53% TR G(ER) 16, 225 15, 040
KOROIL 5.25 11/14/26 90240620 20250620 5. 53% TR G(ER) 95, 960 24, 243
HYNMTR 6.1 09/21/28 20240620 20250620 5. 53% R (E ) 32, 450 30, 504
HSBC FLOAT 03/04/27 20240620 20250620 5. 53% tRG(E ) 77, 880 72,313
KOLAHO 5. 75 10/06/25 90240620 20250620 5. 53% G (ER) 48, 675 45, 686
HYNMTR 6.25 11/03/25 20240620 20250620 5. 53% R G(ER) 32, 450 30, 223
HYNMTR 6.25 11/03/25 20240620 20250620 5. 53% R (E ) 48, 675 45, 335
HYNMTR 6.25 11/03/25 20240620 20250620 5. 53% TRG(ER) 81, 125 75, 558
AXP 6. 338 10/30/26 90240620 20250620 5. 53% R G(ER) 32, 450 30, 756
KDB 5. 375 10/23/26 20240620 20250620 5. 53% R G(ER) 9, 735 9, 055
EIBKORS. 375 09/18/25 20240620 20250620 5. 53% tRG(E ) 32, 450 30, 460
KOLAHO 5.75 10/06/25 20240620 20250620 5. 53% hRG(E ) 64, 900 60, 844
NDAQ 5. 65 06/26/25 90240620 20250620 5. 55% ARE(ER) 8,113 7,676
T 4.625 09/30/28 20240620 20250620 5. 43% TR G(ER) 48, 675 48, 686
T 4.625 09/30/28 20240620 20250620 5. 44% hRG(ER) 48, 675 48, 784
LGELEC5. 625 04/24/29 20240621 20250521 5. 53% hRG(ER) 8,113 7,737
SOCGENG. 447 01/12/27 20240621 20250521 5. 53% TR G(ER) 32, 450 30, 563
F 5.85 05/17/27 20240621 20250521 5. 63% TR G(ER) 16, 225 14,713
KSA 5.25 06/04/30 20240624 20250526 5. 54% hRG(ER) 16, 225 15,102
DIBUH 5. 243 03/04/29 20240624 20250526 5. 55% hRG(ER) 32, 450 31, 059
F 5.85 05/17/27 20240624 20250526 5. 60% R G(ER) 16, 225 13, 888
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STANLNbD. 688 05/14/28 20240624 20250526 5. 53% GRECE ) $ 16,225 $ 14, 883
SOCGENG6. 446 01/10/29 20240625 20250526 5. 53% GRE(E ) 32, 450 30, 770
HYNMTR 5.4 06/24/31 20240625 20250526 5. 53% GTRGEE ) 32, 450 29, 530
HYNMTR FLOAT06/24/27 20240625 20250526 5. 53% GRECE ) 64, 900 59,118
HYNMTR FLOAT06/24/27 20240625 20250526 5. 53% GRECE ) 64, 900 59,118
F 5.85 05/17/27 20240625 20250526 5. 53% GRFEE ) 32, 450 27, 803
HYNMTR FLOAT06/24/27 20240625 20250526 5. 52% GRFEE ) 64, 900 61, 104
KRKPSC6. 375 06/11/29 20240626 20250526 5. 53% GRECE ) 32, 450 29, 884
SKONKRb. 375 05/11/26 20240626 20250526 5. 53% GRECE ) 32, 450 29,677
NWG 8. 125 PERP 20240627 20250527 5. 65% GRFE ) 16, 225 12,424
SUNTORG. 124 06/11/29 20240627 20250527 5. 52% GRFEE ) 32, 450 30, 153
KSA 5.25 06/04/34 20240627 20250527 5. b5% GRECE ) 9,735 9, 364
BCLMHK 5 06/26/27 20240627 20250527 5. 53% GRECE ) 32, 450 29, 705
BCLMHK FLOAT06/26/27 20240627 20250527 5. 53% GRFEE ) 64, 900 59, 648
HYNMTR FLOAT06/24/27 20240628 20250528 5. 53% GRE(E ) 32,450 29, 589
NIPLIF 5.95 04/16/54 20240628 20250528 5. b6% GRECE ) 25, 960 22,549
T 4.25 06/30/29 20240701 20240702 5. 52% GRECE ) 16, 225 15, 982
T 4.375 05/15/34 20240701 20240702 5. 49% GRFEE ) 47,053 47,048
T 4.625 04/30/29 20240701 20240702 5. 52% GRFEE ) 32, 450 32, 768
T 4.5 05/31/29 20240701 20240702 5. 52% GRECE ) 25, 960 25, 957
T 4.875 10/31/28 20240701 20240702 5. 52% GRECE ) 162, 250 164, 643
SHINHANS. 75 04/15/34 20240701 20250602 5. 52% GRFEE ) 16, 225 14, 927
MS 5.831 04/19/35 20240701 20250602 5. 5b% GRFEE ) 32, 450 31, 065
CM FLOAT 06/28/27 20240701 20250602 5. 55% GRECE ) 64, 900 59, 059
CM 5. 237 06/28/27 20240701 20250602 5. 55% GRECE ) 16, 225 14, 735
BCHINA FLOAT06/26/26 20240701 20250602 5. 55% GRFCE ) 64, 900 58, 346

$ 15,345,567 § 14,747, 689
o kdp e p
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1§ 186, 788 $ 60, 142 § 976 $ 22,465 $ 270,371
2 140, 315 56, 110 807 21, 805 219, 037
3 288, 111 87,853 1,249 22,460 399, 673
4 232,996 67, 882 1,225 16, 501 318, 604
6 271, 187 77,700 1, 306 24, 843 375, 036
6 251, 945 76, 251 1,100 26, 371 355, 667
&3 $ 1,371,342 § 425,938 $ 6,663 § 134,445 § 1,938, 388
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34 85 520 4,508
9, 666 597 500 259
9, 995 3, 345 4,720 2,115
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g 57,662,025 (§  55,525,927) $ 2,136,098
- W 25, 909, 148 ( 25, 705, 343 ) 203, 805
F 83,571,173 ( 81,231, 270) 2, 339, 903
by FASTE Y
g 14, 373,185 ( 14,101, 491) 271, 694
¥ 32,403, 235 ( 32,209, 871 ) 193, 364
- 43, 067, 670 ( 43,016, 959 ) 50, 711
F 89, 844, 090 ( 89, 328, 321 ) 515, 769
SRR 86, 677, 226 ( 86, 316, 726 ) 360, 500
&3 260,092,489 (256,876, 317 ) 3,216, 172
KHF
Bh T
1L E 62, 913 ( 37,882 ) 25, 031
[ 62, 913 ( 37,882 ) 25, 031
by FhoTT ¢
L 22, 700 ( 11, 467) 11, 233
¥ 141, 243 ( 103,897) 37, 346
|3 163, 943 ( 115, 364 ) 48,579
&3 226, 856 ( 153, 246 ) 73, 610
g
YT
- g 71,319,090 ( 69, 244, 792) 2,074, 298
- 99, 418 ( 96, 388 ) 3, 030
I 71,418,508 ( 69, 341, 180) 2,077, 328
by FhorT g
- % 6, 138, 190 ( 5,896, 484 ) 241, 706
i 18,139, 931 ( 17,974,994 ) 164, 937
- 4,546, 706 ( 4,411, 460 ) 135, 246
I 28, 824, 827 ( 28,282, 938 ) 541, 889
SRR 284, 620 ( 256, 055 ) 28, 565
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