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US T BILL 08/24/23 & i - 3.400 3,378 477,928 | 2023/08/24
ECOPETROL SA 5.375 06/26/26 ¥ % B = 5.3750 900 856 121,154 | 2026/06/26
NEWFIELD EXPLORATION CO 5.375 01/01/26 | %t & 5 5.3750 600 597 84,477 | 2026/01/01
SOUTHWESTERN ENERGY CO 01/23/25 | %t & 5.7000 800 792 112,137 | 2025/01/23
BARCLAYS PLC 4.375 01/12/26 T & H 4.3750 200 192 27,199 | 2026/01/12
OMEGA HLTHCARE INVESTORS 5.25 01/15/26 | %+ & Z5 5.2500 2,000 1,927 272,714 | 2026/01/15
TENET HEALTHCARE CORP 4.875 01/01/26 | %t & 5 4.8750 1,000 972 137,590 | 2026/01/01
NATIONAL FUEL GAS CO 5.5 01/15/26 |t & 5.5000 200 196 27,844 | 2026/01/15
BANCOLOMBIA SA 3.0 01/29/25 T & H 3.0000 400 380 53,891 | 2025/01/29
FS KKR CAPITAL CORP 3.4 01/15/26 |# & 25 3.4000 3,400 3,096 438,013 | 2026/01/15
GENERAL MOTORS FINL CO 1.2501/08/26 |+ & 1.2500 1,300 1,163 164,580 | 2026/01/08
SK BATTERY AMERICA INC 2.125 01/26/26 | % & 2.1250 2,300 2,026 286,674 | 2026/01/26
DELTA AIR LINES INC 7.375 01/15/26 | #t & B3 7.3750 2,900 2,997 424,008 | 2026/01/15
BERRY GLOBAL INC 1.57 01/15/26 t & Z5 1.5700 2,500 2,255 319,076 | 2026/01/15
INEOS QUATTRO FINANCE 2 3.37501/15/26 | % & 3.3750 500 456 64,619 | 2026/01/15
FORD MOTOR CREDIT CO LLC 4.389 01/08/26 | %t & 4.3890 1,000 943 133,514 | 2026/01/08
PACIFIC GAS & ELECTRIC 3.1501/01/26 |[# & 25 3.1500 3.300 3.067 433,896 | 2026/01/01
AES CORP/THE 1.375 01/15/26 t & Z5 1.3750 2,700 2,415 341,762 | 2026/01/15
TRUST FIBRAUNO 5.25 01/30/26 #t S 5.2500 800 779 110,329 | 2026/01/30
CNH INDUSTRIAL CAP LLC 1.875 01/15/26 | %t & 1.8750 2,400 2,192 310,164 | 2026/01/15
DISCOVER FINANCIAL SVS 4.5 01/30/26 | %t & B3 4.5000 1,400 1,341 189,711 2026/01/30
SK HYNIX INC 1.5 01/19/26 t & Z5 1.5000 2,400 2,131 301,509 | 2026/01/19
ONEOK INC 5.85 01/15/26 ES = B3 5.8500 300 300 42,570 | 2026/01/15
HCA INC 5.375 02/01/25 it & % 5.3750 1,000 991 140,254 | 2025/02/01




El H B
# 1 5F i & -

= 2| A X | HETH NEEs @ | NEREE BEFHAHE
(7 X)) % [F7A)H-RIL [F7XAUR R TH
HCA INC 5.875 02/15/26 B F 5.8750 2,600 2,603 368,305 | 2026/02/15
WESTERN MIDSTREAM OPERAT 3.1 02/01/25 |#t & 35 3.3500 1,900 1.820 257,566 | 2025/02/01
CROWN CASTLE INTL CORP 4.45 02/15/26 |# & 2 4.4500 2,400 2,336 330,494 | 2026/02/15
PTCINC 3.625 02/15/25 #t BFE F 3.6250 400 385 54,540 | 2025/02/15
BOEING CO 2.196 02/04/26 #t B F 2.1960 3,300 3,032 428,966 | 2026/02/04
CHESAPEAKE ESCROW ISSUER 5.5 02/01/26 |# & 25 5.5000 1,000 972 137.548 | 2026/02/01
EXPEDIA GROUP INC 5.0 02/15/26 T B H 5.0000 2,700 2,660 376,308 | 2026/02/15
HOST HOTELS & RESORTS LP 4.5 02/01/26 |# & 4.5000 2,700 2,614 369,862 | 2026/02/01
HESS MIDSTREAM OPERATION 5.625 02/15/26 |# & 25 5.6250 400 392 55,491 | 2026/02/15
BERRY GLOBAL INC 4.5 02/15/26 #t BFE F 4.5000 900 860 121,770 | 2026/02/15
CROWN AMER/CAP CORP VI 475 02/01/26 |# & 2% 4.7500 900 870 123,141 | 2026/02/01
T-MOBILE USA INC 2.25 02/15/26 #Ht B F 2.2500 500 460 65,095 | 2026/02/15
MICRON TECHNOLOGY INC 4.975 02/06/26 |4 f& 25 4.9750 2,000 1,969 278,676 | 2026/02/06
GENERAL MOTORS FINL CO 525 03/01/26 |# & % 5.2500 100 98 13,930 | 2026/03/01
DISCOVERY COMMUNICATIONS 49 03/11/26 |# & 2 4.9000 2,900 2,842 402,043 | 2026/03/11
SPRINT CORP 7.625 03/01/26 #t FE F 7.6250 900 935 132,396 | 2026/03/01
BALL CORP 4.875 03/15/26 #t B F 4.8750 100 96 13,703 | 2026/03/15
CHS/COMMUNITY HEALTH SYS 8.0 03/15/26 |# & 25 8.0000 800 778 110,058 | 2026/03/15
COMMSCOPE INC 6.0 03/01/26 T B H 6.0000 800 743 105,133 | 2026/03/01
PULTEGROUP INC 5.5 03/01/26 # & 5.5000 1,800 1,789 253,169 | 2026/03/01
BAT INTL FINANCE PLC 1.668 03/25/26 |# f& 2 1.6680 2,900 2,605 368,525 | 2026/03/25
SHRIRAM TRANSPORT FIN 4.4 03/13/24 |# & 25 4.4000 400 392 55,568 | 2024/03/13
ENERGEAN ISRAEL FINANCE 4.875 03/30/26 |[# & 25 4.8750 1,000 929 131,430 | 2026/03/30
DEUTSCHE BANK NY 1.686 03/19/26 |# & 35 1.6860 200 180 25,474 | 2026/03/19
SASOL FINANCING USA LLC 5.875 03/27/24 |# f& 25 5.8750 800 789 111,612 | 2024/03/27
HSBC HOLDINGS PLC 03/10/26 t & 2.9990 200 190 26,928 | 2026/03/10
ALBERTSONS COS/SAFEWAY 3.2503/15/26 |#t & 25 3.2500 500 459 65,027 | 2026/03/15
DISCOVER BANK 4.25 03/13/26 #t BFE F 4.2500 1,600 1,514 214,247 | 2026/03/13
PERRIGO FINANCE UNLIMITE 4.375 03/15/26 |# & 2% 4.3750 800 755 106,855 | 2026/03/15
BANCO SANTANDER SA 1.849 03/25/26 |# & 25 1.8490 3,200 2,864 405,268 | 2026/03/25
HYATT HOTELS CORP 4.85 03/15/26 |# & 35 4.8500 2,900 2,846 402,651 | 2026/03/15
GLOBAL PAYMENTS INC 1.2 03/01/26 |#£ & % 1.2000 3,300 2,932 414,816 | 2026/03/01
FORTINET INC 1.0 03/15/26 # & = 1.0000 2,400 2,140 302,831 | 2026/03/15
TEGNA INC 4.75 03/15/26 #t B F 4.7500 500 475 67.317 | 2026/03/15
ALBERTSONS COS/SAFEWAY 7.5 03/15/26 |# f& 25 7.5000 38 38 5,466 | 2026/03/15
RADIAN GROUP INC 6.625 03/15/25 |# & 3 6.6250 3,200 3,198 452,456 | 2025/03/15
CELANESE US HOLDINGS LLC 6.05 03/15/25 |4 & 25 6.0500 2,500 2,490 352,328 | 2025/03/15
NEWELL BRANDS INC 4.2 04/01/26 t & 4.7000 2,800 2,619 370,547 | 2026/04/01
CRED SUIS GP FUN LTD 4.55 04/17/26 |# & 2 4.5500 2,700 2,594 367.071 | 2026/04/17
GLP CAPITALLP /FIN 1 5.375 04/15/26 |# & 325 5.3750 2,700 2,638 373,222 | 2026/04/15
GLOBAL PAYMENTS INC 4.8 04/01/26 |# & 2% 4.8000 100 97 13,827 | 2026/04/01
UNITED AIRLINES INC 4.375 04/15/26 |# & 35 4.3750 1,000 946 133,846 | 2026/04/15
COTY INC 5.0 04/15/26 . B 5.0000 1,000 958 135,619 | 2026/04/15
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SPIRIT AEROSYSTEMS INC 7.5 04/15/25 |# f& 25 7.5000 800 79 111,898 | 2025/04/15
NATWEST GROUP PLC 4.8 04/05/26 |+ & 25 4.8000 2,700 2,623 371,156 | 2026/04/05
INTERNATIONAL GAME TECH 4.125 04/15/26 |+ & 25 4.1250 900 854 120,922 | 2026/04/15
HSBC HOLDINGS PLC 04/18/26 #t BFE F 1.6450 2,600 2,401 339,737 | 2026/04/18
AMERICAN TOWER CORP 1.6 04/15/26 |# f& 25 1.6000 3,000 2,692 380,920 | 2026/04/15
T-MOBILE USA INC 2.625 04/15/26 #Ht B F 2.6250 1,700 1,576 223,023 | 2026/04/15
MATTEL INC 3.375 04/01/26 T BEH 3.3750 500 460 65,113 | 2026/04/01
MARVELL TECHNOLOGY INC 1.65 04/15/26 | %t & 35 1.6500 3,200 2,879 407,337 | 2026/04/15
HF SINCLAIR CORP 5.875 04/01/26 # & = 5.8750 2,000 2,000 283,036 | 2026/04/01
ZF NA CAPITAL 4.75 04/29/25 #t B 4.7500 1,800 1,748 247,314 | 2025/04/29
ARDAGH PKG FIN/HLDGS USA 5.25 04/30/25 |# f& 25 5.2500 400 389 55,117 | 2025/04/30
US FOODS INC 6.25 04/15/25 #Ht B F 6.2500 800 800 113,179 | 2025/04/15
PDC ENERGY INC 5.75 05/15/26 B F 5.7500 500 504 71,327 | 2026/05/15
ALLY FINANCIAL INC 5.8 05/01/25 # & = 5.8000 1,600 1,575 222,861 | 2025/05/01
VAIL RESORTS INC 6.25 05/15/25 # &' 6.2500 800 798 113,003 | 2025/05/15
ARCONIC CORP 6.0 05/15/25 #t B F 6.0000 1,900 1,918 271,333 | 2025/05/15
HANESBRANDS INC 4.875 05/15/26 |# & 35 4.8750 500 463 65.634 | 2026/05/15
BARCLAYS PLC 05/07/26 #Ht B F 2.8520 3,100 2911 411,827 | 2026/05/07
COGENT COMMUNICATIONS GR 3.5 05/01/26 |4 f& 25 3.5000 900 827 117,092 | 2026/05/01
I[HEARTCOMMUNICATIONS INC 6.37505/01/26 |+ & 25 6.3750 800 683 96,731 | 2026/05/01
CCO HLDGS LLC/CAP CORP 5.505/01/26 |# & 2 5.5000 400 388 54,957 | 2026/05/01
EQUINIX'INC 1.45 05/15/26 #t FE F 1.4500 3,200 2,864 405,155 | 2026/05/15
VISTRA OPERATIONS CO LLC 5.12505/13/25 |# f& 2% 5.1250 1,900 1,851 261,913 | 2025/05/13
VICI PROPERTIES LP 4.375 05/15/25 |[# f& 25 4.3750 2,400 2,326 329,175 | 2025/05/15
AMERIGAS PART/FIN CORP 5.5 05/20/25 |# f& 25 5.5000 400 386 54,640 | 2025/05/20
HOWMET AEROSPACE INC 6.875 05/01/25 |# & 6.8750 2,300 2,336 330,584 | 2025/05/01
CROWN CASTLE INTL CORP 3.7 06/15/26 |17 & 2 3.7000 300 284 40,253 | 2026/06/15
BOEING CO 2.25 06/15/26 #t BFE F 2.2500 100 90 12,867 | 2026/06/15
BOARDWALK PIPELINES LP 5.95 06/01/26 |[# & 2% 5.9500 1,200 1,208 170,898 | 2026/06/01
LENNAR CORP 5.25 06/01/26 #t B F 5.2500 2,100 2,079 294,155 | 2026/06/01
HCA INC 5.25 06/15/26 B F 5.2500 200 197 27,949 | 2026/06/15
ROYAL CARIBBEAN CRUISES 11.506/01/25 |[# & 2z | 11.5000 718 759 107,506 | 2025/06/01
IRB HOLDING CORP 7.0 06/15/25 # & = 7.0000 900 900 127,443 | 2025/06/15
CALPINE CORP 5.25 06/01/26 #t B 5.2500 1,000 959 135,784 | 2026/06/01
SKYWORKS SOLUTIONS INC 1.8 06/01/26 |# & 25 1.8000 3,400 3,031 428,807 | 2026/06/01
LEVIATHAN BOND LTD 6.125 06/30/25 |# & 35 6.1250 900 877 124,131 | 2025/06/30
GENERAL MOTORS FINL CO 1.5 06/10/26 |4 & 25 1.5000 2,000 1,768 250,218 | 2026/06/10
DELL INT LLC / EMC CORP 6.02 06/15/26 |t & 6.0200 1,355 1,372 194,194 | 2026/06/15
VORNADO REALTY LP 2.15 06/01/26 |# & 325 2.1500 2,200 1.857 262,701 | 2026/06/01
BLOCK INC 2.75 06/01/26 #t B F 2.7500 400 362 51.217 | 2026/06/01
HSBC HOLDINGS PLC 06/04/26 #Ht B F 2.0990 700 649 91,912 | 2026/06/04
DIVERSIFIED HEALTHCARE T 9.75 06/15/25 |# & 25 9.7500 800 768 108,699 | 2025/06/15
VOYA FINANCIAL INC 3.65 06/15/26 |# f& 25 3.6500 2,200 2,067 292,490 | 2026/06/15
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LAS VEGAS SANDS CORP 2.9 06/25/25 |# & 35 2.9000 2,700 2,518 356,293 | 2025/06/25
MGM RESORTS INTL 5.75 06/15/25 t & 5.7500 400 393 55,680 | 2025/06/15
WESCO DISTRIBUTION INC 7.125 06/15/25 | %t & 25 7.1250 400 404 57.240 | 2025/06/15
SYNCHRONY FINANCIAL 4.5 07/23/25 |# & 25 4.5000 2,000 1,890 267.476 | 2025/07/23
NATIONAL FUEL GAS CO 5.2 07/15/25 |# & 2 5.2000 2,400 2,355 333,199 | 2025/07/15
CHARTER COMM OPT LLC/CAP 4908 07/23/25 |t & 25 4.9080 2,500 2,454 347,243 | 2025/07/23
SANTANDER HOLDINGS USA 45 07/17/25 |# f& 25 4.5000 400 388 55,004 | 2025/07/17
NOMURA HOLDINGS INC 5.099 07/03/25 |# & 5.0990 2,400 2,355 333,256 | 2025/07/03
F&G GLOBAL FUNDING 5.1507/07/25 |+ & 2 5.1500 3,200 3,096 438,087 | 2025/07/07
SPECTRUM BRANDS INC 5.75 07/15/25 |# & 25 5.7500 400 400 56,593 | 2025/07/15
DCP MIDSTREAM OPERATING 5.375 07/15/25 |# & 25 5.3750 2,700 2,679 379,063 | 2025/07/15
BALL CORP 5.25 07/01/25 #Ht B F 5.2500 400 393 55,598 | 2025/07/01
NEXTERA ENERGY OPERATING 4.2507/15/24 |4 & 25 4.2500 400 393 55,664 | 2024/07/15
BATH & BODY WORKS INC9.37507/01/25 |# & % 9.3750 500 528 74,704 | 2025/07/01
DELL INT LLC / EMC CORP 5.85 07/15/25 |# & 2 5.8500 100 100 14,220 | 2025/07/15
NOMURA HOLDINGS INC 1.851 07/16/25 |# & 25 1.8510 500 458 64,854 | 2025/07/16
FIDELITY NATL INFO SERV 4.5 07/15/25 |# & 2 4.5000 700 685 96,978 | 2025/07/15
AMC NETWORKS INC 4.75 08/01/25 |# & 25 4.7500 1,000 877 124,151 | 2025/08/01
ENACT HOLDINGS INC 6.5 08/15/25 |# & 35 6.5000 400 393 55,604 | 2025/08/15
GFL ENVIRONMENTAL INC 3.7508/01/25 |# & % 3.7500 500 474 67,065 | 2025/08/01
TENGIZCHEVROILFIN CO IN 2.625 08/15/25 | %t & 25 2.6250 900 817 115,676 | 2025/08/15
NISOURCE INC 0.95 08/15/25 #t FE F 0.9500 1,500 1,369 193,668 | 2025/08/15
MUTHOOT FINANCE LTD 4.4 09/02/23 |# & 25 4.4000 244 242 34,332 | 2023/09/02
ROYALTY PHARMA PLC 1.2 09/02/25 |# & 2 1.2000 1,800 1,628 230,392 | 2025/09/02
SEALED AIR CORP 5.5 09/15/25 B F 5.5000 400 395 55,892 | 2025/09/15
OCCIDENTAL PETROLEUM COR 5.87509/01/25 | %t & 25 5.8750 400 399 56,453 | 2025/09/01
ADANI GREEN ENERGY LTD 4.37509/08/24 |# & 35 4.3750 900 840 118,959 | 2024/09/08
PLAINS ALL AMER PIPELINE 4.65 10/15/25 |# & 25 4.6500 1,900 1,854 262,328 | 2025/10/15
WYNDHAM DESTINATIONS INC 10/01/25 |# & 25 6.6000 800 800 113,290 | 2025/10/01
D.R. HORTON INC 2.6 10/15/25 #t B F 2.6000 2,300 2,158 305,293 | 2025/10/15
ROLLS-ROYCE PLC 3.625 10/14/25 T BEH 3.6250 900 852 120,630 | 2025/10/14
BOXER PARENT CO INC 7.125 10/02/25 |+ & 25 7.1250 400 398 56,417 | 2025/10/02
SENSATA TECHNOLOGIES BV 5.0 10/01/25 |#t & 25 5.0000 800 779 110,233 | 2025/10/01
SLM CORP 4.2 10/29/25 #t BFE F 4.2000 900 842 119,188 | 2025/10/29
DEUTSCHE BANK NY 11/26/25 #Ht B F 3.9610 3,000 2,865 405,390 | 2025/11/26
OCCIDENTAL PETROLEUM COR 5.5 12/01/25 |# & 25 5.5000 100 99 14,026 | 2025/12/01
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