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2 B % 10436 1.2 113.0 -
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US T BILL 08/20/24 & 5 - 1,500 1,491 241,178 | 2024/08/20
US T BILL 08/22/24 & G 35 - 2,200 2,186 353,620 | 2024/08/22
US T BILL 09/24/24 & & 2 - 2,100 2,077 335,964 | 2024/09/24
US T BILL 09/26/24 & i - 2,100 2,076 335,844 | 2024/09/26
US T BILL 10/01/24 & 5 - 2,400 2,371 383,554 | 2024/10/01
US T BILL 11/05/24 & - 3,800 3,735 604,199 | 2024/11/05
ECOPETROL SA 5.375 06/26/26 ¥ % & & 5.3750 900 889 143,845 | 2026/06/26
NEWFIELD EXPLORATION CO 5.375 01/01/26 | %t & 5.3750 600 598 96,869 | 2026/01/01
SOUTHWESTERN ENERGY CO 01/23/25 |# & 5.7000 800 798 129,090 | 2025/01/23
BARCLAYS PLC 4.375 01/12/26 t & Z5 4.3750 200 197 31,876 | 2026/01/12
OMEGA HLTHCARE INVESTORS 5.25 01/15/26 | ¥ & 5 5.2500 2,000 1,985 321,134 | 2026/01/15
NABORS INDUSTRIES LTD 7.25 01/15/26 | %t & 7.2500 1,700 1,115 180,426 | 2026/01/15
NATIONAL FUEL GAS CO 5.5 01/15/26 | %t & B3 5.5000 200 199 32,314 | 2026/01/15
ARES CAPITAL CORP 3.87501/15/26 |%# f& Z5 3.8750 1,600 1,550 250,755 | 2026/01/15
FS KKR CAPITAL CORP 3.4 01/15/26 #t & 3.4000 3,400 3,251 525,844 | 2026/01/15
GENERAL MOTORS FINL CO 1.25 01/08/26 | %t & 1.2500 1,300 1,222 197,659 | 2026/01/08
SK BATTERY AMERICA INC 2.125 01/26/26 | %t & B3 2.1250 2,300 2,164 350,124 | 2026/01/26
HAWAIIAN BRAND INTELLECT 5.7501/20/26 | % {& Z5 5.7500 1,100 1,044 168,873 | 2026/01/20
DELTA AIR LINES INC 7.375 01/15/26 | # & 5 7.3750 2,900 2,972 480,791 2026/01/15
BERRY GLOBAL INC 1.57 01/15/26 #t & % 1.5700 2,500 2,359 381,586 | 2026/01/15
FORD MOTOR CREDIT COLLC 4389 01/08/26 | & 4.3890 1,000 981 158,705 | 2026/01/08
OWL ROCK CAPITAL CORP 4.2501/15/26 |# {& Z5 4.2500 1,600 1,558 252,074 | 2026/01/15
PACIFIC GAS & ELECTRIC 3.1501/01/26 |# & 25 3.1500 3,300 3,188 515,598 | 2026/01/01
BLACKSTONE SECURED LEND 3.625 01/15/26 | ¥t B 3.6250 1,600 1,541 249,308 | 2026/01/15
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AES CORP/THE 1.375 01/15/26 T B H 1.3750 2,700 2,541 411,003 | 2026/01/15
TRUST FIBRAUNO 5.25 01/30/26 t & 5.2500 800 785 126,994 | 2026/01/30
CNH INDUSTRIAL CAP LLC 1.87501/15/26 |# & 2 1.8750 2,400 2,279 368,658 | 2026/01/15
DISCOVER FINANCIAL SVS 4.5 01/30/26 |# & 2 4.5000 1,400 1,376 222,603 | 2026/01/30
SK HYNIX INC 1.5 01/19/26 #Ht B F 1.5000 2,400 2,261 365.671 | 2026/01/19
ONEOK INC 5.85 01/15/26 #Ht B F 5.8500 300 302 48,858 | 2026/01/15
HCA INC 5.375 02/01/25 I 5.3750 1,000 997 161,363 | 2025/02/01
HCA INC 5.875 02/15/26 # & = 5.8750 2,600 2,608 421,941 | 2026/02/15
WESTERN MIDSTREAM OPERAT 3.1 02/01/25 |#t & 25 3.1000 1,900 1.869 302,358 | 2025/02/01
CROWN CASTLE INTL CORP 4.45 02/15/26 |# & 2 4.4500 2,400 2,365 382,532 | 2026/02/15
PTC INC 3.625 02/15/25 #Ht B F 3.6250 400 396 64,116 | 2025/02/15
BOEING CO 2.196 02/04/26 #Ht B F 2.1960 4,900 4,626 748,318 | 2026/02/04
CHESAPEAKE ESCROW ISSUER 5.5 02/01/26 |4 & 25 5.5000 1,000 992 160,453 | 2026/02/01
EXPEDIA GROUP INC 5.0 02/15/26 t & 5.0000 2,700 2,688 434,866 | 2026/02/15
HOST HOTELS & RESORTS LP 4.5 02/01/26 |# & 2 4.5000 2,700 2,664 430,869 | 2026/02/01
HESS MIDSTREAM OPERATION 5.625 02/15/26 |# & 25 5.6250 400 398 64,413 | 2026/02/15
BERRY GLOBAL INC 4.5 02/15/26 #Ht B F 4.5000 900 881 142,627 | 2026/02/15
CROWN AMER/CAP CORP VI 4.75 02/01/26 |# & % 4.7500 900 887 143,576 | 2026/02/01
T-MOBILE USA INC 2.25 02/15/26 T B H 2.2500 500 476 77,066 | 2026/02/15
MICRON TECHNOLOGY INC 4.975 02/06/26 |%#t & 35 4.9750 2,000 1,989 321,716 | 2026/02/06
GENERAL MOTORS FINL CO 5.2503/01/26 |# & 2 5.2500 100 99 16,133 | 2026/03/01
DISCOVERY COMMUNICATIONS 49 03/11/26 |# & 25 4.9000 2,900 2,866 463,582 | 2026/03/11
SPRINT CORP 7.625 03/01/26 #t B F 7.6250 900 925 149,603 | 2026/03/01
COMMSCORPE INC 6.0 03/01/26 #Ht B F 6.0000 800 713 115,313 | 2026/03/01
BAT INTL FINANCE PLC 1.668 03/25/26 |# & 35 1.6680 2,900 2,728 441,289 | 2026/03/25
ENERGEAN ISRAEL FINANCE 4.875 03/30/26 |# & % 4.8750 1,000 951 153,890 | 2026/03/30
DEUTSCHE BANK NY 1.686 03/19/26 |# f& 2 1.6860 200 188 30.526 | 2026/03/19
HSBC HOLDINGS PLC 03/10/26 #t BFE F 2.9990 200 196 31.792 | 2026/03/10
ALBERTSONS COS/SAFEWAY 3.25 03/15/26 |# & 25 3.2500 500 481 77,940 | 2026/03/15
DISCOVER BANK 4.25 03/13/26 #t B F 4.2500 1,600 1,565 253,168 | 2026/03/13
PERRIGO FINANCE UNLIMITE 4.375 03/15/26 |4 & 25 4.3750 800 784 126,891 | 2026/03/15
BANCO SANTANDER SA 1.849 03/25/26 |# & % 1.8490 3,200 3,012 487,142 | 2026/03/25
HYATT HOTELS CORP 4.85 03/15/26 |# & 2 4.8500 2,900 2,876 465,150 | 2026/03/15
GLOBAL PAYMENTS INC 1.2 03/01/26 |# & 2 1.2000 3,300 3,084 498,795 | 2026/03/01
FORTINET INC 1.0 03/15/26 #t B F 1.0000 2,400 2,237 361,932 | 2026/03/15
TEGNA INC 4.75 03/15/26 #Ht B F 4.7500 500 489 79,121 | 2026/03/15
ALBERTSONS COS/SAFEWAY 7.5 03/15/26 |# f& 25 7.5000 38 38 6,254 | 2026/03/15
CELANESE US HOLDINGS LLC 6.05 03/15/25 [# & 6.0500 677 679 109,815 | 2025/03/15
CREDIT ACCEPTANC 6.625 03/15/26 |# & 2 6.6250 1,000 1,001 162,048 | 2026/03/15
NEWELL BRANDS INC 4.2 04/01/26 #t B F 5.7000 2,800 2,763 446,893 | 2026/04/01
CRED SUIS GP FUN LTD 4.55 04/17/26 |# & 2 4.5500 2,700 2,665 431,086 | 2026/04/17
GLP CAPITALLP /FIN 11 5.37504/15/26 |# & 2 5.3750 2,700 2,687 434,721 | 2026/04/15
GLOBAL PAYMENTS INC 4.8 04/01/26 |# & 25 4.8000 100 99 16,015 | 2026/04/01
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UNITED AIRLINES INC 4.375 04/15/26 |# & 35 4.3750 1,000 968 156,592 | 2026/04/15
COTY INC 5.0 04/15/26 # &' 5.0000 523 516 83,530 | 2026/04/15
NATWEST GROUP PLC 4.8 04/05/26 |+ & 25 4.8000 2,700 2,675 432,779 | 2026/04/05
INTERNATIONAL GAME TECH 4.12504/15/26 | % & 25 4.1250 900 879 142,245 | 2026/04/15
HSBC HOLDINGS PLC 04/18/26 #Ht B F 1.6450 2,600 2,521 407,778 | 2026/04/18
AMERICAN TOWER CORP 1.6 04/15/26 |# f& 25 1.6000 3,000 2,811 454,759 | 2026/04/15
T-MOBILE USA INC 2.625 04/15/26 T B H 26250 1,700 1,623 262,538 | 2026/04/15
MATTEL INC 3.375 04/01/26 # B'& F 3.3750 500 481 77,951 | 2026/04/01
MARVELL TECHNOLOGY INC 1.65 04/15/26 |#t & 25 1.6500 3,200 3,004 485,896 | 2026/04/15
HF SINCLAIR CORP 5.875 04/01/26 #t BFE F 5.8750 2,000 2,011 325,343 | 2026/04/01
ZF NA CAPITAL 4.75 04/29/25 #Ht B F 4.7500 1,800 1,781 288,086 | 2025/04/29
ALLY FINANCIAL INC 5.8 05/01/25 #Ht B F 5.8000 1,600 1,599 258,707 | 2025/05/01
HANESBRANDS INC 4.875 05/15/26 |# & 35 4.8750 500 489 79,120 | 2026/05/15
BARCLAYS PLC 05/07/26 #t ' = 2.8520 3,100 3,028 489,866 | 2026/05/07
COGENT COMMUNICATIONS GR3505/01/26 |# & 25 3.5000 900 862 139,465 | 2026/05/01
I[HEARTCOMMUNICATIONS INC 6,375 05/01/26 | % & 25 6.3750 800 650 105,195 | 2026/05/01
CCOHLDGS LLC/CAP CORP 55 05/01/26 |# & 2% 5.5000 400 396 64,137 | 2026/05/01
EQUINIX INC 1.45 05/15/26 #Ht B F 1.4500 3,200 2,983 482,458 | 2026/05/15
VISTRA OPERATIONS CO LLC 5.12505/13/25 |# f& 25 5.1250 1,900 1,889 305,607 | 2025/05/13
VICI PROPERTIES LP 4.375 05/15/25 |# & 35 4.3750 2,400 2,374 384,060 | 2025/05/15
AMERIGAS PART/FIN CORP 5.5 05/20/25 |#t & 25 5.5000 100 99 16,058 | 2025/05/20
HOWMET AEROSPACE INC 6.875 05/01/25 |[# & 25 6.8750 2,300 2,321 375,523 | 2025/05/01
CROWN CASTLE INTL CORP 3.7 06/15/26 |# & 2% 3.7000 300 290 47,029 | 2026/06/15
BOEING CO 2.25 06/15/26 #Ht B F 2.2500 100 93 15,125 | 2026/06/15
BOARDWALK PIPELINES LP 5.95 06/01/26 |# & 25 5.9500 1,200 1,209 195,594 | 2026/06/01
LENNAR CORP 5.25 06/01/26 H F'E 5.2500 2,100 2,098 339,448 | 2026/06/01
HCA INC 5.25 06/15/26 # & = 5.2500 200 199 32,266 | 2026/06/15
IRB HOLDING CORP 7.0 06/15/25 #t B F 7.0000 900 900 145,712 | 2025/06/15
CALPINE CORP 5.25 06/01/26 #Ht B 5.2500 1,000 990 160,132 | 2026/06/01
SKYWORKS SOLUTIONS INC 1.8 06/01/26 |1 f& 25 1.8000 3,400 3,175 513,533 | 2026/06/01
LEVIATHAN BOND LTD 6.125 06/30/25 |# & 35 6.1250 900 884 143,102 | 2025/06/30
GENERAL MOTORS FINL CO 1.506/10/26 |# & % 1.5000 2,000 1,860 300,941 | 2026/06/10
HAT HOLDINGS | LLC/HAT 3375 06/15/26 |# & 2 3.3750 1,600 1,516 245,267 | 2026/06/15
DELL INT LLC / EMC CORP 6.02 06/15/26 |# & 25 6.0200 968 980 158,584 | 2026/06/15
VORNADO REALTY LP 2.15 06/01/26 |# f& 325 2.1500 2,200 2,038 329,730 | 2026/06/01
BLOCK INC 2.75 06/01/26 #Ht B F 2.7500 400 379 61,323 | 2026/06/01
HSBC HOLDINGS PLC 06/04/26 B F 2.0990 700 678 109,713 | 2026/06/04
DIVERSIFIED HEALTHCARE T 9.7506/15/25 |# & % 9.7500 704 703 113,806 | 2025/06/15
VOYA FINANCIAL INC 3.65 06/15/26 |# & 25 3.6500 2,200 2,130 344,568 | 2026/06/15
LAS VEGAS SANDS CORP 2.9 06/25/25 |# & 35 2.9000 2,700 2,629 425,225 | 2025/06/25
MGM RESORTS INTL 5.75 06/15/25 #t B F 5.7500 400 399 64,536 | 2025/06/15
SYNCHRONY FINANCIAL 4.5 07/23/25 |# f& 25 4.5000 2,000 1,972 319,080 | 2025/07/23
NATIONAL FUEL GAS CO 5.2 07/15/25 |# & 35 5.2000 2,400 2,387 386,181 | 2025/07/15
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CHARTER COMM OPT LLC/CAP 4908 07/23/25 |#t & 25 4.9080 577 572 92,515 | 2025/07/23
SANTANDER HOLDINGS USA 45 07/17/25 |#t & 25 4.5000 400 394 63.878 | 2025/07/17
NOMURA HOLDINGS INC 5.099 07/03/25 |# & 2 5.0990 2,400 2,387 386,208 | 2025/07/03
F&G GLOBAL FUNDING 5.15 07/07/25 |# & 2 5.1500 3,200 3,182 514,671 | 2025/07/07
DCP MIDSTREAM OPERATING 5.375 07/15/25 |# & 25 5.3750 1,718 1.714 277.353 | 2025/07/15
NEXTERA ENERGY OPERATING 4.2507/15/24 |#£ & % 4.2500 400 400 64,734 | 2024/07/15
BATH & BODY WORKS INC9.37507/01/25 |# & % 9.3750 500 517 83,625 | 2025/07/01
DELL INT LLC / EMC CORP 5.85 07/15/25 |# & 25 5.8500 100 100 16,216 | 2025/07/15
NOMURA HOLDINGS INC 1.851 07/16/25 |# & 2 1.8510 500 481 77.853 | 2025/07/16
GFLENVIRONMENTAL INC 3.7508/01/25 |# & % 3.7500 500 495 80,210 | 2025/08/01
TENGIZCHEVROILFIN CO IN 2.625 08/15/25 | %t & 25 2.6250 900 865 139,920 | 2025/08/15
NISOURCE INC 0.95 08/15/25 #Ht B F 0.9500 1,500 1,428 231,048 | 2025/08/15
NEW FORTRESS ENERGY INC 6.75 09/15/25 |# & 2 6.7500 649 625 101,227 | 2025/09/15
ROYALTY PHARMA PLC 1.2 09/02/25 |# & 25 1.2000 1,800 1,713 277,115 | 2025/09/02
OCCIDENTAL PETROLEUM COR 5.875 09/01/25 | %t & 25 5.8750 400 401 64,930 | 2025/09/01
ADANI GREEN ENERGY LTD 4.37509/08/24 |# & 25 4.3750 900 895 144,772 | 2024/09/08
PLAINS ALL AMER PIPELINE 4.65 10/15/25 |# & 25 4.6500 1,900 1.878 303.812 | 2025/10/15
WYNDHAM DESTINATIONS INC 10/01/25 |#t & 35 6.6000 800 807 130,621 | 2025/10/01
D.R. HORTON INC 2.6 10/15/25 B F 2.6000 2,300 2,222 359,369 | 2025/10/15
ROLLS-ROYCE PLC 3.625 10/14/25 #Ht B F 3.6250 900 877 141,838 | 2025/10/14
BOXER PARENT CO INC 7.12510/02/25 |# & 2 7.1250 400 401 65,008 | 2025/10/02
SENSATA TECHNOLOGIES BV 5.0 10/01/25 |#t & 35 5.0000 800 809 130,883 | 2025/10/01
SLM CORP 4.2 10/29/25 B F 4.2000 900 876 141,835 | 2025/10/29
DEUTSCHE BANK NY 11/26/25 #t B F 3.9610 3,000 2,978 481,736 | 2025/11/26
OCCIDENTAL PETROLEUM COR 5.5 12/01/25 |#t & 25 5.5000 100 99 16,169 | 2025/12/01
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