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Time Series
Time Period: 2023/02/23 to 2025/09/30
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e/ e
azgll e LA ) W/ % FR ﬁ"uj’i ?Jﬁg;;u) P 1) A + ALY + < & TREPHE PR EZH SELY
/) '
5 AES 1 3/8 01/15/26 USD 2.4 wF 99. 099 72.47 1.97[ % | —
i ARCC 2.15 07/15/26 USD 3.8 wmH 98. 24 113.74 3.091% -
il ATH 2.95 11/12/26 USD 3.28] wma 98. 98. 55 2.68]1% A -
[ AVOL 3 1/4 02/15/27 USD 3.63] wma 98. 108. 68 2.95[% | -
[ BCRED 2 5/8 12/15/26 USD 3.9 wH 97. 116. 07 3.15|4 | -
i BPCEGP 1.652 10/06/26 USD 2.45 wmE 99. 74. 60 2.03|1£ -
F % BXSL 2 1/8 02/15/27 USD 4,08 wF 96. 120. 28 3.28|1% A -
7% CDWC 2.67 12/01/26 USD 2.11 =21 98. 62. 93 .71 g & -
[ CE 1.4 08/05/26 USD 2.29] wma 96. 67.58 1.84|14 | -
i CNC 4 1/4 12/15/27 USD 2,47 waE 98. 73. 96 2.0114 & —
i CVS 1.3 08/21/27 USD 1.9 @=a 94. 54. 82 1.49[ % B -
F % DELL 4.9 10/01/26 USD 1.7 wF 100 52. 07 1.41{# W -
[ DFS 3.45 07/27/26 USD 2.77 wF 99. 83. 72 2.2 -
[l ENELIM 1 3/8 07/12/26 USD 2.06| wa 98. 61.24 1.66|% ® -
i EQT 3.9 10/01/27 USD 1.29] wa 99. 37 39. 06 1.06[# B —
iZ % ETP 3.9 07/15/26 USD 2.25| wmHF 99. 68. 38 1.86[% W -
7% GBLATL 2 1/4 01/06/27 USD 1.88] ma 97. 55. 87 1.52[% K -
[ GLENLN 1 5/8 04/27/26 USD 1.25| ®H 98. 37.51 1.02|14 | -
i GM 4 10/06/26 USD 1.48] wg 99. 44. 82 1.22[ % B —
F % GS 1.948 10/21/27 USD 3.68[ wmH 97. 109. 35 2.974 R -
7% HAS 3 1/2 09/15/27 USD 2.25| wmHF 98. 67.54 1.84[% W -
[ HSBC 7.336 11/03/26 USD 3.1| wmy 100. 94. 67 2.07[% K -
[l HYNMTR 3 02/10/27 USD 1.58] ®H 98. 47. 15 1.2814 | -
i KD 2.05 10/15/26 USD 1.95| wa 97. 58. 04 1.58[# B —
iE % MQGAU 1.34 01/12/27 USD 2.53] wmHE 99. 76. 42 2.081% A -
E % MS 1.593 05/04/27 USD 3.19] mag 98. 95.67 2.6|F -
[ NFX 5 3/8 01/01/26 USD 2.1 =21 100. 64. 01 1.7414 | -
5 NOMURA 1.653 07/14/26 USD 3.3| ®HF 98. 98. 39 2.6714 & —
iE % NSANY 1.85 09/16/26 USD 1.37 =& 96. 40. 21 1.09[ % | -
iE % NWG 1.6 09/29/26 USD 1.93| wg 97. 57. 28 1. 56| % & -
[ OHI 5 1/4 01/15/26 USD 2.54 wmaFg 100. 77.40 2. 1|2 & -
7% OKE 4.85 07/15/26 USD 3.1 =21 100. 94. 77 2.07T14 & -
i ORCINC 4.7 02/08/27 USD 3.82 wmH 99. 116. 27 3.16|1 % & -
il PAA 4 1/2 12/15/26 USD 1.25] &g 100. 38.16 1.04[ % B -
iE % PPL 3.1 05/15/26 USD .77 wg 99. 53. 52 1.45[% W -
[ RRX 6.05 02/15/26 USD 2.6 wE 100. 79.57 2.16[% & -
i SAMMON 4. 45 05/12/27 USD 3.83| wmH 99. 116. 53 .1T4 R —
iF = SMBCAC 1.9 10/15/26 USD 3.35 wmE 97. 99.52 2.713 ® -
iE % SOCGEN 1. 488 12/14/26 USD 3.39 wma 99. 102. 63 2.7191% A -
[ TMUS 2 5/8 04/15/26 USD 1.7 wa 99. 51.40 .43 -
7% TRTN 2.05 04/15/26 USD 3.56| wma 98. 106. 88 2.913 ® -
S TSLX 2 1/2 08/01/26 USD 3.9] wmH 98. 38 116. 75 .17 R -
il TTWO 3.7 04/14/27 USD 20 wma 99. 286 60. 50 1.64[% R -
7% VICI 4 1/4 12/01/26 USD 2.07 maF 99. 642 62. 69 1.7 R -
[ VIRS 3.95 06/15/26 USD 1.27] ®aF 99.613 38. 42 1.04| 3 | -
i YARNO 3.8 06/06/26 USD 3.05] wmHF 99.49 92. 46 2.5114 | —
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Information Classification: Limited Access
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s TR 1S RS B E
@@mﬁﬂﬂ&%ﬁgﬂ;@iiﬁﬂ%iﬁj?f;wéw&ﬂwﬁaﬁgﬂ;@j;:f?gf;if
EER ESwEeEy V| Fimk") T Fesgshs-i4A| P B‘(ﬁ;@')"
S p /E 4P 2023/2/23 2023/2/23 2023/2/23 2023/2/23
EFY 2. 3581% 2. 3582% 1. 3044% 1. 3070%
> i 0 ~3.0493% ~3. 0494% 2. 5468% 2. 5512%
R ~1. 0898% 1. 0898% 4. 0743% 4. 0821%
~ & 1. 5525% 1. 5522% 4. 7592% 4. T712%
= & N/A N/A N/A N/A
T & N/A N/A N/A N/A
T & N/A N/A /A N/A
PR plelz B wp s 12. 8997% 12. 8998% 15. 5597% 15. 5851%

B &S xp 12023/02/23
B SR R P RGT R AR

Information Classification: Limited Access




BERE AT LN
EEIFRIESTHR

A F114£09% 30p

[Gig

- -+ #+ =3 H
H %i?%‘%éﬁé’\—%ﬁ(%‘“ L g3 Lo Ff’—iiﬁ’f‘f%i‘
HEP N =
3L & x # 4 &L AT /A 8 i v (%)
P Y > = [ 7 (3] (+#3) 0
Morgan Stanley - 251, 200 251, 200 -
Barclays - 248, 592 248, 592 -
2024 & JPMorgan - 243, 751 243, 751 -
Jane Street Execution Services, LLC - 237, 375 237, 37h -
MarketAxess - 145, 691 145, 691 -
9095 i Goldman Sachs ' ' - 194, 218 194, 218 -
017 01p Jane Street Execution Services, LLC - 83, 570 83, 570 -
" Barclays - 77,021 77,021 -
09 ’3430 g Toronto Dominion - 33, 848 33, 848 -
Morgan Stanley - 26, 824 26, 824 -

Information Classification: Limited Access




e ERHFRISHFTELGFIAL
BTT ERAEF YA
A E114#097 30 P

i o /%

WP EA 2020 2021 2022 2023 2024
crigy  |BIL NA NA NA 0 0
‘ EE NA NA NA 0. 00% 0. 00%
23 g I NA NA NA 0 0
'EE, NA NA NA 0. 00% 0. 00%
s £ NA NA NA| 143,316, 045 43, 114, 573
=F TEE NA NA NA 9. 14% 0. 83%
595 NA NA NA 6,879, 177 6. 269. 865
T NA NA NA 0.10% 0.12%
o I NA NA NA 0 0
= R NA NA NA 0. 00% 0. 00%
g I NA NA NA 574, 546 281,173
F EE NA NA NA 0.01% 0. 01%
o I NA NA NA| 150, 769, 768 49, 665, 611
o 'EE, NA NA NA 9. 95% 0. 95%

I IR ETORT AR RSB P A E TR FANE

Information Classification: Limited Access
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&R &R AT R AP B A ERARP T %
Fragsga-sena PO IRET | peagaga-gan | PO BT E
=P /Eap 2023/2/23 2023/2/23 2023/2/23 2023/2/23
2024 9. 3415% 9. 3405% 6.1001% 6. 1085%
2023 N/A N/A N/A N/A AE AR A K- &
2022 N/A N/A N/A N/A
2021 N/A N/A N/A N/A
2020 N/A N/A N/A N/A
2019 N/A N/A N/A N/A
2018 N/A N/A N/A N/A
2017 N/A N/A N/A N/A
2016 N/A N/A N/A N/A
2015 N/A N/A N/A N/A

A&x2p 12023/02/23

Information Classification: Limited Access
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, i A b (E e A/ kA a(E e~/ .

R 55N ) 55 ) i
AT & BB L) —% £B(Fe L)

2024 0. 42270000 0. 41440000

2023 0. 26796361 0. 26402074 SYTESC o

2022 N/A N/A

2021 N/A N/A

2020 N/A N/A

2019 N/A N/A

2018 N/A N/A

2017 N/A N/A

2016 N/A N/A

2015 N/A N/A

A& p 12023/02/23

Information Classification: Limited Access
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{ USRI9D0CAQIS) YARA
INTERNATIONAL ASA $ 98,238,363 $ 120,212,176 0.6 0.8 22 _ 20
] ES
(USa5535HAWS7 } NOMURA
HOLDINGS INC 119,143,823 107,341,164 03 03 _ 26 18
a % it
(USGS079KAA37) TRITON
CONTAINER 111,966,993 176,262,496 0.6 1.0 25 _ 30
ik jiA]
(USO5584KAH14) BPCESA 130,908,990 131,580,469 0.3 03 29 22
(USB33EBTAZI2) SOCIETE
GENERALE 107,265,906 127,059,498 0.2 0.2 24 22
T 238,174,896 258,639,967 _ 53 44
ES B
(US404121AH82 ) HCA INC 36,210,548 34,010,337 0,1 o1 0.8 0.6
(US09261XADM49) BLACKSTONE
SECURED LEND 125,197 405 126,289,688 0.7 0.8 Z8 21
(US55903VBADS ) WARNERMEDLA
HOLDINGS INC 83,074,115 1R,412,082 0.1 0.1 1.8 1.8
(US361841 AH26 ) GLP CAPITALLP /
FIN II 95,502,412 88,976,451 0.3 0.3 21 15
( US418056A V91 ) HASBRO INC 71,154,357 65,246,563 0.5 05 1.6 1.1
(US44891CBG78) HYUNDAI
CAPITAL ANMERICA 49,634,056 145,332,522 0.3 1.0 11 25
{ US04686E2L57 } ATHENE GLOBAL
FUNDING 124,330,610 141,316,924 0.8 1.0 28 24
{ USU9T83JAA32VICI PROPERTIES /
NOTE 66,586,665 174,530,203 02 05 15 3.0
{ US36143M2H50 ) GA GLOBAL
FUNDING TRUST 58,382,318 52,607 440 0.3 0.3 1.3 0.9
{ USBIB54AAN46 ) UTAH
ACQUISITION SUB 40,878,235 163,047,531 ol 0.2 0.9 28
(US651290AR99 ) QVINTIV
EXPLORATION INC 69,175,351 64,615,789 0.3 0.3 15 1.1
{ USDO130+ICES6) AES CORP/THE 75,803,571 68,341,608 03 0.3 1.7 12
(US681936BH22) OMEGA
HLTHCARE INVESTORS 83,416,113 108,340,580 04 0.6 19 18
(US29336UAF49) ENLINK
MIDSTREAM PARTNER 101,411,761 93,825,503 0.6 0.6 22 1.6
(US86765BATE1 ) SUNOCO
LOGISTICS PARTNER 72,826,434 67,267,927 0.4 0.4 1.6 11
(US12513GBG38 ) CDW LLC/CDW
FINANCE 66,203,822 107,163,482 0.2 0.4 1.5 1.8
(USB0155QA]94 ) KYNDRYL
HOLDINGS INC 93,585,166 84,119,543 0.5 0.5 21 14
( US83012AAA79) SIXTH STREET
SPECIALTY 122,812,204 124,171,146 1.3 15 2.7 21
(US61772BABY9 ) MORGAN
STANLEY 100,257,820 105,921,963 0.1 0.1 22 18
( US15135BAR24 ) CENTENE CORP 78,480,890 73,209,064 01 0.1 1.7 12
{ US37045X BQ88 YGENERAL MOTORS
FINL CO 47,672,630 113,657,108 0.2 0.5 L1 19
{ USUBSETTACHS ) NISSAN MOTOR
ACCEPTANCE 108,324,377 165,600,334 0.4 0.6 24 28
(US09261HAD98 ) BLACKSTONE
PRIVATE CRE 121,842,257 144,869,054 0.3 0.4 2.7 24
(US21871XAB55 ) COREBRIDGE
FINANCIAL INC 51,086,282 119,709,087 0,2 0.4 11 20
( US2B466AAJ07 ) DISCOVER BANK 115,024,136 104,492,508 0.4 0.4 26 1.8
{ US38141GYMO4 JGOLDMAN SACHS
GROUP INC 130,665,394 166,009,939 0.1 01 29 28
{ US4703TAESL ) DELL INT LLC/
EMC CORP 55,860,332 52,344,504 iR1 o1 1.2 0,9
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{ USB9352IPAL76) PPL CAPITAL
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{ US15089QAK04 ) CELANESE US
HOLDINGS LLC 70,370,704 80,901,036 0.6 0.7 1.6 14
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ELECTRIC - 127,127,484 - a7 - 2.2
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(UISG6382GWTE9) NATWEST
MARKETS PLC 59,868,744 123,559,819 0.2 1X 13 21
(USG471ABNVES ) IMPERIAL
BRANDS FIN PLC 65,612,606 95,302,848 0.3 0.4 1.5 16
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CORP 35,611,405 32,956,309 - - 08 0.6
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