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( ) ICE Data Indices, LLC ICE Data
ICE BofAML US
( )

ICE BofAML ICE BofAML index

ICE BofAML

This Japanese translation of the disclaimer is for informational purposes only,

and the English language disclaimer, which is available upon request, controls

with respect to ICE Data Indices, LLC and the ICE BofAML Indices.
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2018 12 28

) )
23,966,024,254 100.17
40,709,001 0.17
23,925,315,253 100.00

2018 12 28

) )
16,280,424,816 2.40
1,489,125,384 0.22
1,083,801,780 0.16
1,035,205,037 0.15
551,071,373 0.08
89,270,174 0.01
20,528,898,564 3.03
81,177,829 0.01
81,177,829 0.01
445,178,934,524 65.61
32,755,383,605 4.83
26,472,311,622 3.90
20,396,810,273 3.01
18,671,744,043 2.75
10,442,713,195 1.54
7,748,868,098 1.14
7,295,818,978 1.08
6,442,261,013 0.95
2,540,695,789 0.37
1,701,007,706 0.25
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1,587,119,625 0.23
1,559,971,800 0.23
1,470,000,628 0.22
718,513,268 0.11
698,330,138 0.10
658,905,713 0.10
436,216,125 0.06
586,775,606,143 86.48
463,840,806 0.07
463,840,806 0.07
70,660,560,615 10.41
678,510,083,957 100.00

2018 12 28

() ()

559,650,953 0.08
36,888,567,188 5.43

2018 12 28
¢ o O P O P

8,002,278,625( 3.0992  24,800,766,513| 2.9949( 23,966,024,254| 100.17

2018 12 28

)

100.17
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2018 12 28
) () )
) )
)
ALLY FINANCIAL 12,987.00 12,348.75 8.000
) 91,910,000 1.67
8% 11/01/31 11,936,351,700 | 11,349,736,125 | 2031/11/01
CCO HLDGS/CAP 10,350.75 10,198.12 | 5.125
5.125% 5/27 110,475,000 1.66
144 11,434,991,062 |11,266,378,593 |2027/05/01
ALTICE SA 10,142.62 9,958.92 | 7.750
7.75% 05/15/22 92,680,000 1.36
144A 9,400,184,850 | 9,229,927,056 | 2022/05/15
SPRINT CAP 11,183.25 11,141.62 | 6.900
GLBL 6.9% 80,666,000 1.32
5/01/19 9,021,080,445 | 8,987,503,222 | 2019/05/01
CITIGROUP 10,531.12 9,990.00 5.350
) 83,055,000 1.22
5.35% PERP 8,746,625,868 | 8,297,194,500 | 2049/12/31
CHS/CNNTY 10,073.25 10,045.50 |  6.250
HEALTH 6.25% 75,590,000 1.12
3/31/23 7,614,369,675 | 7,593,393,450 | 2023/03/31
g 10,267.50 9,934.50 | 5.500
Z1GGO SEC 5.5% 72,070,000 106
1/15/27 144A 7,399,787,250 | 7,159,794,150 | 2027/01/15
TENET 10,711.50 10,336.88 | 6.750
HEALTHCARE 64,145,000 0.98
6.75% 6/15/23 6,870,891,675 | 6,630,588,468 | 2023/06/15
NRG ENERGY INC 10,878.00 10,545.00 5.750
i 62,345,000 0.97
5.75% 01/15/28 6,781,889,100 | 6,574,280,250 | 2028/01/15
10,753.12 10,600.50 | 5.150
10 JPMOFGAN CHASE 54,895,000 0.86
5.15% PERP 5,902,927,968 | 5,819,144,475 | 2049/12/31
PARK AEROSPACE 10,961.25 10,739.25 5.500
1|, OSPAC 52,824,000 0.84
5.5% 2/24 144 5,790,170,700 | 5,672,901,420 | 2024/02/15
BALBOA MRCR 11,738.25 11,682.75 | 11.375
12(11.375% 12/21 47,175,000 0.81
1447 5,537,519,437 | 5,511,337,312 |2021/12/01
INTERGEN NV 10,767.00 9,435.00 | 7.000
13|7.0% 06/30/23 56,712,000 0.79
144A 6,106,181,040 | 5,350,777,200 | 2023/06/30
DYNEGY INC 11,682.75 11,738.25 | 7.625
14|7.625% 11//24 44,917,000 0.78
W 5,247,540,817 | 5,272,469,752 | 2024/11/01
VRX ESCROW 10,614.37 10,125.31 | 5.875
15|5.875% 5/23 51,145,000 0.76
144A 5,428,722,093 | 5,178,589,288 |2023/05/15
TPC GROUP 10,905.75 10,600.50 |  8.750
16(8.75% 12/15/20 47,910,000 0.75
144A 5,224,944,825 | 5,078,699,550 | 2020/12/15
TENET 11,379.72 10,850.25 | 8.125
17 | HEALTHCAR 45,510,000 0.73
812506 4/22 Vil 5,178,910,572 | 4,937,948,775 | 2022/04/01
0 9,074.25 7,326.00 | 8.000
18| CALIF RES 8.0% 64,660,000 0.70
12/15/22 144A 5,867,410,050 | 4,736,991,600 | 2022/12/15
12,959.25 12,237.75| 8.000
19|ALLY 8% GLOBAL 34,804,000 0.63
4,510,337,370 | 4,259,226,510 | 2031/11/01
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INTELSAT 11,562.87 11,405.25 |  8.000
20| JACKSON 8% 37,010,000 0.62
02/94 1444 4,279,418,187 | 4,221,083,025 |2024/02/15
; 10,642.12 10,239.75 | 5.500
5, |CSC HLDGS 5.5 39.870.000 -
04/15/27 144A 4,243,015,237 | 4,082,588,325 | 2027/04/15
MPT OPER 10,583.85 10,045.50 | 5.000
22| PARTNER 5% 40,450,000 .60
10/15/27 4,281,167,325 | 4,063,404,750 | 2027/10/15
SPRINT 11,113.87 10,739.25 |  6.000
23| COMMUNICATIONS 37,330,000 .59
6% 11/15/22 4,148,809,537 | 4,008,962,025 | 2022/11/15
INTELSAT JACKS 10,905.75 10,631.58 | 8.500
24|8.5% 10/24 35,250,000 .55
144A 3,844,276,875 | 3,747,631,950 | 2024/10/15
11,100.00 10,905.75 | 5.750
25 |0 TLDGS LLC 34,185,000 .55
5.75% 01/15/24 3,794,535,000 | 3,728,130,637 |2024/01/15
BANK OF 10,517.25 10,128.75 | 5.875
26 | AMERICA 36,755,000 .55
5 8EM/VAR PERP 3,865,615,237 | 3,722,822,062 | 2049/12/31
, 11,266.50 10,933.50 | 6.625
o7(0C1 NV 6.625% 33,913,000 .55
4/15023 144A 3,820,808,145 | 3,707,877,855 | 2023/04/15
ROYAL BK 10,750.12 10,691.19 | 5.125
28| SCTLND 5.125% 34,425,000 .54
£ /28/24 3,700,731,564 | 3,680,441,124 | 2024/05/28
AVOLON HLDGS 10,822.50 10,558.88 | 5.125
29|5.125% 10/23 34,810,000 .54
Laan 3,767,312,250 | 3,675,544,387 | 2023/10/01
BARCLAYS 11,655.00 11,502.38 |  7.625
30|7.625% 31,249,000 .53
11/21/22 3,642,070,950 | 3,594,377,163 | 2022/11/21
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2018 12 28
) ) )
5,046,446 558,036,091 559,650,953 0.08

356,740,158.07 | 38,488,138,679 | 36,888,567,188 5.43
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2018 12
( ) | ( ) ) ()
( ) | ( ) ( ) ( )

(2014 22 ) 10,575 10,575 1.0242 1.0242

(2015 22 ) 17,285 17,285 1.2541 1.2541

(2016 23 ) 17,646 17,646 1.1027 1.1027

(2017 22 ) 23,781 23,781 1.2686 1.2686

(2018 22 ) 27,318 27,318 1.3025 1.3025

2017 12 27,089 1.3296

2018 26,606 1.2885

2018 26,311 1.2589

2018 26,168 1.2357

2018 26,994 1.2782

2018 26,591 1.2738

2018 26,891 1.2977

2018 26,825 1.3185

2018 26,752 1.3288

2018 27,074 1.3654

2018 10 25,883 1.3268

2018 11 25,436 1.3186

2018 12 23,925 1.2471

()

0.0000
0.0000
0.0000
0.0000
0.0000
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()
2.4
22.4
12.1
15.0
2.7
0.6
2018 23 2018 11 22
100
) ) )
10,783,471,642 457,647,020 10,325,824,622
9,905,404,648 6,448,455, 755 13,782,773,515
6,674,367,820 4,454,267,550 16,002,873,785
11,104,988,368 8,361,710,038 18,746,152,115
10,965,516,263 8,736,880,361 20,974,788,017
2018 23 2,195,393,211 3,859,942,847 19,310,238,381
2018 11 22
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30 22 30 11 22

34,382,726 49,536,030
27,316,455,002 25,306,087,820
260,319,077 240,577,534
27,611,156,805 25,596,201,384
27,611,156,805 25,596,201,384
75,806,402 66,884,079
2,858,304 2,907,929
211,517,511 215,190,011
2,113,204 2,608,904
292,295,421 287,590,923
292,295,421 287,590,923
20,974,788,017 19,310,238,381
6,344,073,367 5,998,372,080
3,158,459,672 2,606,591,825
27,318,861,384 25,308,610,461
27,318,861,384 25,308,610,461
27,611,156,805 25,596,201,384
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29 23 30 23

29 11 22 30 11 22
1,162,715,012 424,974,307
1,162,715,012 424,974,307
2,887,067 2,907,929
213,647,032 215,190,011
3,018,561 2,625,306
219,552,660 220,723,246
943,162,352 204,251,061
943,162,352 204,251,061
943,162,352 204,251,061
198,730,719 95,769,438
5,035,087,019 6,344,073,367
2,116,400,556 716,218,501
2,116,400,556 716,218,501
1,597,104,957 1,170,401,411
1,597,104,957 1,170,401,411
6,298,814,251 5,998,372,080
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30 22 30 11 22
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