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2022 12 30

) )

834,399,575 98.34

14,055,744 1.66

848,455,319 100.00

2022 12 30

) )

831,259,279 97.97
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2022 12 30

) )
23,551,848,833 4.05
1,334,258,545 0.23
841,684,962 0.14
107,825,226 0.02
25,835,617,566 4.45
2,563,131,864 0.44
395,235,225 0.07
2,958,367,089 0.51
372,988,582,154 64.19
16,545,218,078 2.85
13,727,652,039 2.36
8,375,684,722 1.44
7,945,712,229 1.37
5,340,660,695 0.92
4,674,850,202 0.80
4,469,372,519 0.77
4,362,754,399 0.75
4,316,784,782 0.74
2,703,834,065 0.47
2,640,952,365 0.45
2,506,970,438 0.43
1,754,451,581 0.30
1,703,762,411 0.29
1,007,230,866 0.17
425,522,428 0.07
396,991,232 0.07
259,649,246 0.04
187,946,328 0.03
456,334,582,779 78.53
95,969,435,973 16.52
581,098,003,407 100.00
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2022 12 30
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1,458,125,474 0.25
26,634,019,412 458
2022 12 30
¢ () () () () ()

186,976,107 | 4.4439 830,909,582 | 4.4626 834,399,575 | 98.34

2022 12 30

)

98.34
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2022 12 30
) () )
) )
)
INTERGEN NV 12,991.06 12,872.30 | 7.000
7.0% 06/30/23 65,967,000 1.46
144A 8,569,815,584 | 8,491,468,887 | 2023/06/30
SPRINT CAP 15,658.60 15,827.66 | 8.750
CORP 8.75% 44,955,000 1.22
3/15/32 7,039,323,630 | 7,115,324,463 | 2032/03/15
DISH NETWK CV 11,757.22 11,962.90 2.375
. 41,113,000 0.85
2.375% 3/15/24 (CB) 4,833,745,858 | 4,918,309,132 | 2024/03/15
14,146.61 13,935.09 |  8.000
ALLY 8% GLOBAL 34,804,000 0.83
4,923,588,302 | 4,849,969,558 | 2031/11/01
PMORGAN CHASE 13,022.11 13,004.60 | 5.150
J OOG CHAS 35,000,000 0.78
5.15% PERP 4,557,740,740 | 4,551,610,000 | 2049/12/31
g 12,026.46 12,030.71 | 4.550
PGAE 4.55% 36,411,500 0.75
07/01/30 4,379,017,504 | 4,380,563,682 | 2030/07/01
DISH NETWK CV 8,446.35 8,293.75 | 3.375
3.375% 8/26 51,366,000 0.73
144A (CB) 4,338,554,709 | 4,260,167,625 | 2026/08/15
0 10,411.24 10,408.59 |  4.950
PGAE 4.95% 40,141,500 0.72
07/01/50 4,179,229,469 | 4,178,164,114 | 2050/07/01
FORD MTR CR 13,631.20 13,485.64 |  7.350
LLC 7.35% 30,000,000 0.70
11/04/27 4,089,362,820 | 4,045,691,250 | 2027/11/04
13,028.48 13,039.37 | 7.250
10| B TLDG / FIN 29,085,000 0.65
7.25% 06/15/25 3,789,335,153 | 3,792,500,008 | 2025/06/15
CHS/CMNTY 12,239.71 12,039.74 |  8.000
11|HEALTH 8% 3/26 29,005,000 0.60
144A 3,550,129,973 | 3,492,126,093 | 2026/03/15
TRANSDIGM IN 12,324.51 12,407 .45 5.500
12 DS Gli INC 27,775,000 0.59
5.5% 11/15/27 3,423,133,346 | 3,446,169,237 | 2027/11/15
12,934.13 12,943.16 | 5.350
13 C'T'?ROUP 25,370,000 0.57
5.35% PERP 3,281,390,379 | 3,283,679,666 | 2049/12/31
2,870.30 3,082.62 | 0.000
14| SOUTHEASTERN 1,048,276 0.56
GROCERS INC 3,008,867,651 | 3,231,437,611
OCCIDENTAL 14,232.07 14,075.75 |  7.500
15| PETE 7.5% 22,290,000 0.54
05/01/31 3,172,329,517 | 3,137,485,655 | 2031/05/01
ACRISURE LLC 12,407.45 12,183.05 | 7.000
16| 7% 11/15/25 25,675,000 0.54
144A 3,185,612,787 | 3,127,999,191 | 2025/11/15
UBER TECH INC 11,584.97 11,409.15 |  4.500
17|4.5% 08/15/29 27,145,000 0.53
144A 3,144,741,572 | 3,097,013,197 | 2029/08/15
9,887.34 10,602.46 |  8.500
18 BRA?D ENERGY 27,100,000 0.49
8.5% 7/25 144A 2,679,470,305 | 2,873,267,906 | 2025/07/15
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INTELSAT 12,105.82 11,810.30 | 6.500
19| JACKSN 6.5% 23,650,000 0.48
1/30 1444 2,863,027,115 | 2,793,135,950 | 2030/03/15
GEMS MENAS 12,555.01 12,683.60 | 7.125
20|7.125% 7/31/26 21,875,000 .48
Lain 2,746,408,962 | 2,774,537,215 | 2026/07/31
5,897.18 5,752.54 |  0.000
51 |CALIFORNIA RES 481,229 48
CORP 2,837,897,884 | 2,768,291,477
) 17,748.35 19,184.44 |  0.000
| PGSE CORP 5.5 141,600 e
PC 08/16/23 2,513,167,719 | 2,716,516,562
A 11,767.96 11,913.01 | 4.350
23|DPL INC 4.35% 22,705,000 .47
04/15/29 2,671,917,293 | 2,704,848,875 | 2029/04/15
ALLIANT HLDG 12,002.84 11,933.98 |  6.750
24|6.75% 10/27 22,620,000 .46
1a4n 2,715,044,149 | 2,699,465,461 | 2027/10/15
13,015.21 12,550.77 |  0.000
o5 | CHESAPEAKE 208,345 .45
ENERGY CORP 2,711,655,177 | 2,614,889,342
CHS/CNNTY 9,624.73 9,634.29 | 4.750
26| HEALT 4.75% 26,430,000 .44
02/15/31 1444 2,543,816,403 | 2,546,341,631 | 2031/02/15
JONAH EGY LLC 8,439.72 7,474.99 | 0.000
27|/ JONAH EGY 336,560 .43
EIN 2,840,472,163 | 2,515,782,970
C&ll SR FIN 11,710.77 12,326.90 | 6.875
28|6.875% 9/15/27 20,380,000 .43
144 2,386,655,945 | 2,512,222,444 | 2027/09/15
8,094.70 7,946.08 | 0.000
5o | DENBURY INC W 313,027 3
09/18/25 2,533,859,656 | 2,487,336,332
ALLY FINANCIAL 14,058.37 13,708.84 |  8.000
30" 18,070,000 .43
8% 11/01/31 2,540,347,585 | 2,477,187,189 | 2031/11/01
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2022 12 30
)
2.90
0.20
0.56
0.14
0.06
0.33
0.27
4.45
0.51
0.51
78.53
78.53
83.48
2022 12 30
) () ()
6,294,000 846,872,518 831,259,279 97.97
2022 12 30
() ) ()
10,996,288 | 1,467,224,814 | 1,458,125,474 0.25
222,621,710.53 | 26,848,428,502 | 26,634,019,412 4.58
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2022 12
( ) | ( ) ) ()
( ) | ( ) ( ) ( )

(2018 22 ) 20 20 0.9831 0.9831

(2019 22 ) 29 29 0.9990 0.9990

(2020 22 ) 46 46 0.9375 0.9375

(2021 24 ) 1,442 1,442 1.1018 1.1018

(2022 23 ) 548 548 1.0363 1.0363

2021 12 785 1.1484

2022 730 1.1195

2022 707 1.1080

2022 678 1.1075

2022 582 1.0736

2022 566 1.0699

2022 526 0.9998

2022 574 1.0353

2022 675 1.0304

2022 707 0.9818

2022 10 790 1.0095

2022 11 856 1.0209

2022 12 848 1.0128

()

0.0000
0.0000
0.0000
0.0000
0.0000
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()
1.7
1.6
6.2
17.5
5.9
1.9
2022 24 2022 11 23
100
) ) )
23,861,151 3,326,276 20,534,875
20,282,371 11,087,711 29,729,535
53,829,940 33,918,656 49,640,819
2,018,850,567 759,689,643 1,308,801,743
160,381,070 940,197,936 528,984,877
2022 24 380,389,871 75,766,721 833,608,027
2022 11 23
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2022 23 2022 11 23
11 285,401
551,379,295 806,269,152
6,278,932 56,130,624
557,658,238 862,685,177
557,658,238 862,685,177
1,702,541 9,518,556
1,658,312
11 1,207
76,792 73,238
5,686,163 5,423,006
349,218 333,052
9,473,037 15,349,059
9,473,037 15,349,059
528,984,877 833,608,027
19,200,324 13,728,091
61,307,962 53,823,509
548,185,201 847,336,118
548,185,201 847,336,118
557,658,238 862,685,177

24167
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2021 25 2022 24
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