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2023 12 29

) )

3,138,912,078 100.07

2,197,459 0.07

3,136,714,619 100.00

2023 12 29

) )

3,106,758,246 99.04
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2023 12 29

) )
24,049,517,696 2.98
1,064,323,806 0.13
25,113,841,502 3.11
569,467,390 0.07
133,268,753 0.02
702,736,143 0.09
556,621,579,158 68.91
23,320,753,922 2.89
14,052,284 ,099 1.74
9,716,302,162 1.20
8,618,429,143 1.07
8,112,400,580 1.00
6,649,939,299 0.82
5,162,624,023 0.64
4,701,158,519 0.58
3,214,780,710 0.40
2,943,029,175 0.36
2,873,961,242 0.36
2,758,020,734 0.34
2,092,099,745 0.26
1,706,123,081 0.21
954,329,082 0.12
950,006,429 0.12
493,989,593 0.06
462,826,748 0.06
296,025,151 0.04
206,149,019 0.03
655,906,811,614 81.21
125,975,039,138 15.60
807,698,428,397 100.00
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2023 12 29
) ()
1,582,263,515 0.20
51,526,008,130 6.37
2023 12 29
¢ ) ) ) ) )

587,591,179 4.9953| 2,935,226,350| 5.3420( 3,138,912,078|100.07

2023 12 29

)

100.07
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2023 12 29
) ) )
) ()
)
SPRINT CAP 16,708.56 17,497.85 | 8.750
CORP 8.75% 44,955,000 0.97
3/15/32 7,511,336,209 | 7,866,158,809 | 2032/03/15
FORD MTR CR 14,228.52 14,499.28 |  6.950
LLC 6.95% 49,800,000 0.89
03/06/26 7,085,806,660 | 7,220,641,888 | 2026/03/06
UBER TECH INC 12,954.32 13,559.00 | 4.500
4.5% 08/15/29 48,880,000 0.82
144A 6,332,074,895 | 6,627,683,108 | 2029/08/15
0 13,745.02 13,828.42 | 4.125
DPL INC 4.125% 44,058,000 0.75
07/01/25 6,055,784,859 | 6,092,527,486 | 2025/07/01
DISH NETWK CV 13,491.57 13,917.78 2.375
. 41,113,000 0.71
2.375% 3/15/24 (CB) 5,546,792,771 | 5,722,016,028 | 2024/03/15
CHARLES SCHIAB 13,688.01 13,914.66 | 5.375
5.375%/VAR 40,995,000 0.71
PERP 5,611,401,052 | 5,704,313,899 | 2049/12/31
14,798.25 15,502.44 |  8.000
ALLY 8% GLOBAL 34,804,000 0.67
5,150,385,902 | 5,395,470,780 | 2031/11/01
JPMORGAN CHASE 14,235.47 14,271.79 | 8.88873
. 35,000,000 0.62
5.15% PERP 4,982,416,985 | 4,995,124,953 | 2049/12/31
UNIVISION COMM 14,134.80 14,661.25 8.000
. 33,980,000 0.62
8% 08/28 144A 4,803,007,424 | 4,981,893,008 | 2028/08/15
g 12,888.37 13,517.53 | 4.550
10| PC4E 4-55% 36,411,500 0.61
07/01/30 4,692,850,939 | 4,921,936,761 | 2030/07/01
0 11,079.90 12,227.16 |  4.950
17 |PG4E 4.95% 40,141,500 0.61
07/01/50 4,447,638,631 | 4,908,167,157 | 2050/07/01
FORD MTR CR 14,492.18 14,940.23 | 7.350
12|LLC 7.35% 30,000,000 0.55
11/04/27 4,347,656,820 | 4,482,069,111 | 2027/11/04
TRANSDIGM INC 14,091.66 14,502.12 | 6.750
13|6.75% 8/28 29,660,000 0.53
144A 4,179,586,794 | 4,301,328,050 | 2028/08/15
CCO HLDGS/CAP 14,059.32 14,564.10 | 7.375
14|7.375% 29,290,000 0.53
03/03/31 144A 4,117,976,069 | 4,265,824,072 | 2031/03/03
% 14,142.29 14,614.16 |  7.000
15| CAESARS ENT 7% 28,815,000 0.52
02/15/30 144A 4,075,102,243 | 4,211,071,126 | 2030/02/15
GTCR W-2 14,333.62 15,075.11 |  7.500
16 |MERGER 7.5% 26,800,000 0.50
1/31 144A 3,841,411,087 | 4,040,129,667 | 2031/01/15
3,791.11 3,812.39 | 0.000
17| SOUTHEASTERN 1048276 0.49
GROCERS INC 3,974,135,811 | 3,996,437,358
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13,509.30 13,917.07 | 5.500
18 TRA?SD'GM INe 27,775,000 0.48
5.5k 11/15/27 3,752,210,158 | 3,865,465,845 |2027/11/15
DISH NETWK CV 6,134.14 7,516.99 | 3.375
19(3.375% 8/26 51,366,000 0.48
La4A 8) 3,150,866,204 | 3,861,177,083 | 2026/08/15
ACRISURE LLC 14,006.98 14,144.85 |  7.000
20| 7% 11/15/25 25,675,000 0.45
1ain 3,596,294,418 | 3,631,689,654 | 2025/11/15
14,135.91 14,238.74 | 9.10733
21 C'T'?ROUP 25,370,000 0.45
5.35% PERP 3,586,280,986 | 3,612,368,132 |2049/12/31
OCCIDENTAL 15,341.89 15,961.97 | 7.500
22| PETE 7.5% 22,290,000 0.44
05/01/31 3,419,707,934 | 3,557,923,935 | 2031/05/01
SEAGATE HDD 14,973.84 15,443.30 | 8.500
23|8.5% 07/31 22,575,000 0.43
144A 3,380,345,301 | 3,486,325,286 | 2031/07/15
MICROSTRATEGY 13,012.90 13,875.09 | 6.125
2416.125% 24,345,000 0.42
06/15/28 3,167,991,113 | 3,377,889,947 | 2028/06/15
7,318.42 7,792.14 |  0.000
o5 | CALIFORNIA RES 431,064 0.42
CORP 3,154,710,847 | 3,358,911,123
INTELSAT 12,856.46 13,586.18 |  6.500
26| JACKSN 6.5% 23,650,000 0.40
1/30 1444 3,040,553,738 | 3,213,131,418 | 2030/03/15
ALLIANT HLDG 13,580.22 14,086.13 | 6.750
27|6.75% 10/27 22,620,000 0.39
1a4n 3,071,846,329 | 3,186,282,630 | 2027/10/15
ANGI GROUP LL 11,578.00 11,998.53 | 3.875
28|3.875% 8/28 26,235,000 0.39
L44n 3,037,490,501 | 3,147,815,484 | 2028/08/15
2,516.06 2,562.87 | 0.000
29|PG&E CORP 1,216,754 0.39
3,061,431,179 | 3,118,380,012
MOZART DEBT 12,463.45 12,836.47 | 3.875
30/3.875% 24,020,000 0.38
04/01/99 1444 2,993,721,429 | 3,083,319,128 | 2029/04/01
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2023 12 29
)
1.36
0.17
0.49
0.17
0.06
0.20
0.65
3.11
0.09
0.09
81.21
81.21
84.40
2023 12 29
) () ()
22,020,300 | 3,109,681,041 | 3,106,758,246 99.04
2023 12 29
() ) ()
11,166,725 | 1,579,569,346 | 1,582,263,515 0.20
381,543,389.89 | 51,080,090,957 | 51,526,008,130 6.37
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2023 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

(2023 22 ) 1,613 1,613 1.0199 1.0199

2022 12 848 1.0128

2023 898 1.0422

2023 1,089 1.0257

2023 1,267 1.0214

2023 1,453 1.0321

2023 1,646 1.0178

2023 2,124 1.0254

2023 2,330 1.0349

2023 2,422 1.0314

2023 2,538 1.0161

2023 10 2,419 0.9947

2023 11 2,755 1.0293

2023 12 3,136 1.0543

()

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
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)

1.7

1.6

6.2

17.5

5.9

1.6

2023 23 2023 11 22 0-1

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

1,283,116,929 230,004,981 1,582,096,825

2023 23 1,370,861,577 325,454,427 2,627,503,975
2023 11 22
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2023 22 2023 11 22
19,303 943,523
1,650,751,601 2,669,779,413

88,034

9,496,775 37,872,989
1,660,355,713 2,708,595,925
1,660,355,713 2,708,595,925
37,453,649 5,961,529
171,274
19,303 943,523
116,658 253,862
8,635,365 18,789,236
530,428 1,154,129
46,755,403 27,273,553
46,755,403 27,273,553
1,582,096,825 2,627,503,975
31,503,485 53,818,397
89,198,367 76,705,788
1,613,600,310 2,681,322,372
1,613,600,310 2,681,322,372
1,660,355,713 2,708,595,925
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2022 24 2023 23
2022 11 23 2023 11 22
70,517,012 245,256,602
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