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12ARK 12,226 AN 7.0 — 99.3

2023F 1 A=K 12, 381 A 5.9 — 99.2
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NA - A —)b R{tE
hFe

ALGONQUIN POWER AQNCN 6.2
07/01/2079

AUTOMATION TOOLI ATACN 4 1/8
12/15/28

EMERA INC EMACN 6 3/4 06/15/2076
ISVA

CONSTELLIUM SE CSTM 3 3/4 04/15/29
RE

CLAR SCI HLD CRP CLVTSC 37/8 07/01/28
KE

ADIENT US LLC ADNT 9 04/15/25
ALBERTSONS COS ACI 7 1/2 03/15/26
ALLIANCE DATA ADS 4 3/412/15/24
ALLIANCE DATA ADS 7 01/15/26

AMER AXLE & MFG AXL 6 1/2 04/01/27
AMKOR TECH INC AMKR 6 5/8 09/15/27
ASHLAND INC ASH 6 7/8 05/15/43
AVANTOR FUNDING AVTR 4 5/8 07/15/28
AVAYA INC AVYA 6 1/8 09/15/28

BATH & BODY WORKS INC 6. 875
11/01/2035

CCO HOLDINGS LLC CHTR 5 1/8 05/01/27
CENTURYLINK INC LUMN 7. 65 03/15/42
CNF INC CNW 6.7 05/01/34

DANA FIN LUX SAR DAN 5 3/4 04/15/25
DANA INC DAN 4 1/4 09/01/30
DISCOVER FIN SVS DFS 6 1/8 PERP
DISH DBS CORP DISH 5 1/8 06/01/29
DISH DBS CORP DISH 7 3/4 07/01/26
DISH DBS CORP DISH 7 3/8 07/01/28
EMBARQ CORP LUMN 7.995 06/01/36
EMERGENT BIOSOLU EBS 3 7/8 08/15/28
ENCOMPASS HLTH EHC 4 3/4 02/01/30
ENCOMPASS HLTH EHC 4 5/8 04/01/31
ENSTAR FINANCE ESGR 5 3/4 09/01/40
ENTEGRIS INC ENTG 4 3/8 04/15/28
ENVIVA PRTNRS EVA 6 1/2 01/15/26
GAP INC/THE GPS 3 5/8 10/01/29

GAP INC/THE GPS 37/8 10/01/31

GCI LLC GCILLC 4 3/4 10/15/28

gl ]
(US$)

12, 255, 422

12, 323, 960
37,814,942

6. 669, 933

6,784,477

12,577, 845
21,254,502
11, 860, 317
5,192, 464
11,420, 375
24,425,204
16, 404, 950
14,936, 123
12,181,792

26,027,159

11,917, 266
5,976, 493
16, 118, 690
5,593, 800
13,003, 146
10, 497, 848
7,977,013
9,242,188
12,959, 781
3,346,188
12, 818, 349
6. 239, 962
5,912,993
10, 041,995
7,890,599
18, 876. 307
15,073, 343
14,522, 064
17,747,293

AR
2021128318

MBI
g3
25 (%)

0.48
0.81
0.45
0.20
0.43
0.93
0.62
0.57
0.46

0.99

0.45
0.23
0.61
0.21
0.50
0.40
0.30
0.35
0.49
0.13
0.49
0.24
0.23
0.38
0.30
0.72
0.57
0.55
0.68

iR

GOODYEAR TIRE GT 5 1/4 07/15/31
GREYSTAR REAL ES GRSTAR 5 3/4 12/01/25
HARSCO CORP HSC 5 3/4 07/31/27

HAT HOLDINGS | HASI 6 04/15/25
HEALTHSOUTH CORP EHC 5 3/4 09/15/25
IRON MOUNTAIN IRM 4 7/8 09/15/29
LIBERTY MEDIA LINTA 8 1/2 07/15/29
LIBERTY MEDIA LINTA 8 1/4 02/01/30
MEDNAX INC MD 6 1/4 01/15/27
MOLINA HEALTHCAR MOH 3 7/8 11/15/30
NCR CORP NCR 5 1/4 10/01/30

NCR CORP NCR 5 1/8 04/15/29

NEXSTAR BROADC NXST 4 3/4 11/01/28
NEXSTAR ESCROW NXST 5 5/8 07/15/27
ROLLER BEARING ROLL 4 3/8 10/15/29
SEAGATE HDD CAYM STX 4 7/8 06/01/27
SEAGATE HDD CAYM STX 4.091 06/01/29
SEALED AIR CORP SEE 6 7/8 07/15/33
SEG HLD/SEG FIN SEGHLD 5 5/8 10/15/28
SIRIUS XM RADIO SIRI 4 07/15/28

SS&C TECH INC SSNC 5 1/2 09/30/27
STEVENS HOLDING AIMC 6 1/8 10/01/26
TENET HEALTHCARE THC 4 1/4 06/01/29
TENET HEALTHCARE THC 7 1/2 04/01/25
TR OP / TR FIN TSE 5 3/8 09/01/25
TRIPADVISOR INC TRIP 7 07/15/25
UNITED RENTAL NA URI 5 1/4 01/15/30
US CELLULAR CORP USM 6 1/4 09/01/69
VIASAT INC VSAT 5 5/8 04/15/27

VIASAT INC VSAT 5 5/8 09/15/25

VISTRA OPERATION VST 5 07/31/27

XPO LOGISTICS XPO 6 1/4 05/01/25
ERiRttR

KE

AVANTOR INC AVTR 6 1/4 05/15/22
BANK OF AMER CRP BAC 7 1/4 PERP
BROADCOM INC AVGO 8 09/30/22
CHANGE HEALTHCAR CHNG 6 06/30/22
CITIGROUP GLOBAL C 14 02/24/22
CLARIVATE PLC CLVT 5 1/4 06/01/24
DOMINION ENERGY D 7 1/4 06/01/22

JP MORGAN CHASE JPM 0 06/15/22

i
(US$)

35, 061, 971
9,031, 846
16,581,602
9,047,670
2,243,091
12,670,710
13,081,718
4,708, 364
32,536,977
7,698, 504
21,427,509
11,976,923
2,849,000
29, 458, 568
15,051, 344
14,276, 422
10, 194, 726
28, 849, 745
14,002, 819
15,169, 509
11, 356, 732
19,075,518
19, 351, 411
5,139,618
28, 542, 956
27,899, 548
12,743,746
9,129,990
16, 745, 840
4,556, 169
21,758, 180
8,242,000

42,510, 090
17,422, 852
40, 055, 027
22,008, 294
9,302,472
7,077,994
19, 858, 788
12,972,277

HEEIC

25 (%)

1.34
0.34
0.63
0.34
0.09
0.48
0.50
0.18
1.24
0.29
0.82
0.46
0.1
1.12
0.57
0.54
0.39
1.10
0.53
0.58
0.43
0.73
0.74
0.20
1.09
1.06
0.49
0.35
0.64
0.17
0.83
0.31

1.62
0.66
1.53
0.84
0.35
0.27
0.76
0.49
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i)

LIBERTY MEDIA LINTA 3 3/4 02/15/30
LIBERTY MEDIA LINTA 4 11/15/29

MER LYNCH INT CV BAC 0. 14 04/19/22
MER LYNCH INT CV BAC 10 01/25/22
NEXTERA ENERGY NEE 4.872 09/01/22
NEXTERA ENERGY NEE 6. 219 09/01/23
STANLEY BLACK SWK 5 1/4 11/15/22
WELLS FARGO CO WFC 7 1/2 PERP
REEEHE

hrs

TRANSCANADA TRUS TRPCN 5 7/8
08/15/2076

ISVA

ARCELORMITTAL MTNA 7 10/15/39
~Nb—

SOUTHERN COPPER SCCO 5 7/8 04/23/45
~N)LF—

ANHEUSER-BUSCH ABIBB 4.9 02/01/46
ANHEUSER-BUSCH ABIBB 4.9 02/01/46
RE

ASHTEAD CAPITAL AHTLN 4 05/01/28
KE

ALEXANDRIA REAL ARE 4.7 07/01/30
ALLY FINANCIAL ALLY 5 3/4 11/20/25
ALTRIA GROUP INC MO 5.8 02/14/39
ARES FIN Il LLC ARES 4 1/8 06/30/51
BROADCOM INC AVGO 3. 187 11/15/36
CENTENE CORP CNC 4 5/8 12/15/29

CHARTER COMM OPT CHTR 6. 484
10/23/45

CHENIERE CORP CH CHCOCH 5 1/8
06/30/27

CIT GROUP INC CIT 5 08/01/23
CITIGROUP INC C 4 PERP

CON EDISON CO ED 3.95 04/01/50
DELL INT / EMC DELL 6. 02 06/15/26
DOMINION ENERGY D 4. 35 PERP
EDISON INTL EIX 5 3/4 06/15/27
GENERAL MOTORS C GM 6.6 04/01/36
GMAC LLC ALLY 8 11/01/31

HCA INC HCA 5 1/8 06/15/39

HCA INC HCA 57/8 05/01/23

HP ENTERPRISE HPE 6. 35 10/15/45
LIBERTY MUTUAL LIBMUT 7.8 03/15/37
MCDONALD'S CORP MCD 4 7/8 12/09/45

Fail]

(US$)
6,619,125
16, 593, 567
9,794, 667
21,577,594
10, 240, 736
23,398,536
13. 605, 074
28,199, 337

16, 051, 600

12,775, 800

14, 469, 250

17,063, 870
9,536,310

12,150, 050

4,262,940
12, 376. 066
20, 960, 698
14,053, 074
21, 249, 405
12,939,174

27,632, 476

4,626, 686

6. 085, 521
9,138,992
10, 802, 554
13, 085, 563
10, 895, 041
8,513,203
42,521,215
12, 895, 846
11,752,011
9,323,026
67,092, 151
4,808, 206
32,287,406

0.55

0.65
0.36

0.16
0.47
0.80
0.54
0.81
0.49

1.05

0.18

0.23
0.35
0.41
0.50
0.41
0.32
1.62
0.49
0.45
0.36
2.55
0.18
1.23

NWQZ O—/NIVEGESES T 7 > R

iR

NEXTERA ENERGY NEE 5. 65 05/01/2079

NORDSTROM INC JWN 5 01/15/44
OFFICE PPTY INCO OPI 4 1/2 02/01/25
PHILLIPS 66 PSX 4.65 11/15/34
RAYMOND JAMES RJF 4.95 07/15/46
VIACOM INC VIAC 6 7/8 04/30/36
VMWARE INC VMW 4.7 05/15/30
gl

HE

ASTRAZENECA PLC-SPONS ADR
BHP GROUP PLC-ADR

ROYAL DUTCH SHELL-SPON AD
B

NINTENDO CO LTD-UNSPONS A
KE

APPLIED MATERIALS INC

Applied Materials Inc Call 180. 000000
20220318

ARES CAPITAL CORP
BRISTOL-MYERS SQUIBB CO
CIGNA CORP

CISCO SYSTEMS INC

DUPONT DE NEMOURS INC
ENTERGY CORP

GENERAL DYNAMICS CORP
HEALTHCARE REALTY TRUST |
HEWLETT PACKARD ENTERPRIS
KNIGHT-SWIFT TRANSPORTATI
MCDONALD'S CORP
MEDTRONIC PLC

MORGAN STANLEY

NEXTERA ENERGY PARTNERS L
NVENT ELECTRIC PLC
QUALCOMM INC

SEMPRA ENERGY

TENET HEALTHCARE CORP
VALERO ENERGY CORP
WALMART INC

WELLS FARGO & CO

BEEIss

EE

LLOYDS BANK PLC LLOYDS 12 PERP
KE

ALLY FINANCIAL ALLY 4.7 PERP
ALLY FINANCIAL ALLY 4.7 PERP

22, 646, 151
23,573,556
4,247,875
13,612,239
5,182,125
52,113,645
23,982, 204

6,454,100
6,730,102
6,134,025

6. 539, 981

13. 674, 584
—144, 305

10,953, 111
13, 342,900
13,410, 392
14, 207, 554
13,789, 146
12,706, 920
12, 945, 987
6. 676, 040
13,760, 902
10, 152, 604
13,751,991
14, 431,275
6,370, 584
13. 406, 096
9,829, 346
9,948,128
12,150, 844
12, 662, 685
11, 859, 869
15, 626, 520
9. 466, 454

2,948, 430

33,632,810
11, 430, 781

HBEEIC
&3
BE (%)

0.86
0.90
0.16
0.52
0.20
1.98
0.91

0.25
0.26
0.23

0.25

0.52
—0.01

0.42
0.51
0.51
0.54
0.53
0.48
0.49
0.25
0.52
0.39
0.52
0.55
0.24
0.51
0.37
0.38
0.46
0.48
0.45
0.60
0.36

0.m

1.28
0.44
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#tAE

AMERICAN EXPRESS AXP 3.55 PERP
ATHENE HOLDING ATH 6 3/8 PERP
ATHENE HOLDING ATH 6. 35 PERP
BANK OF AMER CRP BAC 6 1/2 PERP
BANK OF AMER CRP BAC 6 1/4 PERP
BANK OF AMER CRP BAC 6. 1 PERP
BANK OF AMER CRP BAC 6. 3 PERP
CAPITAL ONE FINL COF 3.95 PERP
CAPITAL ONE FINL COF 5 PERP
CHARLES SCHWAB SCHW 5 3/8 PERP
CHS INC CHSINC 6 3/4 PERP

CHS INC CHSINC 7 7/8 PERP

CHS INC CHSINC 7.1 PERP

CIT GROUP INC CIT 5.8 PERP
CITIGROUP INC C 5. 95 PERP
CITIGROUP INC C 6 1/4 PERP
CITIGROUP INC C 7 1/8 PERP
EDISON INTL EIX 5 PERP

ENSTAR GROUP LTD ESGR 7 PERP
GEN MOTORS FIN GM 5.7 PERP
GEN MOTORS FIN GM 6 1/2 PERP
GOLDMAN SACHS GP GS 3.65 PERP
GOLDMAN SACHS GP GS 4. 95 PERP
GOLDMAN SACHS GP GS 5.3 PERP
JPMORGAN CHASE JPM 6 3/4 PERP
JPMORGAN CHASE JPM 6. 1 PERP
LAND O'LAKES INC LLAKES 7 1/4 PERP
LAND O'LAKES INC LLAKES 7 PERP
M&T BANK CORP MTB 5 1/8 PERP
MORGAN STANLEY MS 5 7/8 PERP
MORGAN STANLEY MS 6 7/8 PERP
MORGAN STANLEY MS 7 1/8 PERP
NATIONAL STORAGE NSA 6 PERP
PNC FINANCIAL PNC 6 1/8 PERP
PNC FINANCIAL PNC Float PERP
SEMPRA ENERGY SRE 4 7/8 PERP
SYNCHRONY FINANC SYF 5 5/8 PERP
VISTRA CORP VST 7 PERP

VISTRA CORP VST 8 PERP

WELLS FARGO CO WFC 5 7/8 PERP
WESTERN ALLIANCE WAL 4 1/4 PERP
ZIONS BANCORP ZION 7.2 PERP

ST
(US$)
14,073, 055
12, 275, 864
6,802, 677
8,226, 851
7,400, 625
11,192,145
7,181, 267
9,049, 418
7,885,900
23,128,534
7,603,173
7,557,828
5,055,715
9.990, 502
6,088, 456
20, 186,950
9,593,155
16,329,113
6. 976,781
13, 206, 431
6,538,799
8,798,234
2,219, 464
6,851,615
28, 066, 880
8, 588, 756
1,891, 264

907, 894
2,572,786
2,948, 467
2,175,318
6,579, 318
5,765,593
2,008, 235
10, 070, 625
15, 436, 622
8,520, 652
9,661, 247

30, 405, 206
13, 568, 427
13,320, 080

814, 650
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10,168 KBDERZEITDOHETI,
' ORK— KT +UFICTDNT
10167 REECEEORSMICEREL. I— - O—VEIC L BEBARST
’ WZEU,
10.166 \ ORIFI—TEDEREICDNT
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7 AR 10,166 £0.0 - LERREIRIC BT B EB K UBEIRB Y B A
8 A% 10,165 ~0.0 -
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SATREBSAET 7K (BEERD BPIUA- 5VK - 1-2 (BRAED) 1,097/
SAOXBEEARRT 7Y K (BEERD) M)D-U5- 1-2 (BRAED) 2,690
FAOKEHEARRT 7> | (BRERD) BELLD |- 1-2 (ERAED) 1350/
940 - F-2ANSUTBRSHa (BENEL) o I-2 98203
540 F-2NSUTERSR (@ASEY) ERaI-2 98203
947 7-ANSUPERSHK (BRARE) AAGERYAYa1-2 982.029F3
TIOKEHAL ST I GBEERE)  NUT 0.652M

I—VX— BEEUI - I—X (BAHEE)
* é%?ﬁ@ﬁ%ﬂé&éﬂ) DFETEESRF10,164TY,

2022128 9B8RE
18 = E| il B
(A) BE 14,815,299,248H
J—)L-0—V%F 14,815,299,248
(B) &f& 113,000
BN 113,000
(C) HEETA—B) 14,815,186,248
TR 14,576,480,402
RERREIR IS 238,705,846
(D) ZEEEOHK 14,576,480,4020
1705 Y B4EffiZa(C. /D) 10,164H

*HAE(CH T DITTAEL6,671,046,264F. HIEMIABPI(CH (T DEBIRETA
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SADFEZO=NIL - N a— (BEANYIRL) 9,608/
NWQZO—/NILEEESES T 7V R (BBAYYHY) 49,107M
NWQIO—/NILEGEREE T 7V R (BBAYIBL) 49,1074
AT/ RICI® DEF4T+« - T7UR 2,074,249
A=K+ ZVIRX - DA—R (BBNvIHY) 5,973,809
AX—h 7Oy —Y 3> - DA—R 23,929,224M
BRNSYRIT7UR = N\IAD—FH— 236,205,446
NWQIO-NLEEES T 7V R (BBAY IH Y /BANEE) 180,729M
NWQITO—-NVERESS D 7~ R (BBAY IRL,/ BAHER) 737,649H
NWQITO-NLEZES ST 7~ R (BEAY IH Y/ EERRL) 95,276H
NWQITO-NIVEELE T 7~ R (BBAY IRL,/ BERERL) 337,885
HREELI T« THRRT —T 983
HREL I T« 7*%12“ TV (52 ERER) 983M
NWQZO—-NIVEEES 77V R (BBAvYSHY /BEHER) 983M
NWQZTO—NIVEGEIS D7V R (BBAYIYRL/ BRNER) 983M
iFreeETF NASDAQ100- ~/N—2Z 5,509,329,948M
iFreeETF NASDAQ100L/NLw 595,238,099M
iFreeETF NASDAQ1005 7' )LA /N\—2 309,917,358H
DCYAD - IR— - R—bTHUF 4,031,730,013M
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9/('77’:.&1#77J o (BEERE -~ hUFI 52,987

J—

SO0 LRIl O—R (BASER 467.315F
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FAKEREAET 7R (BERRE) 75V - L7 1-2 (BRAER) 155,317
FAOKERRAMED 7V (BEERE) B4AM- 1-2 (BAHER) 38,024M
g4 SARET 7 VR (BEERE) KRV - I-2 (BAHER) 4,380M
A7 SRMET 7V R (BERRE) KA - 1-2 (BASED) 22,592
VIUVEED 7V R EEREI—R) 33,689M
TUVEET VR (BEad—R) 96,254H
. SYAT7YR (DA—RE/BAREAYIH)) 104,785,071H
FADOEENT YR - T7Y R (DA— R/ BEAyITY) 112,805,921
SEYRA - TPYR —AVIS5ER-  (BEAvIHY) 5,385[
IR TPIR ~AVTZEHm-  (BEAYIRL) 11,530M
FATKEML P77 VR (BANEE) KRILI—2 9,817M
> LPO7V R (BE5EE) BAMI—XR 6,964MH
LPT77V R (BAHEKR) B&ad—2X 9,479
LY 1 Vo (BEHER) 98,107M
A ORESRS%K T 7V R 98,107H
A DRESREER I 7 VR - YR — - K= T 1 US 982,368
DCRAY—h 705 —v3> - DA—R 8,073,994

WSROI
HH 82021128108 F202212H9H
15 B El H

(A) BeFNR A 3,985,061H

AR 2,618

IR A 3,987,679
(B) HHHREE(A) A 3,985,061
(C) AiffigIS S 111,255,021
(D) S@E=ERE £230,350,932
(E) EhfEst=iats 361,786,818
(F)&5t(B+C+D+E) 238,705,846

REPREIERE(F) 238,705,846
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TO2%5FHEE LT, FOSB53ERE LB NE T,
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