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#itAE

NA - A —)b R{tE
hFe

ALGONQUIN POWER AQNCN 4 3/4
01/18/2082

ALGONQUIN POWER AQNCN 6.2
07/01/2079

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

EMERA INC EMACN 6 3/4 06/15/2076
19U7

INTL GAME TECH IGT 5 1/4 01/15/29

KE

ALBERTSONS COS ACI'7 1/2 03/15/26
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

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

CCO HOLDINGS LLC CHTR 5 1/8 05/01/27
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

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
ENCOMPASS HLTH EHC 4 3/4 02/01/30
ENVIVA PRTNRS EVA 6 1/2 01/15/26
FIRST CITIZENS FCNCA Float PERP
FORD MOTOR CO F 5.291 12/08/46
FORD MOTOR CRED F 7. 35 11/04/27
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
GOODYEAR TIRE GT 5 1/4 07/15/31
GREYSTAR REAL ES GRSTAR 5 3/4 12/01/25
HORIZON PHARMA HZNP 5 1/2 08/01/27
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
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

gl ]
(US$)

6. 076, 653
9,644, 550

11, 248, 359
44,979, 484

13,526, 295

28,852,423
28,978, 051
13,478,125
14,916, 661

28,276, 316

24,526, 449
11,661,238
10, 300, 534
10, 821, 184
3,985,575
7,141,433
2,958, 891
5,337,318
18,941, 981
9. 856, 392
17,539,028
16,716, 124
14,357,124
10, 308, 934
17,534,333
34,827,044
10, 638, 484
15, 636, 308
13, 586, 443
6. 138, 885
2,040, 204
18,934, 082
9.699, 783
2,422,344

RERER
202266128315

MBI
g3
25 (%)

1.01
1.02
0.47
0.52

0.99

0.86
0.41
0.36
0.38
0.14
0.25
0.10
0.19
0.66
0.35
0.62
0.59
0.50
0.36
0.62
1.22
0.37
0.55
0.48
0.22
0.07
0.66
0.34
0.09

iR

NEXSTAR ESCROW NXST 5 5/8 07/15/27

PERFORMANCE FOOD PFGC 5 1/2
10/15/27

ROLLER BEARING RBC 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 6 1/8 10/01/28
TR OP / TR FIN TSE 5 3/8 09/01/25
TRIPADVISOR INC TRIP 7 07/15/25
UNITED RENTAL NA URI 5174 01/15/30
VIASAT INC VSAT 5 5/8 04/15/27

VISTRA OPERATION VST 5 07/31/27
WESCO DISTRIBUT WCC 7 1/4 06/15/28
LAt n e

KE

BANK OF AMER CRP BAC 7 1/4 PERP
JPMORGANCHASEFIN JPM 0 06/21/23
LIBERTY MEDIA LINTA 3 3/4 02/15/30
LIBERTY MEDIA LINTA 4 11/15/29

MER LYNCH INT CV BAC 0. 16 06/21/23
NEXTERA ENERGY NEE 6. 219 09/01/23
WELLS FARGO CO WFC 7 1/2 PERP
REBEEHE

~N)F—

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

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

ISVA

ARCELORMITTAL MTNA 7 10/15/39

[

BAYER US FIN Il BAYNGR Float 12/15/23
worvIIWo

ARCELORMITTAL SA MTNA 6.8 11/29/32

i
(US$)

30, 303, 352
9,682, 111

19, 147, 940
12,217,473
8, 168, 568
26,759, 154
12,581, 884
13,842,195
13,943, 394
10, 353, 189
20,041,152
5, 873, 580
27,834, 694
31,379,716
26,615,015
27,525,770
19, 500, 446
6,743,732

13,982, 640
14, 383, 888
3,028,125
7,473,942
12,270, 144
20, 642, 837
22,419,015

15, 964, 023
12,478,429

14,008, 071

9,446,743

8,852,765

9,428,670

HEEIC

25 (%)

1.06
0.34

0.67
0.43
0.29
0.94
0.44
0.49
0.49
0.36
0.70
0.21
0.98
1.10
0.93
0.97
0.68
0.24

0.49
0.50
0.1
0.26
0.43
0.72
0.79

0.56
0.44
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SOUTHERN COPPER SCCO 5 7/8 04/23/45
RE

ASHTEAD CAPITAL AHTLN 4 05/01/28
ASHTEAD CAPITAL AHTLN 5 1/2 08/11/32
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
AT&T INC T Float 06/12/24
BROADCOM INC AVGO 3. 187 11/15/36
BROADCOM INC AVGO 4 3/4 04/15/29
CELANESE US HLDS CE 6. 165 07/15/27
CENTENE CORP CNC 4 5/8 12/15/29

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

CHARTER COMM OPT CHTR Float
02/01/24

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

CVS HEALTH CORP CVS 4.3 03/25/28
CVS HEALTH CORP CVS 4.78 03/25/38
DELL INT / EMC DELL 6.02 06/15/26
DELL INT / EMC DELL 6.2 07/15/30
DOMINION ENERGY D Float 09/15/23
EDISON INTL EIX 5 3/4 06/15/27
ENSTAR FINANCE ESGR 5 1/2 01/15/42
ENSTAR FINANCE ESGR 5 3/4 09/01/40
GENERAL MOTORS C GM 6.6 04/01/36
GLP CAP/FIN Il GLPI'51/4 06/01/25
GLP CAP/FIN Il GLPI 5 3/8 04/15/26
GMAC LLC ALLY 8 11/01/31

HAT HOLDINGS | HASI 6 04/15/25

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

HP ENTERPRISE HPE 6. 35 10/15/45
LIBERTY MUTUAL LIBMUT 7.8 03/15/37
MARRIOTT INTL MAR 4 5/8 06/15/30
MCDONALD'S CORP MCD 4 7/8 12/09/45
MORGAN STANLEY MS 6. 138 10/16/26
NEXTERA ENERGY NEE 5. 65 05/01/2079
NORDSTROM INC JWN 5 01/15/44
ORACLE CORP ORCL 4.3 07/08/34
PARAMOUNT GLOB PARA 6 3/8 03/30/62
PHILLIPS 66 PSX 4.65 11/15/34

ST
(US$)

10, 801, 068

18, 459, 653
13,518, 888

11, 856, 992
14, 663, 582
17,182,392
10, 570, 572
25,723, 451
13,869, 314
13,235,033
19, 689, 544
20, 355, 686

26,099, 888
12, 448,998

19, 217,980

12, 209, 399
17,596, 118
13,598, 543
4,520, 541
12, 846, 424
7,492,092
7,937,267
8, 875, 087
38, 898, 741
9,715,913
8,311,470
13,410, 841
17,877,753
17,761, 820
66, 000, 010
3,852,006
16, 575, 879
24,798,729
20,107, 052
27,473,577
15, 555, 806
14, 586, 245
12,002, 467
23,997, 066

0.65
0.47

0.42
0.51
0.60
0.37
0.90
0.49
0.46
0.69
0.7

0.92

0.67

0.43
0.62
0.48
0.16
0.45
0.26
0.28
0.31
1.37
0.34
0.29
0.47
0.63
0.62
2.32
0.14
0.58
0.87
0.71
0.9
0.55
0.51
0.42
0.84
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iR

RAYMOND JAMES RJF 4.95 07/15/46
SPRINT CORP S 7 1/8 06/15/24
T-MOBILE USA INC TMUS 4 3/4 02/01/28
T-MOBILE USA INC TMUS 5 3/8 04/15/27

TRANSCANADA TRST TRPCN 5.6
03/07/2082

VIACOM INC PARA 6 7/8 04/30/36
VMWARE INC VMW 4.7 05/15/30

WARNERMEDIA HLDG WBD 3. 428
03/15/24

WARNERMEDIA HLDG WBD 5. 141
03/15/52

il

F—AKSU7

BHP GROUP LTD-SPON ADR
T3VA

SANOFI-ADR

®HE

ASTRAZENECA PLC-SPONS ADR
SHELL PLC-ADR

KE

APPLIED MATERIALS INC
BRISTOL-MYERS SQUIBB CO
BROADCOM INC

CARRIER GLOBAL CORP

CIGNA CORP

CISCO SYSTEMS INC
CONOCOPHILLIPS
DIAMONDBACK ENERGY INC
DUPONT DE NEMOURS INC
FREEPORT-MCMORAN INC
GENERAL DYNAMICS CORP
HEWLETT PACKARD ENTERPRIS
HUMANA INC

MCDONALD'S CORP
MEDTRONIC PLC

MICROSOFT CORP

NEXTERA ENERGY PARTNERS L
NVENT ELECTRIC PLC

PIONEER NATURAL RESOURCES
PUBLIC SERVICE ENTERPRISE
PUBLIC STORAGE

RAYTHEON TECHNOLOGIES COR
SEALED AIR CORP

SEMPRA ENERGY

8, 206. 636
10, 227, 067
18, 006, 242

4,543,033

15,774, 655

42,060, 477
12,194, 274

17, 286, 709

14, 804, 971

15, 450, 450
14,785, 679

16, 461, 840
21, 680, 865

13, 808, 484
7,900, 110
18, 555, 847
13. 835, 250
17,527, 886
20, 146, 956
13, 652, 600
13,171,914
13,753, 452
7,140, 200
14, 315,947
15, 165, 192
20, 180, 286
15, 258, 387
7,041,432
15, 492, 372
13, 565, 219
14, 486, 532
7,422,675
14, 049, 211
21,938,877
14, 693, 952
7,033,080
20,531,721

HEEIC
&th3
25 (%)

0.29
0.36
0.63
0.16

0.55

1.48
0.43

0.61

0.54

0.52

0.58
0.76

0.48
0.28
0.65
0.49
0.62
0.71
0.48
0.46
0.48
0.25
0.50
0.53
0.71
0.54
0.25
0.54
0.48
0.51
0.26
0.49
0.77
0.52
0.25
0.72
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#tAE
VALERO ENERGY CORP
WALMART INC
WELLS FARGO & CO
BIEEEss
KE

ALLY FINANCIAL ALLY 4.7 PERP
ALLY FINANCIAL ALLY 4.7 PERP
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
CITIGROUP INC C 4 PERP
CITIGROUP INC C 5.95 PERP
CITIGROUP INC C 6 1/4 PERP
CITIGROUP INC C 7 1/8 PERP
DISCOVER FIN SVS DFS 6 1/8 PERP
DOMINION ENERGY D 4. 35 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 4. 95 PERP
GOLDMAN SACHS GP GS 5 1/2 PERP
GOLDMAN SACHS GP GS 5. 3 PERP
JPMORGAN CHASE JPM 6 3/4 PERP
JPMORGAN CHASE JPM 6.1 PERP
KEYCORP KEY 6.2 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 1/2 PERP
MORGAN STANLEY MS 6 7/8 PERP
MORGAN STANLEY MS 7 1/8 PERP
NATIONAL STORAGE NSA 6 PERP
PNC FINANCIAL PNC 6. 2 PERP

ST
(US$)
15, 984, 360
24,189, 374
7,675,811

21,747,776
7,836, 808
10, 864, 627
11,946, 635
4,943,002
7,419, 669
14,757, 502
9., 985, 407
11,916, 285
7,078,334
5. 306, 400
24,691, 666
8,775,323
6. 795, 404
8,184,101
15, 765, 833
5,131,911
17,422,971
15,111,775
9. 260, 563
12,131,332
18,927, 448
5,050, 849
9. 845,550
5,165, 494
1,951, 682
9,767,513
5,978,103
39,910, 486
7,932,873
16, 332, 678
1,501, 889
746, 394
2,069, 229
1,793, 585
4,512,175
1,961, 005
13,239, 840
4,951, 588
16,513, 094

0.76
0.28
0.38
0.42
0.17
0.26
0.52
0.35
0.42
0.25
0.19
0.87
0.31
0.24
0.29
0.55
0.18
0.61
0.53
0.33
0.43
0.66
0.18
0.35
0.18
0.07
0.34
0.21
1.40
0.28
0.57
0.05
0.03
0.07
0.06
0.16
0.07
0.46
0.17
0.58

it

PNC FINANCIAL PNC Float PERP
REINSURANCE GRP RGA 7 1/8 10/15/52
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

10, 165, 898
18,783, 259
13. 350, 460
5, 426, 260
8,673,921
32,682,010
22,835,622
12,022, 880

765, 900
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W {ERHAR DB AEMER & HiEDHR

(m)
10,165

10,164 — EXE(MEE | |
10,163

10,162 \

10,161 \
10,160 \
10,159

BB
(2022.12.9)

IS
(2023.12.11)

40 - IR2— - IY—T7UR

QRIERREIRICBIT D [Sk0DERAL]
MENEPEEDREMICEE L. SHOEGBYI—IL - O—VF(IC
KBDEAETIAMTY,
OR—brTFUFICDONT
FEMEPEEORZEMICER L. J—)U - O—VEICK2ERET
WE U,
ORVFI—TEDERICDONT
BT 7Y RIFERADFHAXCFEREELBIRYFI—TBKLUV
SERNZRITTHIF .

(SRDEREH)
MEMECEEORLMICERL. EHOE/RPI—L - O—VFICK
B EAEITSHETT,

2 £ M % N =

= B B B o o= @Afﬁt%
M % %

(HA5)202212H 9 H 10,164 — —
128K 10,163 A0.0 -

2023%F 1 A% 10,163 0.0 =

2 BX 10,163 0.0 -

3 BX 10,163 0.0 -

4 BR 10,163 A0.0 -

58X 10,162 0.0 —

6 Bk 10,162 0.0 -

7 BX 10,161 0.0 —

8 Bk 10,161 A0.0 -

9 AxX 10,160 0.0 -

10B% 10,160 0.0 -

1MAX 10,160 0.0 —
(HA7)2023%F12811H 10,160 0.0 -

CE1) BSEERIFHE.

(x2) ﬁ?ig?ﬁﬁ)\ttﬁ;%ﬂ?k%?ﬁ’ﬂéﬁ?ﬂé% (ERIRtES) BRUESFEYERR
TEI,

(EX3) BT 7Y RE FRINADERRZEDS UCTREERZIT>THY. XUF
N—UBRUSZEBEH I EEA.
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SEEMBSDHBICONT
[E#EAfiEE - BEE]
HAES 0 10,164 HA%K : 10,160 MEER : 20.0%
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SIREREICONT
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WEEG5TERR
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MBS EDER
2023412811 BEHE
E A *
. 5 O &t %
FH %
J—b - O—V%. Z0f 19,535,266 100.0
REISEMERSR 19,535,266 100.0

(F) SHEmERDRAREFEHET,

54



49« I%x— - IY—T7UR

WEE. 8F. TS LUEEMBBORT WSROI
2023%F 1281181 =E HE B2022%128108 F2023%F128118
15 B E| H x 15 = E| A

(A) BE 19,535,266,3230 (A) EEHEINE A 6,497,3600

=)L - O—V% 19,535,266,323 SZEFIS 7,522

(B) &f& 29,184,000 SILFIE A 6,504,882

L= 29,184,000 (B) HHBEHE(A) A 6,497,360

(C) fhi=ELEE(A—B) 19,506,082,323 (C) AIHAiREIESE 238,705,846

TR 19,198,713,135 (D) fRpIEIERE 365,355,257

RERtREIE TS 307,369,188 (E) iEnfSst=isns 440,515,959

(D) SERERLDH 19,198,713,1350 (F)&st(B+C+D+E) 307,369,188

1 /0% BEEMEE(C. D) 10,160H REBREISEE(F) 307,369,188
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6.471,708,187M
977,694
977,694H8
9,608H

9,608H
49,107H
49,107H

984H
2,074,249
82,551,045H
180,729H
737.649H
95,276H
337,885
983H

983H
3,668,122,787H
3,404,533,061H
1,690,708,296H
3.873,348,807H

132,757H
52,987H
467,315M

12,784M
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155,317H
38,024H
4,380
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98,107H
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982,368
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