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20235128318
HEERC HEEC
SEE 05 it AT Y
8RS USS)  HB%) B UsS)  EBM%)
REESE GLP CAP/FIN Il GLPI'5 1/4 06/01/25 9,847,092. 34 0.33
NIVF— GLP CAP/FIN Il GLPI'53/8 04/15/26 11,060, 191. 36 0.37
ANHEUSER-BUSCH ABIBB 4.9 02/01/46 17,183, 964. 76 0.57 GMAC LLC ALLY 8 11/01/31 30, 885, 907. 52 1.02
ANHEUSER-BUSCH ABIBB 4.9 02/01/46 16, 433, 573. 29 0.54 GOLDMAN SACHS GP GS 7 1/2 PERP 26, 273, 653. 00 0.87
Hhrs HAT HOLDINGS | HASI 6 04/15/25 20,014, 624.13 0.66
COLUMBIA PIPE OC CPGX 6.544 11/15/53 32,283, 444.12 1.07 HCA INC HCA 5 1/8 06/15/39 31, 229, 890. 63 1.03

TRANSCANADA TRUS TRPCN 5 7/8 13.929. 752, 77 0. 46 HP ENTERPRISE HPE 6. 35 10/15/45 74,471,121.58 2.47
08/15/2076 T ' LIBERTY MUTUAL LIBMUT 7.8 03/15/37  3,492,879.93  0.12
ISVA MARRIOTT INTL MAR 4 5/8 06/15/30 17,439,960.61  0.58
ARCELORMITTAL MTNA 7/10/15/39 10,058,521.70 0.3 MCDONALD'S CORP MCD 4 7/8 12/09/45 38,101,081.57  1.26
woe»IWI MORGAN STANLEY MS 5.948 01/19/38  17,358,794.84  0.58
ARCELORMITTAL SA MTNA 6.8 11/29/32 12,421, 986. 46 0.4 NEXTERA ENERGY NEE 5. 65 05/01/2079 28,371, 450. 06 0.94
~— ORACLE CORP ORCL 4.3 07/08/34 22, 425,139. 47 0.74
SOUTHERN COPPER SCCO 5 7/8 04/23/45 10, 779, 990. 39 0.36 ORACLE CORP ORCL 5. 55 02/06/53 10, 582, 654. 75 0.35
RE PHILLIPS 66 CO PSX 5.3 06/30/33 6,770, 745. 87 0.22
ASHTEAD CAPITAL AHTLN 4 05/01/28 19,043,785.74  0.63 PHILLIPS 66 PSX 4.65 11/15/34 25. 000, 760. 23 0.83
ASHTEAD CAPITAL AHTLN 5 1/2 08/11/32 13,950, 263. 23 0.46 RAYMOND JAMES RJF 4. 95 07/15/46 8, 600, 206. 32 0.29
RE REGAL REXNORD RRX 6. 05 04/15/28 2,075,383.23 0.07
ALTRIA GROUP INC MO 5. 8 02/14/39 24,138, 644. 48 0.80 REGAL REXNORD RRX 6. 4 04/15/33 35, 177, 969. 41 1.17
AMGEN INC AMGN 4 7/8 03/01/53 37,749, 766. 34 1.25 SPRINT CORP S 7 1/8 06/15/24 43, 893, 348. 06 1.45
ANTERO RESOURCES AR 7 5/8 02/01/29 14,807, 604. 39 0.49 SPRINT CORP S 7 5/8 03/01/26 9,067, 630. 15 0.30
ARES FIN Il LLC ARES 4 1/8 06/30/51 12,153,167. 60 0.40 TRANSCANADA TRST TRPCN 5.6

AT&T INC T Float 06/12/24 33.712135.01 112 03/07/2082 15,49,932.09  0.51
BROADCOM INC AVGO 3.187 11/15/36 19,706, 979. 13 0.65 VIACOM INC PARA 6 7/8 04/30/36 38,782, 239.33 1.29
BROADCOM INC AVGO 4 3/4 04/15/29 13,917,033.12 0.46 VICI PROPERTIE VICI 5 5/8 05/15/52 23,913, 263. 51 0.79
CELANESE US HLDS CE 6. 165 07/15/27 38,370, 438. 17 1.27 VMWARE LLC VMW 4.7 05/15/30 12,924, 377. 71 0.43
CENTENE CORP CNC 4 5/8 12/15/29 25,913, 654. 69 0.86 WARNERMEDIA HLDG WBD 5. 141 23, 689, 626. 98 0.79
CHARTER COMM OPT CHTR 6. 484 198397316 1.06 03/15/52 T

10/23/45 e XPO INC XPO 6 1/4 06/01/28 18, 367, 827. 68 0.61
CHARTER COMM OPT CHTR Float 12, 414, 546. 40 0.41 NA - A=)V RHE

02/01/24 s

CHENIERE CORP CH CHCOCH 5 1/8

06/30/27 13.453,954.45 0,45 AEOTCLINPOWER AQNCN 6.2 6.695.65423  0.23
CVS HEALTH CORP CVS 4.78 03/25/38 32,783, 874.64 1.09 AUTOMATION TOOLI ATSCN 4 1/8

DELL INT / EMC DELL 6.2 07/15/30 4,761,670.19 0.16 12/15/28 11.987.992.44 0.40
DIAMONDBACK ENER FANG 6 1/4 EMERA INC EMACN 6 3/4 06/15/2076 45, 857, 943. 67 1.52

03/15/33 AT 04

ENSTAR FINANCE ESGR 5 1/2 01/15/42 8, 394, 430. 60 0.28 ALBERTSONS COS ACI 7 1/2 03/15/26 43, 186, 082. 67 1.43

ENSTAR FINANCE ESGR 5 3/4 09/01/40 9,173,233.58 0.30 AMKOR TECH INC AMKR 6 5/8 09/15/27 34,788, 772.93 1.15
FORD MOTOR CO F 5.291 12/08/46 25,992.437.21  0.86  ASHLAND INC ASH 6 7/8 05/15/43 13,478,708.89  0.45

FORD MOTOR CRED F 7.35 11/04/27 1719429214 0.5/ AVANTOR FUNDING AVTR 4 5/8 07/15/28 11,299,047.9%  0.37
GENERAL MOTORS C GM 6.6 04/01/36  42,440,448.43  1.41
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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 INC DAN 4 1/4 09/01/30
DANA INC DAN 5 5/8 06/15/28
ENCOMPASS HLTH EHC 4 3/4 02/01/30
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
GOODYEAR TIRE GT 9 1/2 05/31/25
IRON MOUNTAIN IRM 4 7/8 09/15/29
NCR VOYIX CORP VYX 5 1/4 10/01/30
NCR VOYIX CORP VYX 5 1/8 04/15/29
NEXSTAR BROADC NXST 4 3/4 11/01/28
NEXSTAR ESCROW NXST 5 5/8 07/15/27
NORDSTROM INC JWN 5 01/15/44
PARAMOUNT GLOB PARA 6 3/8 03/30/62
PNC FINANCIAL PNC Float PERP
ROLLER BEARING RBC 4 3/8 10/15/29
SEAGATE HDD CAYM STX 4.091 06/01/29
SEAGATE HDD CAYM STX 9 5/8 12/01/32
SEALED AIR CORP SEE 6 7/8 07/15/33
SEALED AIR/US SEE 6 1/8 02/01/28
SEG HLD/SEG FIN SEGHLD 5 5/8 10/15/28
SIRIUS XM RADIO SIRI 4 07/15/28
TENET HEALTHCARE THC 6 1/8 10/01/28
TRIPADVISOR INC TRIP 7 07/15/25
UNITED RENTAL NA URI 5 1/4 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
XPO INC XPO 7 1/8 06/01/31
{B5Eass
KE
ALLSTATE CORP ALL 7 3/8 PERP
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

ST
(US$)

32,153,090. 25

21,805, 979. 25
13,445, 857. 16
11, 884, 959. 92
11,315,611.92
5,175, 163.56
17,361,212.01
9,770, 483. 08
19,128,224.31
15, 815, 384. 25
7.081,758.92
15, 236, 640. 68
21,040, 260. 39
11,006, 639. 77
4,437,240.01
31,891,517. 1
18,098, 372.03
9,847, 244.06
7.055,997.77
20, 475, 872.71
9.106, 211. 65
18, 355, 585. 36
28,577.103.13
2,300, 567. 00
13,422, 465. 94
14, 689, 968. 28
11,590, 976. 53
36,987, 236. 48
22,357, 469. 80
23,537, 481.09
20,435, 633.78
14,572, 294. 45
5,029, 863. 39

15, 207, 075. 00
18,411,292.13
4,906, 663. 31
14,771,019. 24
15, 505, 571. 34
5,180, 358. 64
7,483, 873.61
15, 212, 868. 66

0.50
0.61
0.16
0.49
0.51
0.17
0.25
0.50

NWQZ O—/NIVEGESES T 7 > R

iR

BANK OF AMER CRP BAC 6. 1 PERP
BANK OF AMER CRP BAC 6. 3 PERP
CAPITAL ONE FINL COF 3.95 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 3/8 PERP
CITIGROUP INC C 9.63301 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
FIRST CITIZENS FCNCA Float 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 5.3 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
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
NRG ENERGY INC NRG 10 1/4 PERP
PNC FINANCIAL PNC 6. 2 PERP
REINSURANCE GRP RGA 7 1/8 10/15/52
SCE TRUST VI EIX 7 1/2 PERP
SEMPRA 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
WELLS FARGO CO WFC 7 5/8 PERP
WESCO INTL WCC 10 5/8 PERP
BRIt R

KE

BANK OF AMER CRP BAC 7 1/4 PERP
FIRSTENERGY CORP FE 4 05/01/26

10, 242, 897. 43
12,031, 129. 80
3,801, 833.02
24,891, 978.37
12,518, 985. 66
7.045,117.56
8,399, 383.63
16, 653, 547. 71
5.572,284.26
17,717,977.74
15,319,721.25
3,013,421.62
9.217,940. 55
12,797, 978. 86
21,041,532.71
5,919, 406. 68
9,554, 089. 74
10,727, 753. 60
5,395, 181. 42
2,045, 671.95
6. 150, 746. 33
52,593, 327. 45
8,101, 989. 89
1,370, 286. 46
635,729.17
4,676, 579. 00
1,446, 156. 00
11,542, 002. 16
5,236, 212.72
15, 459, 622.76
19, 943, 867. 62
21,440, 213.50
22,230, 022. 50
14,113, 632.76
5,457, 900. 00
9,385, 208. 33
34,038, 837.91
21,626, 130. 10
25,917,519.07
7,133, 400. 00

14,528, 445.12
14,158, 188. 89

HBEEIC
&3
BE (%)

0.34
0.40
0.13
0.82
0.41
0.23
0.28
0.55
0.18
0.59
0.51
0.10
0.31
0.42
0.70
0.20
0.32
0.36
0.18
0.07
0.20
1.74
0.27
0.05
0.02
0.16
0.05
0.38
0.17
0.51
0.66
0.71
0.74
0.47
0.18
0.31
1.13
0.72
0.86
0.24

0.48
0.47
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MER LYNCH INT CV BAC 0. 12 02/20/24
WELLS FARGO CO WFC 7 1/2 PERP

EiE

I3VA

SANOFI-ADR

RE

SHELL PLC-ADR

KE

AMERICAN TOWER CORP
APPLIED MATERIALS INC
CARRIER GLOBAL CORP
CIGNA GROUP/THE

CISCO SYSTEMS INC
CONOCOPHILLIPS

DUPONT DE NEMOURS INC
EXXON MOBIL CORP
GENERAL DYNAMICS CORP
GILEAD SCIENCES INC
HEWLETT PACKARD ENTERPRIS
HUMANA INC

HUNTINGTON INGALLS INDUST
INTEL CORP

KENVUE INC

MCDONALD'S CORP
MEDTRONIC PLC

NVENT ELECTRIC PLC

PHILIP MORRIS INTERNATION
PUBLIC STORAGE

SEALED AIR CORP

SEMPRA

VALERO ENERGY CORP
WALMART INC

ST
(US$)

14, 846, 099. 12
22,619,934.78

22,249, 202. 00

16, 397, 360. 00

14,701, 428.00
8,314,191. 00
16, 338, 780. 00
14,792, 830. 00
7.204,152.00
12,117,708.00
15,978, 361. 00
13.277,344.00
14, 749, 256. 00
15, 456, 708. 00
15,501, 042. 00
20,601, 450. 00
15, 370, 688. 00
16, 281, 000. 00
6.717,360. 00
21,763, 834.00
13, 238, 466. 00
17,187,331.03
14,704, 704.00
17. 659, 500. 00
7.764,152.00
13, 609, 379. 22
6. 136, 000. 00
22,071, 000. 00

HEEIC
g3
15 (%)

0.49
0.75

0.49
0.28
0.54
0.49
0.24
0.40
0.53
0.44
0.49
0.51
0.51
0.68
0.51
0.54
0.22
0.72
0.44
0.57
0.49
0.59
0.26
0.45
0.20
0.73
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(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)
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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 —
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