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2015 12 30

) )
16,585,414,726 100.17
27,869,256 0.17
16,557,545,470 100.00

2015 12 30

) )
33,757,493,344 3.30
8,660,363,043 0.85
3,762,508,336 0.37
1,803,636,314 0.18
1,641,648,928 0.16
982,964,927 0.10
399,016,827 0.04
51,007,631,719 4.99
174,452,115 0.02
174,452,115 0.02
685,915,339,179 67.10
44,098,972,816 4.31
37,169,062,161 3.64
27,943,962,348 2.73
16,967,218,507 1.66
10,920,462,691 1.07
10,911,114,813 1.07
9,135,455,561 0.89
7,706,363,889 0.75
7,254,562,598 0.71
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5,699,730,090 0.56
3,635,486,925 0.36
3,295,740,616 0.32
2,148,673,181 0.21
1,646,640,086 0.16
759,146,477 0.07
162,099,840 0.02
63,953,453 0.01
875,433,985, 231 85.63
2,130,836,650 0.21
2,130,836,650 0.21
93,557,086,665 9.15
1,022,303,992,380 100.00

2015 12 30

() ()

2,969,862,381 0.29
54,126,221,042 5.29

2015 12 30
RS ® ® () ®

6,303,844,442) 2.8368 | 17,882,853,484| 2.6310| 16,585,414,726( 100.17

2015 12 30

)

100.17
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2015 12 30
) ) )
) )
)
ALLY FINANCIAL 14,328.46 13,960.61 8.000
} 116,515,000.00 1.59
8% 11/01/31 16,694,814,490 | 16,266,201,828 | 2031/11/01
g 12,905.27 12,754.51 | 5.875
HCA INC 5.875% 103,976,000.00 1.30
3/15/22 13,418,383,535 |13,261,626,718 | 2022/03/15
g 11,333.48 11,322.26 | 5.350
CITIGROUP 5.35% 112,350,000.00 1.24
PERP 12,733,165,319 |12,720,563,323 | 2049/12/31
ALTICE SA 11,058.48 10,854.90 | 7.750
7.75% 05/15/22 107,680,000.00 1.14
1447 11,907,781,687 | 11,688,556,320 | 2022/05/15
12,920.34 12,844.96 |  0.000
ENERGY FUT CO 90,807,624.67 1.14
11.75 3/22 144A 11,732,659,496 | 11,664,207,567 | 2022/03/01
SLM CORP 12,660.31 12,658.02 | 8.450
MEDIUM 8.45% 86,590,000.00 1.07
6/15/18 10,962,563,372 | 10,960,579,085 | 2018/06/15
NUMER1CABLE 11,895.16 11,669.02 | 6.000
6.0% 05/15/22 93,505,000.00 1.07
144A 11,122,570,526 |10,911,114,813 | 2022/05/15
g 14,654.11 14,593.81 | 8.625
ILFC 8.625% 64,715,000.00 0.92
1/15/22 9,483,410,522 | 9,444,384,141 |2022/01/15
BARCLAYS 13,776.31 13,734.46 | 7.625
7.625% 66,284,000.00 0.89
11/21/22 9,131,492,912 | 9,103,751,952 | 2022/11/21
SPRINT CAP 10,613.68 9,799.56 |  6.900
10| GLBL 6.9% 80,666,000.00 0.77
5/01/19 8,561,631,108 | 7,904,915,086 | 2019/05/01
APX GRP INC 11,488.10 11,457.95 |  6.375
11|6.375% 12/1/19 63,115,000.00 0.71
Wl 7,250,715,892 | 7,231,685,142 | 2019/12/01
APX GRPINC 10,070.93 9,799.56 | 8.750
12|8.75% 12/1/20 73,320,000.00 0.70
Wi 7,384,009,542 | 7,185,039,225 | 2020/12/01
g 13,104.15 12,961.47 |  6.000
13 |ROYAL BK'SC 6% 54,975,000.00 0.70
12/19/23 7,204,009,700 | 7,125,570,474 | 2023/12/19
REYNOLDS GRP 12,498.21 12,452.98 | 6.875
14|6.875% 2/15/21 56,810,000.00 0.69
Wl 7,100,233,811 | 7,074,539,358 | 2021/02/15
ALLY FINL INC 13,809.84 13,644.01 | 7.500
15|7.5% 9/15/20 50,991,000.00 0.68
Wi 7,041,778,063 | 6,957,215,226 | 2020/09/15
g 13,448.01 13,267.10 |  8.000
16| ALLY LLC NTN 8% 52,200,000.00 0.68
12/31/18 7,019,863,830 | 6,925,426,200 | 2018/12/31
RITE AID CORP 12,920.34 12,724.36 | 9.250
17(9.25% 3/15/20 53,320,000.00 0.66
Wl 6,889,128,620 | 6,784,626,086 | 2020/03/15
VRX ESCROW 10,312.15 10,824.75 | 5.875
18|5.875% 5/23 60,910,000.00 0.64
144A 6,281,133,610 | 6,593,353,702 | 2023/05/15
JPMORGAN CHASE 11,559.86 11,310.69 5.150
19 i 58,180,000.00 0.64
5.15% PERP 6,725,529,718 | 6,580,556,643 | 2049/12/31
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ROYAL BK 12,398.34 12,195.48 | 5.125
20|SCTLND 5.125% 53,110,000.00 0.63
£ /28/24 6,584,761,650 | 6,477,019,507 | 2024/05/28
SPRINT 8,985.44 8,503.00 | 6.000
21| COMMUNICATIONS 76,145,000.00 .63
6 11/15/22 6,841,967,095 | 6,474,613,157 | 2022/11/15
BLUE COAT HLD 12,362.52 12,121.30 | 8.375
22(8.375% 6/23 52,260,000.00 .62
1aan 6,460,655,565 | 6,334,593,993 | 2023/06/01
MCGRAW-HILL 13,236.94 12,814.81 | 9.750
23|6LB 9.75 4/21 47,980,000.00 .60
"l 6,351,087,410 | 6,148,547,037 | 2021/04/01
JBS INVTS 12,924.56 11,518.26 | 7.750
24(7.75% 10/28/20 52,310,000.00 .59
s 6,760,841,311 | 6,025,199,190 | 2020/10/28
CB RICHARD 12,145.66 12,107.68 | 5.000
25 |ELLIS 5.0% 49,300,000.00 .58
3/15/23 5,987,814,432 | 5,969,084,302 | 2023/03/15
JNC STL GRP 8,231.63 8,442.70 |  8.250
26(8.25% 3/15/18 70,625,000.00 .58
1447 5,813,590,453 | 5,962,656,875 | 2018/03/15
; 10,432.76 9,798.96 | 5.500
o7 |StHM CORP5. 5% 60,681,000.00 .58
12/31/23 6,330,706,129 | 5,946,106,583 | 2023/01/25
ALTICE FING 11,970.54 11,849.93 | 6.500
28(6.5% 01/15/22 49,045,000.00 .57
1aap 5,870,952,569 | 5,811,799,394 | 2022/01/15
NEPTUNE 12,543.44 12,588.67 | 10.125
29(10.125% 45,515,000.00 .56
01/15/23 144A 5,709,146,716 | 5,729,732,581 | 2023/01/15
COLUMBUS INTL 12,724.35 12,000.70 | 7.375
30[7.375% 3/21 47,495,000.00 .56
6,043,432,407 | 5,699,730,090 | 2021/03/30

144A
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2015 12 30
) ) )
24,627,766 | 2,968,384,715 | 2,969,862,381 0.29
505,467,541.10 | 55,365,473,484 | 54,126,221,042 5.29
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2015 12
( ) | ( ) ) )
( ) | ( ) ( ) ( )
(2014 22 ) 10,575 10,575 1.0242 1.0242
(2015 22 ) 17,285 17,285 1.2541 1.2541
2014 12 15,283 1.2033
2015 15,188 1.1878
2015 15,790 1.2237
2015 16,172 1.2242
2015 16,578 1.2295
2015 17,792 1.2834
2015 17,731 1.2482
2015 18,110 1.2600
2015 17,600 1.2105
2015 16,995 1.1620
2015 10 17,618 1.2063
2015 11 17,579 1.2030
2015 12 16,557 1.1500
)
0.0000
0.0000
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100
) ) ()

10,783,471,642 457,647,020 10,325,824,622

9,905,404,648 6,448,455,755 13,782,773,515

2015 23 3,265,238,234 2,429,233,204 14,618,778,545

2015 11 22
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27 22 27 11 22

60,013,876 46,762,641
17,278,313,034 17,673,448,813
153,713,829 166,817,023
17,492,040,739 17,887,028,477
17,492,040,739 17,887,028,477
80,067,646 96,187,768
1,658,136 1,922,863
122,705,738 142,294,913
2,094,795 2,384,340
206,526,315 242,789,884
206,526,315 242,789,884
13,782,773,515 14,618,778,545
3,502,740,909 3,025,460,048
2,404,480,814 2,029,718,134
17,285,514,424 17,644,238,593
17,285,514,424 17,644,238,593
17,492,040,739 17,887,028,477
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26 23 27 23

26 11 22 27 11 22
2,281,340,235 548,622,156
2,281,340,235 548,622,156
1,484,490 1,922,863
109,855,771 142,294,913
6,872,755 2,384,340
118,213,016 146,602,116
2,163,127,219 695,224,272
2,163,127,219 695,224,272
2,163,127,219 695,224,272
275,730,263 45,962,748
249,405,139 3,502,740,909
340,856,330 790,066,112
340,856,330 790,066,112
108,870,250 618,085,449
108,870,250 618,085,449
2,368,788,175 3,025,460,048
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27 22 27 11 22
10,325,824,622 13,782,773,515
9,905,404,648 3,265,238,234
6,448,455,755 2,429,233,204
13,782,773,515 14,618,778,545
1.2541 1.2070
26 23 27 23
26 11 22 27 11 22

0.35
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27 22

27 11 22

)

)

29,506,213,633

24,462,362,209

19,231,062,818

19,409,259,191

50,442,834,464

53,905,579,557

183,058,152

189,819,469

1,060,257,476,968

966,271,489,671

2,597,873,206

2,271,942,863

64,680,447,207

51,221,240,797

14,228,632,498

7,845,903,994

93,495,452

85,287,478

15,272,523,507

15,339,065,339

507,734,285

369,835,328

1,257,001,352,190

1,141,371,785,896

1,257,001,352,190

1,141,371,785,896

40,286

1,641,080

15,028,916,328

15,038,023,363

19,270,039,075

19,024,032,804

34,298,995,689

34,063,697,247

34,298,995,689

34,063,697,247

430,444,468 ,847

401,693,137,129

792,257,887,654

705,614,951,520

1,222,702,356,501

1,107,308,088,649

1,222,702,356,501

1,107,308,088,649

1,257,001,352,190

1,141,371,785,896
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27 22

27 11 22

566,999,826,683
57,913,737,942
194,469,095,778

430,444,468,847
21,156,161,677
49,907,493,395

410,474,438,319

6,082,627,978

10,596,229

702,777,915
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