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2016 12 30

) )
20,217,832,626 100.17
34,308,226 0.17
20,183,524,400 100.00

2016 12 30

) )
30,528,944,494 3.18
7,986,395,263 0.83
3,628,771,020 0.38
2,277,373,676 0.24
1,844,036,700 0.19
1,218,806,838 0.13
47,484,327,991 4.95
69,697,370 0.01
69,697,370 0.01
623,316,165,710 64.93
44,302,926,763 4.61
42,758,329,967 4.45
19,938,090,591 2.08
18,946,464,358 1.97
16,093,994,335 1.68
7,874,886,853 0.82
7,749,883,181 0.81
6,100,566,913 0.64
4,428,565,383 0.46
3,863,265,402 0.40
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2,751,054,050 0.29
2,712,717,191 0.28
2,571,250,302 0.27
2,443,011,971 0.25
346,846,179 0.04
111,772,155 0.01
806,309,791,304 83.99
2,031,630,448 0.21
2,031,630,448 0.21
104,082,731,723 10.84
959,978,178,836 100.00

2016 12 30

() ()

754,267,118 0.08
80,928,651 0.01
51,739,644,644 5.38

2016 12 30
¢ 1o O P O P

6,838,666,157 | 2.5344 17,332,494,226 | 2.9564 | 20,217,832,626 | 100.17

2016 12 30

)

100.17
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2016 12 30
) ) )
) )
)
ENERGY FUT CO 15,813.51 15,900.88 |  0.000
11.75 3/22 90,807,624.67 1.50
140 14,359,879,587 | 14,439,215,932 | 2022/03/01
ALLY FINANCIAL 13,192.49 13,483.72 |  8.000
) 105,245,000.00 1.48
8% 11/01/31 13,884,438,731 |14,190,938,482 | 2031/11/01
APX GRP INC 11,445.14 11,736.37 | 8.750
8.75% 12/1/20 120,175,000.00 1.47
i 13,754,199,999 |14,104,179,643 | 2020/12/01
ALTICE SA 12,114.96 12,459.77 | 7.750
7.75% 05/15/22 92,680,000.00 1.20
144 11,228,144,928 |11,547,715,206 | 2022/05/15
CITIGROUP 11,008.30 10,979.18 |  5.350
0 100,015,000.00 1.14
5.35% PERP 11,009,956, 245 |10,980,829,377 | 2049/12/31
SPRINT CAP 12,144.08 12,362.50 |  6.900
GLBL 6.9% 80,666,000.00 1.04
£/01/18 9,796,145,589 | 9,972,335,258 |2019/05/01
SPRINT 11,037.42 11,729.15 |  6.000
COMMUNICATIONS 75,835,000.00 0.93
6% 11/15/22 8,370,233,144 | 8,894,797,201 |2022/11/15
) 11,241.28 11,357.78 |  5.500
21660 SEC 5.5k 72,070,000.00 0.85
1/15/27 144A 8,101,594,099 | 8,185,548,442 |2027/01/15
MHGE PRN/FN 11,386.89 11,736.37 | 9.250
PIK 8.5% 8/19 63,669,000.00 0.78
144 7,249,923,769 | 7,472,427,823 | 2019/08/01
; 14,124.41 13,978.80 |  8.625
10| 'LFC 8.625% 53,265,000.00 0.78
1/15/22 7,523,368,318 | 7,445,807,820 | 2022/01/15
LREATE ED 10,513.22 11,881.98 | 10.000
11 INC9.25% 62,225,000.00 0.77
9/1/19 144A 6,541,852,700 | 7,393,562,055 | 2019/09/01
APX GROUP 12,318.81 12,610.04 | 7.875
12|7.875% 57,205,000.00 0.75
12/01/22 Wil 7,046,979,550 | 7,213,574,812 | 2022/12/01
12,624.60 12,711.97 | 8.000
13 AbLY LLC NTN 52,200,000.00 0.69
8% 12/31/18 6,590,043,157 | 6,635,648,992 | 2018/12/31
ENERGY FUT 15,376.67 15,493.17 |  0.000
14 GY FUT CO 42,447,506.45 0.69
11% 10/01/21 6,527,017,230 | 6,576,464,330 | 2021/10/01
PRIME SEC/FIN 12,347.94 12,697.41 | 9.250
15]9.25% 5/23 51,205,000.00 0.68
1442 6,322,762,677 | 6,501,708,790 | 2023/05/15
NUMER1CABLE 11,736.36 11,928.58 |  6.000
16]6.0% 05/15/22 53,905,000.00 0.67
144 6,326,488,900 | 6,430,098,892 | 2022/05/15
BARCLAYS 12,846.51 12,784.78 | 7.625
17|7.625% 49,024,000.00 0.65
11/91/29 6,297,876,592 | 6,267,609,321 | 2022/11/21
ROYAL BK 11,249.90 11,583.18 | 5.125
18| SCTLND 5.125% 53,110,000.00 0.64
£ /28724 5,974,824,683 | 6,151,828,570 | 2024/05/28
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NEPTUNE 13,361.40 13,469.16 | 10.125
19(10.125% 45,515,000.00 0.64
01/15/23 144A 6,081,442,575 | 6,130,486,467 |2023/01/15
11,270.40 11,141.10 | 5.150
20 JPMOFGAN CHASE 54,895,000.00 .64
5.15% PERP 6,186,890,197 | 6,115,908,821 |2049/12/31
VRX ESCROW 9,057.09 8,780.43 | 5.875
21|5.875% 5/23 68,690,000.00 .63
144A 6,221,320,272 | 6,031,279,942 | 2023/05/15
ALTICE FING 12,027.59 12,173.20 | 6.500
22|6.5% 01/15/22 49,045,000.00 .62
144A 5,898,932,741 | 5,970,348,392 | 2022/01/15
MOMENTIVE PRF 11,270.40 10,920.94 | 3.880
23| MATL 3.88% 54,529,000.00 .62
10/21 6,145,640,505 | 5,955,078,009 | 2021/10/24
CAESARS ENT 12,595.48 12,726.53 | 11.000
24|RESOR 11% 46,295,000.00 .61
10/21 Wil 5,831,078,044 | 5,891,748,220 |2021/10/01
CA LLC/INC 12,415.50 12,558.79 | 9.375
25|9.375% 5/1/22 46,860,000.00 .61
W 5,817,905,268 | 5,885,047,541 | 2022/05/01
g 12,586.74 12,537.24 | 5.875
26 |CA INC 5.875% 44,351,000.00 .58
3/15/22 5,582,347,053 | 5,560,389,649 | 2022/03/15
12,080.01 12,508.11 | 5.625
27 SAB'NE PASS 42,225,000.00 .55
5.625% 3/01/25 5,100,785,489 | 5,281,551,030 | 2025/03/01
g 10,935.49 11,299.53 |  5.500
2g | StV CORP'5.5% 44.,856,000.00 .53
12/31/23 4,905,227,319 | 5,068,517,176 | 2023/01/25
SPRINT CORP 11,925.66 12,435.31 7.875
29 . 40,680,000.00 .53
7.875% 9/15/23 4,851,360,013 | 5,058,683,091 | 2023/09/15
JBS INVTS 12,173.20 12,363.08 | 7.750
30|7.75% 10/28/20 40,410,000.00 .52
144A 4,919,192,140 | 4,995,922,123 | 2020/10/28
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2016 12 30
) ) )
6,478,844 755,556,409 754,267,118 0.08
695,177 81,058,298 80,928,651 0.01
459,653,568.99 | 50,791,176,794 | 51,739,644,644 5.38
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2016 12
( ) | ( ) ) )
( ) | ( ) ( ) ( )
(2014 22 ) 10,575 10,575 1.0242 1.0242
(2015 22 ) 17,285 17,285 1.2541 1.2541
(2016 23 ) 17,646 17,646 1.1027 1.1027
2015 12 16,557 1.1500
2016 16,666 1.1268
2016 16,194 1.0575
2016 17,015 1.0938
2016 17,585 1.1047
2016 18,096 1.1245
2016 16,937 1.0425
2016 17,969 1.0898
2016 19,518 1.1014
2016 19,928 1.0831
2016 10 20,627 1.1259
2016 11 20,986 1.2020
2016 12 20,183 1.2713
)
0.0000
0.0000
0.0000
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)
2.4
22.4
12.1
6.8
2016 24 2016 11 23
100
) ) ()
10,783,471,642 457,647,020 10,325,824,622
9,905,404,648 6,448,455,755 13,782,773,515
6,674,367,820 4,454,267,550 16,002,873,785
2016 24 4,495,557,976 2,451,367,118 18,047,064,643
2016 11 23
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28 23 28 11 23

6,897,411 93,435,070
17,644,856,941 21,318,210,247
163,716,402 161,238,633
17,815,470,754 21,572,883,950
17,815,470, 754 21,572,883,950
32,724,881 158,399,069
1,788,323 2,058,437
132,338,770 152,328,020
2,020,436 4,136,109
168,872,410 316,921,635
168,872,410 316,921,635
16,002,873,785 18,047,064,643
1,643,724,559 3,208,897,672
2,612,076,676 2,275,184,027
17,646,598,344 21,255,962,315
17,646,598, 344 21,255,962,315
17,815,470,754 21,572,883,950
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27 23 28 24

27 11 22 28 11 23
548,622,156 1,596,961,131
548,622,156 1,596,961,131
1,922,863 2,058,437
142,294,913 152,328,020
2,384,340 4,145,128
146,602,116 158,531,585
695,224,272 1,438,429,546
695,224,272 1,438,429,546
695,224,272 1,438,429,546
45,962,748 31,844,701
3,502,740,909 1,643,724,559
790,066,112 402,569,435
790,066,112 402,569,435
618,085,449 243,981,167
618,085,449 243,981,167
3,025,460,048 3,208,897,672
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28 23 28 11 23
13,782,773,515 16,002,873,785
6,674,367,820 4,495,557,976
4,454,267,550 2,451,367,118
16,002,873,785 18,047,064,643
1.1027 1.1778
27 23 28 24
27 11 22 28 11 23

0.35

20/58



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

21/58



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

28 23

28 11 23

)

)

40,492,516,813

40,285,502,333

240,942,539

16,921,731,054

43,946,106,482

43,661,566,007

128,041,723

56,882,032

769,682,006,997

787,442,004,594

1,604,585,182

1,831,168,720

36,568,722,393

56,059,066,120

33,310

7,245,113,735

6,248,949,850

128,222,959

95,762,314

12,911,137,961

12,415,915,608

395,368,921

299,873,360

913,342,799,015

965,318,421,992

913,342,799,015

965,318,421,992

140,766,683

3,976,316

9,849,702,291

20,479,444,071

17,662,558,213

13,965,614,087

41,419

58,053

27,653,068,606

34,449,092,527

27,653,068,606

34,449,092,527

348,762,836,870

340,422,928,686

536,926,893,539

590,446,400,779

885,689,730,409

930,869,329,465

885,689,730,409

930,869,329,465

913,342,799,015

965,318,421,992
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