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2017 12 29

) )
27,134,259,988 100.17
44,901,470 0.17
27,089,358,518 100.00

2017 12 29

) )
31,950,379,020 3.23
5,455,831,535 0.55
2,728,526,250 0.28
1,824,713,604 0.18
1,501,735,259 0.15
1,214,515,638 0.12
44,675,701,306 4.52
780,346,409 0.08
780,346,409 0.08
658,479,853,061 66.63
45,280,578,519 4.58
36,323,019,885 3.68
22,448,541,908 2.27
21,129,557,979 2.14
12,478,333,405 1.26
8,302,096,016 0.84
7,631,070,953 0.77
7,436,018,675 0.75
3,559,224,647 0.36
3,510,990,682 0.36
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2,682,387,559 0.27
2,536,864,125 0.26
1,735,089,462 0.18
1,520,076,000 0.15
1,370,549,993 0.14
1,071,845,963 0.11
720,334,038 0.07
454,599,000 0.05
838,671,031,870 84.87
994,946,355 0.10
994,946,355 0.10
103,118,734,906 10.43
988,240,760,846 100.00
2017 12 29

() ()
13,377,338 0.00
3,758,071,266 0.38
54,294,021,163 5.49

2017 12 29

¢ o P O O O

8,636,808,094 | 2.9772| 25,714,244,401| 3.1417| 27,134,259,988 | 100.17

2017 12 29

)

100.17
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2017 12 29
) ) )
) )
)
ENERGY FUT CO 17,317.24 17,345.50 | 0.000
11.75 3/22 90,807,624.67 1.59
L 15,725,383,349 | 15,751,036,507 | 2022/03/01
ALLY FINANCIAL 14,866.50 14,661.75 | 8.000
: 105, 245,000.00 1.56
8% 11/01/31 15,646,254,239 |15,430,758,787 | 2031/11/01
APX GRP INC 11,540.12 11,526.00 |  8.750
8.75% 12/1/20 120,175,000.00 1.40
u 13,868,345,218 |13,851,370,500 | 2020/12/01
CCO HLDGS/CAP 11,285.87 11,158.75 | 5.125
5.125% 5/27 102,045,000.00 1.15
14 11,516,671,143 | 11,386,946,437 | 2027/05/01
PRIME SEC/FIN 12,401.75 12,543.00 | 9.250
9.25% 5/23 85,835,000.00 1.09
1aan 10,645,042,112 | 10,766,284,050 | 2023/05/15
ALTICE SA 11,469.50 11,148.02 | 7.750
7.75% 05/15/22 92,680,000.00 1.05
" 10,629,932,600 | 10,331,980,302 | 2022/05/15
CITIGROUP 11,674.25 11,554.82 | 5.350
0 83,055,000.00 0.97
5.35% PERP 9,696,053,320 | 9,596,851,598 | 2049/12/31
SPRINT CAP 11,836.75 11,865.00 | 6.900
GLBL 6.9% 80,666,000.00 0.97
£ /01/19 9,548,232,755 | 9,571,020,900 | 2019/05/01
APX GROUP 12,091.00 12,105.12 | 7.875
7.875% 77,835,000.00 0.95
12/01/22 Wi 9,411,029,850 | 9,422,024,043 | 2022/12/01
VRX ESCROW 9,788.62 10,505.61 | 5.875
10{5.875% 5/23 86,080,000.00 0.92
144A 8,426,048,400 | 9,043,229,088 | 2023/05/15
VERITAS /BERW 11,865.00 11,752.00 | 10.500
11[10.5% 2/24 76,770,000.00 0.91
1aan 9,108,760,500 | 9,022,010,400 | 2024/02/01
TENET 10,438.37 10,975.12 | 6.750
12 | HEALTHCARE 79,135,000.00 0.88
6.75% 6/15/23 8,260,408,056 | 8,685,165,168 | 2023/06/15
VRX ESCROW 11,158.75 11,300.00 | 5.375
13[5.375% 3/20 75,080,000.00 0.86
1aan 8,377,989,500 | 8,484,040,000 | 2020/03/15
; 11,298.87 11,215.25 |  5.500
14| #1600 SEC 5.5% 72,070,000.00 0.82
1/15/27 144A 8,143,095,609 | 8,082,830,675 | 2027/01/15
CHESAPEAKE 10,805.62 10,932.75 | 8.000
15 |ENERGY 8% 6/27 73,300,000.00 0.81
144A 7,920,523,125 | 8,013,705,750 | 2027/06/15
16,166.17 16,243.75 |  0.000
16 ENERGY FUT CO 46,374,965.97 0.76
11% 10/01/21 7,497,059,268 | 7,533,033,530 | 2021/10/01
DYNEGY INC 12,204.00 12,154.51 | 7.625
17(7.625% 11//24 56,075,000.00 0.69
W 6,843,393,000 | 6,815,639,239 | 2024/11/01
MOMENTIVE PRF 11,780.25 11,808.50 | 3.880
18| MATL 3.88% 54,529,000.00 0.65
10/21 6,423,652,522 | 6,439,056,965 | 2021/10/24
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JPMORGAN CHASE 11,710.19 11,681.94 5.150
19 ) 54,895,000.00 0.65
5.15% PERP 6,428,308,800 | 6,412,800,963 | 2049/12/31
INTERGEN NV 10,904.50 10,961.00 |  7.000
20(7.0% 06/30/23 56,712,000.00 .63
144A 6,184,160,040 | 6,216,202,320 | 2023/06/30
11,924.89 11,836.75 | 8.000
21 AbLY LLC TN 52,200,000.00 .63
8% 12/31/18 6,224,792,580 | 6,178,783,500 | 2018/12/31
CHS/CMNTY 10,432.00 10,170.00 |  6.250
22 |HEALTH 6.25% 60,335,000.00 .62
3/31/23 6,294,151,556 | 6,136,069,500 | 2023/03/31
SPRINT 11,356.50 11,282.37 | 6.000
23 | COMMUNICATIONS 54,235,000.00 .62
% 11/15/22 6,159,197,775 | 6,118,994,454 | 2022/11/15
CHESAPEAKE 11,229.37 11,413.00 | 8.000
24 |ENRG 8% 52,415,000.00 .61
1/15/25 144 5,885,876,906 | 5,982,123,950 | 2025/01/15
BALBOA MRGR 12,331.12 12,317.00 | 11.375
25(11.375% 12/21 47,175,000.00 .59
144A 5,817,208,218 | 5,810,544,750 | 2021/12/01
BARCLAYS 12,867.87 12,797.25 | 7.625
26| 7.625% 45,099,000.00 .58
11/21/22 5,803,282,946 | 5,771,431,777 | 2022/11/21
) 8,206.62 9,167.12 | 8.000
o7 |CALIF RES 8.0% 62,420,000.00 .58
12/15/22 144A 5,122,575,325 | 5,722,119,425 | 2022/12/15
SAUWGRASS MERG 11,215.25 11,300.00 | 8.750
28(8.75% 12/20 47,910,000.00 .55
144A 5,373,226,275 | 5,413,830,000 | 2020/12/15
) 12,218.12 12,133.38 | 5.875
2g|HCA INC'5.875% 44,351,000.00 .54
3/15/22 5,418,860,618 | 5,381,273,146 | 2022/03/15
ROYAL BK 11,983.31 11,972.35 | 5.125
30| SCTLND 5.125% 44,425,000.00 .54
5/28/24 5,323,585,911 | 5,318,716,487 | 2024/05/28
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2017 12 29
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.36

o

.28

0.32

0.35

0.12

.17

.52
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.36
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2017 12 29
) ) )
118,435 13,353,888 13,377,338 0.00
33,273,090 | 3,759,857,995 3,758,071,266 0.38
489,301,761.40 | 54,158,267,160 | 54,294,021,163 5.49
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2017 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

(2017 22 ) 23,781 23,781 1.2686 1.2686

2016 12 20,183 1.2713

2017 20,117 1.2596

2017 20,941 1.2676

2017 21,873 1.2565

2017 23,377 1.2569

2017 24,047 1.2664

2017 25,936 1.2800

2017 26,266 1.2770

2017 27,441 1.2737

2017 28,226 1.3158

2017 10 27,041 1.3255

2017 11 26,670 1.3118

2017 12 27,089 1.3296

()

0.0000
0.0000
0.0000
0.0000
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()
2.4
22.4
12.1
15.0
3.4
2017 23 2017 11 22
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
11,104,988,368 8,361,710,038 18,746,152,115
2017 23 7,344,393,210 5,895,349,453 20,195,195,872
2017 11 22
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29 22 29 11 22

56,734,314 39,919,240
23,778,972,681 26,491,581,379
174,542,366 221,948,992
24,010,249,361 26,753,449,611
24,010,249,361 26,753,449,611
56,734,314 39,919,240
2,269,724 2,887,067
167,963,604 213,647,032
2,042,585 2,986,149
229,010,227 259,439,488
229,010,227 259,439,488
18,746,152,115 20,195,195,872
5,035,087,019 6,298,814,251
2,689,466,634 2,022,268,902
23,781,239,134 26,494,010,123
23,781,239,134 26,494,010,123
24,010,249,361 26,753,449,611
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28 24 29 23

28 11 23 29 11 22
1,596,961,131 1,162,715,012
1,596,961,131 1,162,715,012
2,058,437 2,887,067
152,328,020 213,647,032
4,145,128 3,018,561
158,531,585 219,552,660
1,438,429,546 943,162,352
1,438,429,546 943,162,352
1,438,429,546 943,162,352
31,844,701 198,730,719
1,643,724,559 5,035,087,019
402,569,435 2,116,400,556
402,569,435 2,116,400,556
243,981,167 1,597,104,957
243,981,167 1,597,104,957
3,208,897,672 6,298,814,251
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29 22 29 11 22
16,002,873,785 18,746,152,115
11,104,988,368 7,344,393,210
8,361,710,038 5,895,349,453
18,746,152,115 20,195,195,872
1.2686 1.3119
28 24 29 23
28 11 23 29 11 22

0.35
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29 22

29 11 22

)

)

46,158,428,799

51,806,223,528

1,399,246,212

691,241,175

53,609,984,833

46,658,225,300

64,243,955

109,528,768

862,008,791,723

886,092,648,751

2,145,250,939

2,009,707,723

53,868,218,081

59,781,901,454

250,795,182 3,415,396
6,014,220,348 4,541,336,563
111,952,350 97,120,974

12,869,419,377

13,030,173,673

326,252,486

864,731,951

692,907,951

1,039,365,283,750

1,065,840,683,742

1,039,365,283,750

1,065,840,683,742

201,004

12,029,380,638

17,650,311,998

15,963,620,724

10,647,773,416

58,600

9,130
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