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25,575,191
3, 524, 660
133,009, 919
127,182
17,001, 548

179, 238, 500

307, 683
15, 384, 338
1,230, 734
787,130
268, 194
16, 027

46, 982
788
107,916

18, 149, 792

161, 088, 708

(144, 484, 906)

(144, 484, 906)

16, 603, 802

(15, 229, 279)

1,374,523




NWQZI'O—/NIVEERESF T 7~ B

A

REEEHE
hrs

COLUMBIA PIPE OC CPGX 6. 544 11/15/53

ENBRIDGE INC ENBCN 8 1/2 01/15/2084

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

I5VA
ARCELORMITTAL MTNA 7 10/15/39
~Nb—

SOUTHERN COPPER SCCO 5 7/8 04/23/45

KE

ALTRIA GROUP INC MO 5. 8 02/14/39
ANTERO RESOURCES AR 7 5/8 02/01/29
ARES FIN Il LLC ARES 4 1/8 06/30/51

BAT CAPITAL CORP BATSLN 7. 081
08/02/53

CELANESE US HLDS CE 6. 165 07/15/27
CELANESE US HLDS CE 6.8 11/15/30

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

DIAMONDBACK ENER FANG 6 1/4
03/15/33

DOMINION ENERGY D 6 7/8 02/01/55
DOMINION ENERGY D 7 06/01/54
EDISON INTL EIX 7 7/8 06/15/54
EDISON INTL EIX 8 1/8 06/15/53
ENERGY TRANS ET 8 05/15/54

ENSTAR FINANCE ESGR 5 1/2 01/15/42
ENSTAR FINANCE ESGR 5 3/4 09/01/40
FORD MOTOR CO F 5.291 12/08/46
FORD MOTOR CRED F 7.35 11/04/27
GENERAL MOTORS C GM 6.6 04/01/36
GMAC LLC ALLY 8 11/01/31

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
METLIFE INC MET 10 3/4 08/01/39
MORGAN STANLEY MS 5.948 01/19/38
NEXTERA ENERGY NEE 5. 65 05/01/2079
NEXTERA ENERGY NEE 6 3/4 06/15/54
ORACLE CORP ORCL 6 1/2 04/15/38

ST
(US$)

45,690, 719.19
18, 148, 042. 22

14,527, 694. 08

30, 669, 099. 73
10,319, 179. 41

15, 350, 826. 04
17,203, 534. 81
13,417,031. 37

25, 456, 584. 91

11,730, 154. 80
11, 508, 597. 94

30,777, 649. 44

14,958, 975.91

17,926, 192. 88
26,014, 525. 90
14,491, 310. 02
6. 362, 962. 88
35, 289, 976. 89
9,434,927.53
9.657,710.01
25,270, 276.77
17,077, 066. 83
41,643,413.72
31,174, 275. 85
14, 776. 560. 74
60, 020, 670. 42
3,878,99. 17
8,230, 657.79
17,189, 941.79
31,187,503. 32
9.247,337.19
21,766, 331. 04

RERlx

HHEEIC
g3
15 (%)

1.50
0.60

0.48

0.51
0.57
0.44

0.84

0.39
0.38

1.01

0.49

0.59
0.86
0.48
0.21
1.16
0.31
0.32
0.83
0.56
1.37
1.03
0.49
1.97
0.13
0.27
0.57
1.03
0.30
0.72

20245F12H318

it

PARAMOUNT GLOB PARA 6 7/8 04/30/36
PIEDMONT OPERAT PDM 9 1/4 07/20/28
REGAL REXNORD RRX 6. 05 04/15/28
REGAL REXNORD RRX 6.4 04/15/33
REINSURANCE GRP RGA 7 1/8 10/15/52
SPRINT CORP S 7 5/8 03/01/26

TIME WARNER ENT TWC 8 3/8 07/15/33

TRANSCANADA TRST TRPCN 5.6
03/07/2082

VALERO ENERGY VLO 6 5/8 06/15/37
VICI PROPERTIE VICI 5 5/8 05/15/52

WARNERMEDIA HLDG WBD 5. 141
03/15/52

XPO INC XPO 6 1/4 06/01/28
NA - A—)URE
hrs

ALGONQUIN POWER AQNCN 8. 86372
07/01/2079

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

SOUTH BOW CANADI SOUBOW 7 1/2
03/01/55

KE

AES CORP/THE AES 7.6 01/15/55
ALBERTSONS COS ACI 6 1/2 02/15/28
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

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

BUILDERS FIRSTSO BLDR 6 3/8 03/01/34
CAESARS ENT CZR 6 1/2 02/15/32

CCO HOLDINGS LLC CHTR 7 3/8 03/01/31
CHART INDUSTRIES GTLS 7 1/2 01/01/30
CIVITAS RESOURCE CIVI 8 5/8 11/01/30
CNF INC CNW 6.7 05/01/34

EUSHI FINANCE EMACN 7 5/8 12/15/54
GAP INC/THE GAP 3 5/8 10/01/29

GAP INC/THE GAP 37/8 10/01/31

GCI LLC GCILLC 4 3/410/15/28
GOODYEAR TIRE GT 9 1/2 05/31/25
IRON MOUNTAIN IRM 7 02/15/29

Fualiil

(US$)
16,812, 529. 62
21,120, 860. 92
2,085,532. 16
36.272,012. 06
22,363, 207. 80
8,877,957.91
15,736, 642. 97

17, 459, 653. 50

14,936, 775. 30
22,580, 740. 79

20, 564, 592. 76
12,272, 299. 44

5, 855, 352. 62
38,383,771.63
15, 785, 550. 94

26, 946, 339. 31
11,016, 364. 66
42,570, 215. 65
38,082, 881. 84
15,611, 742.27

34,147, 324.05

15, 223, 608. 45
23,483, 357. 21
13,729, 477. 40
15, 888, 367. 68
15, 287, 336. 64
13,694, 552. 57
20,284, 171.30
9,156, 328. 55
6. 754,754. 06
15,222, 246. 83
4,385, 795. 96
31,424, 326. 67

0.19
1.26
0.52

0.89
0.36
1.40
1.25
0.51

1.12

0.50
0.77
0.45
0.52
0.50
0.45
0.67
0.30
0.22
0.50
0.14
1.03

51



e

LEVEL 3 FIN INC LVLT 11 11/15/29
LIGHT & WONDER LNW 7 1/2 09/01/31
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
NORTONLIFELOCK GEN 7 1/8 09/30/30

PARAMOUNT GLOB PARA 6 3/8 03/30/62

PBF HOLDING CO PBFENE 6 02/15/28
PERMIAN RESR OPR PR 7 01/15/32
PG&E CORP PCG 7 3/8 03/15/55
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 7 1/4 02/15/31
SYMANTEC CORP GEN 5 04/15/25

TENET HEALTHCARE THC 6 1/8 10/01/28

UNITED RENTAL NA URI 5 1/4 01/15/30
VIASAT INC VSAT 5 5/8 04/15/27
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 PERP
BANK OF AMER CRP BAC 6. 3 PERP
CAPITAL ONE FINL COF 3.95 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
DISCOVER FIN SVS DFS 6 1/8 PERP
EDISON INTL EIX 5 PERP

ENERGY TRANSFER ET 7 1/8 PERP
ENSTAR GROUP LTD ESGR 7 PERP

i
(US$)

23,178, 136. 68
35, 435, 299. 22
4,489,921. 49
32,166, 546. 63
15, 081, 963. 68
15,130, 828. 54
10, 564, 978. 18
15,279, 553. 11
15,501, 333. 04
23,334,010.79
20, 674, 508. 69
9,185, 261. 41
30,414, 377.53
32,019,016. 67
2,314,142.15
7,738,491.10
11,604, 087. 00
22,072, 256. 18
15, 663, 845. 82
14, 417,194.09
14,081, 452. 48

16, 776, 509. 64
22,874,079. 44
6,309, 168. 04
16, 559, 416. 59
16, 900, 388. 82
8,049, 591. 48
18, 256, 095. 26
12,069, 351. 47
4,509, 653.77
18, 046, 827. 96
7.188,570. 18
8,496, 933. 54
17.616, 020. 84
5,687, 110.77
17,957, 438. 32
19, 857,613.17
9,484, 829. 11
16, 647, 481. 48
15, 747, 565. 34
4,803, 027. 35

HEEIC
o)
E15 (%)

0.76
1.17
0.15
1.06
0.50
0.50
0.35
0.50
0.51
0.77
0.68
0.30
1.00
1.05
0.08
0.25
0.38
0.73
0.52
0.47
0.46

0.55
0.75
0.21
0.54
0.56
0.26
0.60
0.40
0.15
0.59
0.24
0.28
0.58
0.19
0.59
0.65
0.31
0.55
0.52
0.16

NWQZ O—/NIVEGESES T 7 > R

iR

FIRST CITIZENS FCNCA Float PERP
GEN MOTORS FIN GM 5.7 PERP
GEN MOTORS FIN GM 6 1/2 PERP
GOLDMAN SACHS GP GS 7 1/2 PERP
JPMORGAN CHASE JPM 6 7/8 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 5/8 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

SCE TRUST VII EIX 7 1/2 PERP

STATE STREET CRP STT 6.7 PERP
SYNCHRONY FINANC SYF 5 5/8 PERP
VISTRA CORP VST 7 PERP

VISTRA CORP VST 8 7/8 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
ERifit A

KE

BANK OF AMER CRP BAC 7 1/4 PERP

CHART INDUSTRIES GTLS 6 3/4 12/15/25

FIRSTENERGY CORP FE 4 05/01/26
HP ENTERPRISE HPE 7 5/8 09/01/27

SEAGATE HDD CAYM STX 3 1/2 06/01/28

WELLS FARGO CO WFC 7 1/2 PERP
WESTERN DIGITAL WDC 3 11/15/28
il

IS5VA

SANOFI-ADR

KE

ALPHABET INC-CL C

AMERICAN TOWER CORP

AMGEN INC

APPLIED MATERIALS INC

BOYD GAMING CORP

CARRIER GLOBAL CORP
CONOCOPHILLIPS

gl
(US$)

11, 686, 866. 00
11, 282, 599. 71
11,742, 459. 21
35,611, 190. 66
23,755,514. 84
1,481,881. 14
691, 639. 99
4,59, 164. 00
24,829, 080. 43
1, 455, 982. 00
12,171, 607. 98
4,726,767.32
32,989, 764. 56
20, 603, 574. 66
24,010, 126. 25
23,088, 215.03
6. 068, 552. 00
9,583,731.03
32,043,017.26
38,982, 254. 74
6, 355, 082. 87
34,197, 463. 08
18, 960, 875. 12

23,719, 289. 50
4,729, 208. 00
14, 344, 366. 67
5,996, 204. 78
21,122,004.17
30, 207, 682. 83
21,261,333.33

15,231, 034. 00

34,717,212.00
12,306, 811. 00
6. 620, 256. 00
11,937, 042.00
20,434, 518.00
15, 119, 590. 00
11, 404, 550. 00

HEEIC
aHd
5 (%)

0.38
0.37
0.39
1.17
0.78
0.05
0.02
0.15
0.82
0.05
0.40
0.16
1.09
0.68
0.79
0.76
0.20
0.32
1.05
1.28
0.21
1.12
0.62

0.78
0.16
0.47
0.20
0.69
0.9
0.70

1.14
0.40
0.22
0.39
0.67
0.50
0.38

52
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CORNING INC

EMERSON ELECTRIC CO
EVEREST GROUP LTD

EXXON MOBIL CORP

GEN DIGITAL INC

GENERAL DYNAMICS CORP
HEWLETT PACKARD ENTERPRIS
HOME DEPOT INC

HUBBELL INC

HUNTINGTON INGALLS INDUST
JPMORGAN CHASE & CO
MCDONALD'S CORP

NVENT ELECTRIC PLC

PARKER HANNIFIN CORP
PEPSICO INC

PHILIP MORRIS INTERNATION
REGAL REXNORD CORP
REXFORD INDUSTRIAL REALTY
SEMPRA

UNITED PARCEL SERVICE-CL
VALERO ENERGY CORP
WALMART INC

WALT DISNEY CO/THE

i
(US$)

19, 259, 856. 00
14, 883, 993. 00
15, 114, 582. 00
28,118, 798. 00
17,597, 126. 00
16, 652, 568. 00
22,767, 640. 00
8, 246, 588. 00
17,634, 850. 11
14, 475, 102. 00
19, 416, 510. 00
15,799, 005. 00
27,575, 286.72
16, 473,177.00
7,390, 116. 00
20, 170, 660. 00
6, 825, 720. 00
12, 000, 064. 00
21,089, 116. 08
15,157, 220. 00
9,782, 682.00
23, 825, 295. 00
28,951, 000. 00

HBEIC
=k
E15 (%)
0.63
0.49
0.50
0.92
0.58
0.55
0.75
0.27
0.58
0. 48
0.64
0.52
0.91
0.54
0.24
0. 66
0.22
0.39
0.69
0.50
0.32
0.78
0.95

53
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