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112412 831 B g4 ¢ 2,644,443,828 1) = $8,152,150,827 97.82 $2,756,866,682 92.84
SAT 182,377,345 2.19 77,952,430 2.62
JEMCA] B 104,160,757 1.25 29,860,409 1.01
M B B A = - - 141,470,000 4.76
BT+ 2 88R £33,551 0.01 395,065 0.01
ME BRI E A 2R+ . - 11,586,417 0.40
EEA 8,439,522.480 | 101.27 3,018,131,003 | 101.64
&t
BEERE ZRs 7,125,901 0,09 2,498,282 0.08
BARE R = 1,425,188 0.02 499,656 0.02
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bkt A 153,959 - 173,258 0.01
JEAT AT S 35 BB 20,878,323 0.25 45,310,008 1.53
B A 105,410,806 1.27 48,481,204 1.64
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(US035242AN64) ABIBB 4.9 02/01/46 $29,822,058 $24,185,729 0.01 0.01 0.36 0.81
mEX

(US06368L81.34) BMO 4.64 09/10/30 24,124,275 - 0.09 - 0.29 -

(US11271LAH50) BNCN 2.724 04/15/31 28,506,030 - 0.20 " 0.34

(US11271LALG2) BNCN 5.968 03/04/54 10,280,702 - 0.04 - 0.12 -

(US13607PHS65) CM 4,631 09/11/30 32,091,615 - 0.13 - 0,39 -

(US136385A106) CNQCN 6 1/2 02/15/37 41,925,391 32,377,454 027 022 0.50 1.09

(US136385BA87) CNQCN 2.95 07/15/30 35,833,347 26,831,406 0.25 0.20 0.43 0.90

(US15135UAF66) CVECN 6 3/4 11/15/39 23,458,514 17,952,055 0.05 0.04 0.28 0.60

(US15135UAM18) CVECN 4 1/4 04/15/27 15,856,124 11,724,742 0.04 0.03 0.19 0.39

(US15135UAX72) CVECN 3 3/4 02/15/52 18,353,430 14,813,702 0.11 0.09 0.22 0.50

(US496902AQ09) KCN 4 1/2 07/15/27 17,867,464 13,245,630 0.1 0.09 0.21 0.45

(US67077MATS3) NTRCN 4.2 04/01/29 4,771,652 3,628,119 0.02 0.02 0.06 0.12

(USC0219CAM94) ATDBCN 5.267 02/12/34 39,996,098 - 0.14 . 0.48 -

(USO6367WHHOT) BMO 3.3 02/05/24 - 10,426,492 - 0.02 - 0,35
%t

(US802613AX64) UBS 3 3/4 03/26/25 26,489,149 19,577,395 0.03 0,03 0.32 0.66
#E

(US251526CK32) DB 3.035 05/28/32 25,318,503 18,550,023 0.06 0.05 0.30 0.62
H4

(US23636BBI70) DANBNK 4.613 10/02/30 22,272,067 - 0.07 - 027 -
5

(US87938WATO9) TELEFO 4.103 03/08/27 27,260,347 20,352,778 0,06 0.05 0.33 0.69
=8

{(USU5584KAG31) BPCEGP 2 3/8 01/14/25 14,411,524 - 0.04 - 0.17 -

(US09659%2F81) BNP 4.4 08/14/28 36,491,168 . 0.06 - 0.4 -

(US055833AG76) BPCEGP 2 3/8 01/14/25 - 10,406,240 - 0.02 - 0.35

(US09659W2E(0) BNP 4.4 08/14/28 . 27,439,429 - .05 - 0.92
KB

(US05526DBQ79) BATSLN 5.282 04/02/50 83,493,600 19,001,017 0.58 0.14 1.00 0.64

(US06738EALU91) BACR 4.337 01/10/28 11,228,738 8,377,746 0.03 0.02 0.13 0.28
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(US06738ECUT3) BACR 4.942 09/10/30 $24,755,978 3- 0.05 - 0.30 -
(US539439A024) LLOYDS 3.574 11/07/28 29,611,772 - 0.05 - 0.36 -
{US53944YAUT3) LLOYDS 4.976 08/11/33 47,256,762 - 0.12 - 0.57
(US63861 WAK 18) NWIDE 5.127 07/25/29 30,881,006 - 0.09 - 0.37 -
(US761713BA36) BATSLN 5.7 08/15/35 21,853,209 16,255,443 0.09 0.07 0.26 0.55
(US780097BGS1) NWG 4.892 05/18/29 19,950,446 14,979,989 0.04 0.03 0.24 0.50
(US9285TWBMI0) VOD 5 1/4 05/30/48 25,695,854 20,301,743 0.03 0.02 0.31 0.68
{USU04503A148) AHTLN 2.45 08/12/31 38,197,995 - 0.19 - 0.46 -
(USUD4503AN59) AHTLN 5.8 04/15/34 40,987,313 - 0.15 - 0.49 -
(US05526DDAZ87) BATSLN 3.222 08/15/24 - 10,167,409 - 0.01 - 0.34
EHB
(US00774MAB19) AER 3.65 07/21/27 21,314,914 15,787,801 0.07 0.05 0.26 0.53
(USGO686BAG44) AVOL 2 7/8 02/15/25 20,915,012 - 0.06 - 0.25 -
(USG0686BASS1) AVOL 5 3/4 03/01/29 20,528,072 - 0.05 - .23 -
(USO0774MAGOG) AER 4.45 10/01/25 - 30,033,614 - 0.17 - 1.01
(US00774MAWSS) AER 3 10/29/28 - 14,740,445 - 0.01 - 0.50
(US05401AAH41) AVOL 2 7/8 02/15/25 - 15,150,056 - 0.05 - 0.51
HAH
(XS81992085867) ENIM 4 1/4 05/09/29 13,886,843 - 0.04 “ 0.17 -
(US26874RAIT7) ENIDV 4 1/4 05/09/29 - 13,014,893 - 0.04 - 0.44
Py
(USB0007TRAES3) SANLYD 5.4 08/08/28 41,226,376 31,064,731 0.07 0.05 0.49 1.05
HE
(US456837AH61) INTNED 3.95 63/29/27 11,263,732 8,337,213 0.02 0.02 0.14 0.28
(LUS822582AT91) RDSALN 3 5/8 08/21/42 14,022,303 11,533,567 0.11 0.0 0.17 0.39
&
(US00108WAS98) AEP 5.45 05/15/29 9,472,353 - 0.06 - .11 -
{USO0138EAUS2) CRBG 5 3/4 07/02/26 8,313,262 - 0.05 - 0.10 -
(US00206RGQ92) T 4.3 02/15/30 23,018,778 17,605,452 0.02 0.02 0.28 0.60
(US00206RMT67) T 5.4 02/15/34 32,929,498 - 0.04 - 0.40 -
{US002824AY67) ABT 5.3 05/27/40 29,632,123 24,063,734 0.G7 0.06 0.36 0.81
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(US00287YBX67) ABBV 32 11/21/29 338,071,444 §- 0.02 - 0.46

(US00287YDT38) ABBY 4.95 03/15/31 65,609,204 - 0.1¢ - 0.7¢ -
(USO008ITYAFS51) AET 6 5/8 06/15/36 27,214,629 21,727,219 0.10 0.08 0.33 0.73
{US00846UAN1T9) A 2.3 03/12/31 41,760,372 - 018 - 0.50 -
(USGO914AAGT6) AL 3 02/01/30 15,975,820 11,727,130 0.08 0.07 0.19 0.40
(US022095BF92) MO 5.95 02/14/49 23,276,879 18,342,991 0.63 0.02 0.28 0.62
(US025537AX91) AEP 5 5/8 03/01/33 31,134,607 - C.11 “ 0.37 -
(US025537AY74) AEP 5.2 01/15/29 22,802,330 - 0.07 - 027 -
(US02666TACTS) AMH 2 3/8 07/15/31 42,796,671 - 0.35 - 0.51 -
(US02666TAG22) AMH 5 1/2 02/01/34 18,286,684 - 0.0% - 0.22

{US03027XAZ33) AMT 2.4 03/15/25 17,932,912 13,077,127 0.07 0.06 0.22 044
(US036752AB92) ELV 3.65 12/01/27 11,319,791 8,481,362 0.02 0.02 0.14 0.29
(US036752AY95) ELV 5.15 06/15/29 12,038,052 - 0.06 - G.14 -
(US03769MAA45) APO 6 3/8 11/15/33 8,860,869 14,585,258 0.05 .09 0.11 0.49
(US04686E3W04) ATH 5.583 01/09/29 20,555,103 - 0.05 - 0.25 -
(US046861AC53) ATH 3 1/2 01/15/31 21,463,753 15,883,150 0.15 0.12 0.26 0.53
{US04686]A141) ATH 6 1/4 04/01/54 16,465,077 - 0.05 - 020 -
(US053332BH40) AZO 6.55 11/61/33 35,306,121 - 0.20 - 0.42 -
(US05351WAB90) AGR 3.8 06/01/29 18,640,719 13,908,939 0.08 0.06 0.22 0.47
(US054561 AM77) EQH 5 04/20/48 14,726,384 17,038,483 0.03 0.04 0.18 0.57
{US058498A7Z97) BALL 6 06/15/29 13,716,621 - 0.04 - 0.16 -
(US06051GHD43) BAC 3.419 12/20/28 15,405,886 11,272,006 0.01 0.0 0.18 0.38
(US06051GHM42) BAC 4.271 07/23/29 25,241,019 18,712,839 0.03 0.02 0.30 0.63
(USG6051GHT94) BAC 3.559 04/23/27 13,547,456 10,066,558 0.01 0.01 0.16 0.34
(US0605 1GHY89) BAC 2.015 02/13/26 17,965,004 12,994,905 0.04 0.03 0.22 0.44
(US06051GHZ54) BAC 2.496 02/13/31 41,660,635 30,515,940 0.04 0.03 0.50 1.03
(US06051GIB68) BAC 2.592 04/29/31 19,193,904 14,178,993 0.02 0.02 (.23 048
(UJS06406Y AB83) BK 5.606 07/21/39 51,427,803 - 0.31 - 0.62 -
{UIS075887BG35) BDX 4,685 12/15/44 28,557,303 23,199,774 0.08 0.07 0.34 0.78
(US092153AX77) BKH 6 01/15/35 59,260,427 ‘ - 0.39 - 0.71 -
(US099724AQ98) BWA 5.4 08/15/34 40,386,192 . - 0.25 - 0.48 -
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{(US10921V2L.96) BHF 5.65 06/10/29 - $41,294,635 §- 0.31 - 0.50 .
(US110122EG99) BMY 5.1 02/22/31 61,731,413 - 0.15 - 0.74 -
(US11135FAQ46) AVGO 4.15 11/15/30 48,637,389 36,148,989 0.06 0.04 0.58 122
(US11135FBQ37) AVGO 3.187 11/15/36 1,057,869 748,206 0.00 0.00 0,01 0.03
(US115236AC57) BRO 2 3/8 03/15/31 20,238,240 - 0.15 - 0.35 -
(US115236AG61) BRO 5.65 06/11/34 41,060,661 - 0.21 - 0.49 -
{US12503MADO2) CBOE 3 03/16/32 13,650,654 - 0.39 - 0.40 -
(US126408HQ95) CSX 2.4 02/15/30 50,888,896 - 0.44 - 0.61 -
(US126650DG21) CVE 3 1/4 08/15/29 18,361,209 14,177,611 0.04 0.03 0.22 0.48
(US127055AM33) CBT 5 06/30/32 27,034,038 - 0.21 0.32 -
(US134429BF51) CPB 3.95 03/15/25 9,644,284 7,115,396 0.03 0.02 0.12 0.24
(US14040HDE27) COF 5.7 02/01/30 26,931,781 . 0.08 - 0.32

(US14448CAN48) CARR 2.242 02/15/25 3,756,809 3,422,162 0.01 0.01 0.05 0.12
(US14913UAR14) CAT 4.4 10/15/27 30,694,890 - 0.14 . 0.37 -
(US161175BN35) CHTR 5 3/4 04/01/48 107,945,699 18,504,294 0.i6 0.03 1,30 0.62
(US161175CI14) CHTR 4.4 04/01/33 51,260,633 - 0.18 - 0.62 -
(US16411QAGE4) CQP 4 1/2 10/01/29 39,069,938 29,678,039 0.08 0.07 0.48 1.00
(US16411RAN98) LNG 5.65 04/15/34 41,075,822 0.09 0.49 -
(US172967L886) C 3.52 10/27/28 15,463,070 11,351,118 0.02 0.02 0.19 0.38
(US172967MQ12) C 3.106 04/08/26 49,255,774 36,169,990 0.04 0.03 0.59 1.22
(US189054AW99) CLX 3.9 05/15/28 5,416,677 4,176,179 0.03 0.03 0.07 0.14
(US20030NBY67) CMCSA 3.3 02/01/27 19,794,368 36,493,385 0.05 0.10 024 123
(US205887CD22) CAG 5.3 11/01/38 20,865,926 16,447,390 0.07 .05 0.25 0.55
(US22966RAG1 1) CUBE 2 02/15/31 16,880,688 - 0.14 - 0.20 -
(US23291KAHS6) DHR 2.6 11/15/29 16,314,579 12,231,916 0.07 0.06 0.20 0.41
(US237194AM73) DRI 4.55 02/15/48 15,852,301 12,562,632 0.20 0.16 0.19 0.42
(US237194AQ87) DRI 4.55 10/15/29 41,586,993 - 0.37 - 0.50 -
(US25179MBG78) DVN 5.2 09/15/34 58,307,781 - 0.15 0.70 -
(US25470DAJS1} DISCA 4 7/8 04/01/43 15,072,245 12,366,535 0.07 0.06 0.18 0.42
(US263534CR8Y) CTVA 4.8 05/15/33 16,716,098 13,232,839 0.09 0.07 0.20 0.45
(US26441CBL81) DUK 2.55 06/15/31 106,909,628 - 0.38 - 1.28 -

(4 MM 4R A R E)
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(US26875PAM32) EOG 3.15 04/01/25 $6,528,402 54,821,116 .04 0.03 0.08 0.16
(US26884L.AR06) EQT 5 3/4 02/01/34 30,632,645 - 0.13 - 0.37 -
(US277432AY69) EMN 5 5/8 02/20/34 32,831,811 - Q.13 - (.38 -
(US277432A735) EMN 5 08/01/29 20,273,409 - 0.12 - 0.24 -
(US29261 AAASS) EHC 4 1/2 02/01/28 13,145,928 - 0.05 - 0.16 -
(US29273VAY65) ET 5.55 05/15/34 60,850,525 - 0.15 - 073 -
(US29364WBM91) ETR 5.35 03/15/34 32,777,066 - 0.20 - .39 -
(US30034W AB28) EVRG 2.9 09/15/29 29,831,694 - 0.13 - 0.36

(US30303M8T23) META 4.55 08/15/31 48,406,392 - 0.15 - 0.58 -
{US316773DL15) FITB 5,631 01/29/32 35,167,267 - 0.11 - 0.42 -
(US337738BK34) FI 5.35 03/15/31 22,988,483 - 0.14 - 0.28 -
(1JS345397B363) F 4 11/13/30 27,771,244 - 0.06 - 0.33 -
(US345397E250) F 6.05 03/05/31 14,406,764 - 0.04 - 0.17 -
(US35137LAJ44) FOXA 5476 01/25/39 36,174,096 27,892,971 .09 0.07 0.43 0.94
(US35137LANSS5)Y FOXA 6 1/2 10/13/33 30,060,662 - 0.07 - 0.36 -
(US36143M2P76) GBLATL 4.4 09/23/27 32,306,987 - 0.13 - 0.39 -
(US361448AY97) GMT 3 1/4 09/15/26 6,391,049 4,692,915 006 0.05 0.08 0.16
{US361841AQ25) GLP1401/15/31 30,167,361 22,288,538 0.14 ¢.12 0.36 0.75
(US36266GAAS58) GEHC 4.8 08/14/29 20,145,164 - 0.06 - 0.24 -
(US36267V AH69) GEHC 5.857 03/15/30 31,925,606 - 0.08 - 0.38

(US36267VAK98) GEHC 5.905 11/22/32 21,173,163 - 0.04 - 0.25 -
(US37045VAL4S5) GM 6 3/4 04/01/46 39,740,634 30,808,779 0.15 0.12 0.48 1.04
(US37045VAP58) GM 5.15 04/01/38 55,429,309 7,715,138 0.18 0.03 0.67 0.26
(US37045XDL73) GM 2.7 06/10/31 33,358,732 - 0.12 - 0.40 -
(US372460AF25) GPC 4.95 08/15/29 34,644,659 - 0.14 - G.42 -
(US38141GB292) GS 5.049 07/23/30 57,038,612 - 0.07 - 0.68 -
(US38141GB375) GS 5.33 07/23/35 88,527,797 - 0.09 - 1.06 -
{US38141GXH28) GS 3.8 03/15/30 §7,520,683 - 0.07 - 0.69 -
(US38141GYB49) GS 2.615 04/22/32 36,530,447 26,978,219 0.03 0.03 0.44 0.91
(US404119CAST) HCA 3 1/2 09/01/30 38,887,581 29,154,219 0.05 0.04 0.47 0.98
(US404119CT49) HCA 5.45 04/01/31 24,551,822 - 0.08 - 0.29 -
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(US438516CZ71) HON 4 34 02/01/32 $40,321,859 $- 0.19 - 0.48 -
(US44891CCA99) HYNMTR 2.1 09/15/28 35,118,075 - 0.15 - 0.42 -
(US44891CCYT5) HYNMTR 5.35 03/19/29 30,973,757 - 0,19 0.37 -
(US449276AC8S) IBM 4.6 02/05/29 36,440,004 - 022 - 0.44 -
{(US449276AG99) TBM 5.3 02/05/54 114,321,269 - 0.27 - 137 -
(US45866FADG9) ICE 3 3/4 12/01/25 5,532,981 4,230,310 0.01 0.01 0.07 0.14
(US45866FAV6T) ICE 4.35 06/15/29 19,900,664 . 0.05 - 0,24 -
(US46188BAGT7) INVH 4 7/8 02/01/35 25,776,438 - 0.17 - 0.31 -
{(US46647PBA30) IPM 3.96 01/29/27 88,760,979 65,789,126 0,14 0.11 1.07 222
(US46647PCPO9) JPM 1.47 09/22/27 27,897,942 20,121,861 0.03 0,03 0.33 0.68
{US46647PCUS4) TPM 2.963 01/25/33 12,897,307 9,626,850 0.01 0.01 0.15 0,32
(US46647PEG72) JPM 5.581 04/22/30 20,720,136 - 0.02 0.25 -
(US46647PEI12) IPM 4,995 07/22/30 30,712,453 - 0.03 - 0.37 -
(US482480AP59) KLAC 4.7 02/01/34 29,042,099 0.19 - 0.36

(US49271VATT0) KDP 5.05 03/15/29 27,802,434 - 0.1 - 0.33 -
(US494550BU93) KMI 5 1/2 03/01/44 11,241,251 27,233,548 0.05 0.12 0.13 0.92
(US49803XAF06) KRG 4.95 12/15/31 39,822,768 - 0.36 - 0.48 -
(US501044DV05) KR 5 09/15/34 11,920,893 - 0.02 0.14 -
(US532457CQ99) LLY 4.2 08/14/29 16,065,968 - 0.05 0.19 -
(US540424A876) L 3 3/4 04/01/26 5,027,450 3,750,093 0.03 0.03 .06 0.13
(US552953CF65) MGM § 1/2 04/15/27 13,509,838 - 0.04 - 0.16

(US55903VBD47) WBD 5.05 03/15/42 17,789,806 14,803,153 0.02 0.01 021 .50
(US570535A183) MKL 3.35 09/17/29 24,730,039 18,348,765 0.27 0.22 0.30 0.62
(US571748BG65) MMC 4 3/8 03/15/29 17,723,769 13,481,748 0.04 0.03 0.21 0.45
(US571903BQ56) MAR 5.3 05/15/34 35,635,056 - 0.11 0.43 -
(US573284AQ04) MLM 3.45 06/01/27 14,458,796 10,740,040 0.15 0.12 0,17 0.36
{US57629XDA3T) MASSMU 4,35 09/17/31 31,502,213 0.20 - 0.38

(US57636QBRIS) MA 4.35 01/15/32 11,566,389 . 0.03 - 0.14 -
(US58989W2H41) MET 4.85 01/16/27 20,404,094 - 0.12 - 0.24 -
(US6174468P76) MS 3.622 04401/31 12,791,868 9,624,776 0.01 0.01 0.15 0.32
(US6E74468U61) MS 1.794 02/13/32 26,899,845 19,777,753 0.04 0.03 0.32 0.67
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(US61744Y AK4T) MS 3.591 07/22/28 $7,751,131 $5,723 446 0.01 0.01 0.09 0.19
(US61746BDZ67) MS 3 7/8 01/27/26 60,344,394 - 0,06 ; 0.73 .
(US61747YEHAS) MS 2,511 10/20/32 13,476,276 9,933,097 0.02 0.02 0.16 033
(US6174TYFK64) MS 5.173 01/16/30 41,045,500 - 0.06 - 0.49 -
(US62854AANA6) VTRS 3.95 06/15/26 10,235,703 12,656,658 0.01 0.02 0.12 0.43
(US63938CAK45) NAVI 5 03/15/27 13,329,584 - 0.06 . 0.16 -
(US65339KCT51) NEE 4.9 03/15/29 30,742,343 - 0.10 . 037 .
(USE7103HANT0) ORLY 5 08/19/34 35,644,853 - 0.22 - " 043 -
(US674599EK76) OXY 5 3/8 01/04/32 44,005,933 - 0.14 . 0.53 -
(USG80665AK27) OLN 5§ 02/01/30 12,802,016 - 0.08 - 0.15 -
(US682680AVS4) OKE 5.2 07/15/48 36,042,606 28,829,321 012 0.10 043 0.97
(US68389XCS27) ORCL 4.2 09/27/29 31,690,704 - 0.07 - 0.38 -
(US68389XCU72) ORCL 5 3/8 09/27/54 30,256,863 - 0.06 - 0.36 -
(US680742AF87) OC 3.4 08/15/26 6,415,504 4,739,681 0.05 0.04 0.08 0.16
(US69121KAB47) ORCC 3.4 07/15/26 13,345,755 9,729,692 0.04 0.03 0.16 0.33
(US693475BW41) PNC 5.676 01/22/35 22,893 483 . 0.05 - 0.27 -
(USG93TIRT486) PCAR 4 09/26/29 17,619,269 . 0.14 - 0.21 -
(US6943081G36) PCG 2 1/2 02/01/31 38,419,582 ; 0.07 . 0.46 .
(US713448EZ78) PEP 1 5/8 05/01/30 22,657,608 17,050,011 0.08 0.07 0.27 0.57
(UST1429MAD74) PRGO 6 1/8 09/30/32 13,361,826 - 0.06 - 0.16 .
(UST16973AD41) PFE 4.65 05/19/30 41,250,522 31,532,782 0.04 0.03 0.49 1.06
(UST18172DH98) PM 5 1/8 02/13/31 49,263,943 - 0.12 - 0.59
(US74256MEZ68) PFG 5.1 01/25/29 41,050,007 - 025 - 0.49 -
(US74834LBG41) DGX 5 12/15/34 47,302,566 - 0.18 - 0.57 -
(US756109BZ62) O 3.2 01/15/27 30,044,057 . 0.32 . 036 .
(UST6169XABO1) REXR 2.15 09/01/31 23,225,686 - 0.22 - 0.28 -
(US785592AZ90) SPLLLC 5.9 09/15/37 24,640,731 19,150,585 0.17 0.14 0.30 0.64
(US80282KBM?71) SANUSA 5,353 09/06/30 24,302,522 . 0.08 - 0.29 .
(US808513BX22) SCHW 2 3/4 10/01/29 15,515,208 11,645,454 0.11 0.09 0.19 0.39
(US816851BP33) SRE 3.7 04/01/29 33,011,857 - 0 - 0.40 -

. (USB17565CHS52) 8CI 5 3/4 10/15/32 13,220,751 - 0.05 - 0.16 -
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{US842587DE49) SO 3.7 04/30/30 $26,010,526 $19,579,570 0,08 0.07 0.31 0.66
(US8426EPAH13) SO 4.95 09/15/34 39,637,556, - 0.28 0.48 -
(US844741BK34) LUV 5 1/8 06/15/27 9,722,325 7,262,089 0.01 0.01 0.12 0.24
(US857477CN16) STT 4.53 02/20/29 44,411,919 - 0.14 - 0.53 .
(US863667BF72) SYK 4 5/8 09/11/34 62,576,962 - 0.27 - 0.75 -
(US87264ABF12) TMUS 3 7/8 04/15/30 37,964,696 28,861,843 0.02 0.01 0.46 0.97
{US87264ABX28) TMUS 2 1/4 11/15/31 8,174,172 6,146,164 0.03 0.02 0.10 0.21
{US87264ADA07) TMUS 4.8 07/15/28 16,311,662 12,396,286 0.06 0.04 0.20 0.42
(US87264ADM45) TMUS 4.7 01/15/35 12,246,039 - 0.04 . 0.15 -
(US88033GDU13) THC 6 3/4 05/15/31 13,769,541 - 0.03 0.17 -
(US91159HIR21) USB 5.678 01/23/35 41,378,227 . 0.06 - 0.50 -
(US912810QY73) T 2 3/4 11/15/42 515,990,968 185,755,135 0.05 0.02 6.19 6.26
(US912810TAG0) T 1 3/4 08/15/41 5,739,928 4,713,645 0.00 0.00 0.07 0.16
(US912810TES2) T11 0 1/8 02/15/52 87,648,933 71,113,152 0.03 0.02 1.05 239
(USS12810TI79) T 3 08/15/52 27,098,491 89,461,062 0.00 0.01 0.33 3.01
(US912828Z377) TH 0 1/8 01/15/30 228,433,773 - 0.02 - 2.74

(US91282C1259) T 4 02/15/34 48,996,942 - 0,00 0.59 -
(US91282CXQ32) T 4 3/8 05/15/34 230,027,351 - 0.02 - 2.76 -
{US91324PCW0S5) UNH 3.45 01/15/27 28,891,895 21,552,735 0.12 0.10 0.35 0.73
(US913903AW04) UHS 2.65 10/15/30 26,917,400 19,936,528 0.12 0.10 0.32 0.67
(USS1529Y AP16) UNM 4 1/2 12/15/49 24,537,300 - 021 . 029 -
(US92277GAT40) VTR 2,65 01/15/25 14,734,634 10,731,999 0.10 0.08 0.18 0.36
(US92343VCK89) VZ 4.862 08/21/46 35,264,217 28,374,731 0.03 0.02 0.42 0.96
{US92343VFT61) VZ 2.65 11/20/40 4,935,048 3,998,245 8.01 0.01 0.06 0,13
(US92343VGH15) VZ.2.1 03/22/28 904,323 834,326 0.00 0.00 0.01 0.03
(UIS94106LCFA0) WM 5.35 10/15/54 94,650,220 - 0.24 - 1.14 -
(US94973VBB27) ELV 4.65 01/15/43 14,792,112 11,994,635 0.05 0.04 0.18 0.40
(US94974BGPS4) WFC 3.55 09/29/25 31,558,134 23,444,928 0.04 0.03 0.38 0.79
(US95000U2KR2) WFC 2.164 02/11/26 64,046,443 46,475,792 0.07 0.05 0.11 1.57
(US95000U3L56) WFC 5,707 04/22/28 20,829,047 - 0.02 . 0.25 -
(US969457BV14) WMB 5 3/4 06/24/44 17,523,461 13,694,742 0.08 0.07 0.21 046
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(US970648AN13) WTW 5.9 (03/05/54 $30,328,201 $- 0.13 - 0.36 -
{US976656C853) WEC 4.6 10/01/34 10,171,953 - 0.11 - 0.12 -
(USS8978VAHG9) ZTS 4.7 (2/01/43 17,473,387 14,138,641 0.05 0.04 0.21 0.49
(USC39217AQ40) GFLCN 6 3/4 01/15/31 14,002,172 - 0.04 - 0.17 -
(USN78840AM?28) ST 4 04/15/29 12,503,270 - 6.04 - 015 -
(USP2121VAMG5) CCL 4 08/01/28 67,151,125 - 0.09 - 0.81 -
(USU0073MAART) ADT 4 1/8 08/01/29 12,531,430 - 0.04 - 0.15 -
(USUD1979AGS9) ALSN 3 3/4 01/30/31 12,037,602 - 0.04 - 0.14

(USU0926HAZ39) BCRED 4.95 09/26/27 58,168,508 - 0.45 - 0.70 -
(USU1638HACTT7) CIVI 8 5/8 11/01/30 14,260,786 - 0.04 - 0.17 -
(USU22018BA95) COXENT 35.45 09/15/28 31,141,386 - 0.11 - 0.37 -
(USU23888AE71} DVA 4 5/8 06/01/30 6,490,425 - 0.01 - 0.08 -
(USU29195AE19) ENR 4 3/8 03/31/25 6,573,097 - 0.03 - 0.08 -
(USU3458LAI09) FTAI 5 1/2 05/01/28 13,288,771 - 0.04 - 0.16 -
{(USU4281PACTE) HESM 4 /4 02/15/30 12,559,455 - 0.96 - 0.15 -
(USU4328RAHT76) HLT 3 5/8 02/15/32 11,855,306 - 0.03 - 0.14 -
(USU4526LAHO7) CRGYFN 7 3/8 01/15/33 13,265,100 - 0.06 - 0.16 -
(USU46009AG82) IRM 4 7/8 09/15/29 12,956,967 - 0.04 - 0.16 -
(USU4984RAF65) LADR 4 3/4 06/15/29 12,870,30% - 0.06 - 0.15 -
{USUB377NAERS) COOP 7 1/8 02/01/32 7,137,142 - 0.02 - 0.09 -
(USU64959BUS4) NYLIFE 4.9 04/02/27 41,232,761 - 0.21 - 0.49 -
(USU66962AQ18) NRG § 1/4 06/15/29 13,270,134 - 0.06 - 0.16 -
(USUGE35WAA28) OGN 4 1/8 04/30/28 12,775,624 - 0.02 - 0.15

(USUT318UAP76) POST 5 1/2 12/15/29 6,867,700 - 0.03 - 0.08 -
(USU76453AG15) RHP 6 1/2 04/01/32 13,680,298 - .04 - 0.16 -
{USUT79630AE66) SAMMON 6 7/8 04/15/34 23,152,991 - 0.0% - 0.28 -
(USUB1522AC57) SVELEV (.95 02/10/26 8,939,639 - 0.02 - 0.1t -
(USUB2764AT53) SIR14 07/15/28 12,536,055 - 0.02 - 0.15 -
(USU9TTIRABTS) YUM 4 3/4 01/15/30 13,037,776 - 0.05 - 0.16

(USU9TB3JAIMI1) VICT 5 3/4 (2/01/27 38,224,017 - 0.36 - 0.46 -
{USV7780TAQO8) RCL 5 5/8 09/30/31 13,435,832 - 0.03 - 0.16 -
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HEHEA M34128318 | 1124128318 | 134128318 1124124319 1 1134125314 | 1124124318
&
EY:
(USOG138CAU27) CRBG 5 3/4 07/02/26 $- §7,784,715 0.05 0.26
{US02209SAR40) MO § 3/8 01/31/44 . 13,408,045 0.02 0.46
(US03076CAGES) AMP 3.7 10/15/24 3,938,374 - 0.02 . 0.13
(US099724A155) BWA 3 3/8 03/15/25 - 10,952,065 - 0.07 - 0.37
(US126650DX53) CVS 5 1/4 01/30/35 - 15,626,271 . 0.07 - 0.53
(US21871XAP42) CRBG 6 7/8 12/15/52 - 22,083,171 - 0.07 - 0.74
(US25667TAGOZ) DG 3 1/2 04/03/30 - 15,996,544 0.06 - 0.54
(US26441CAN56) DUK 3 3/4 04/15/24 - 32,877,898 0.11 - 111
(US316773CP38) FITB 4.3 01/16/24 . 16,435,825 - 0.07 0.55
(US361841AN93) GLPI 3.35 09/01/24 - 7,990,839 - 0.07 - 0.27
(US37045VAS9T) GM 5 10/01/28 - 30,691,762 - 0.13 - 1.03
{(US44891 ACA34) HYNMTR 2.1 09/15/28 - 25,662,094 - 0.12 - 0.86
{US56585ARCS3) MPC 5 1/8 12/15/26 - 14,925,112 - 0.07 - 0.50
(US693475AX33) PNC 2.6 07/23/26 - 27,096,634 0.09 - 0.91
(UST56109AQ72) O 3 7/8 07/15/24 12,187,534 - 0.11 - 0.41
(US817826AC4T) SVELEV 0.95 02/10/26 - 6,390,913 - 0.02 0.22
(US84861TAES2) SRC 3.2 01/15/27 - 21,941,417 - 0.25 - 0.74
(US912797EW26) B 01/04/24 - 83,382,385 - 0.00 . 2.82
(US9128282A70) T 1 1/2 08/15/26 . 172,668,270 - 0.01 . 5.81
(US92564RAI41) VICT 5 3/4 02/01/27 - 28,523,410 0.13 - 0.96
& #H4a 8,152,150,827 2,756,866,682 97.82 92.84
K E @& 5 - 141,470,000 476
BATHER 182,377,345 77,952,430 2.19 2.62
Rk AN A G ZEN (416,498) (6,639,313) (0.01) (0.22)
B 1 $8,334,111,674 | $2,969,649,799 100,00 100,00
(35 4 Mrt s dn i)




R i

Bl e

11344118 2124318

11211 8&812A318

] B M3 & # % & B %
A EE $2,969,649,799 35.63 $2,837,957,455 95.57
g A

A B A = 224,708,259 2.70 87,544,005 2.95
LA 2,398 - 1,042 -
PN 224,710,657 2.70 87,545,047 2.95
# it
® e g RN 55,406,354 0.67 23,828,450 0.81
1% % & = 11,081,291 0.13 4,765,708 0.16
g 240,000 - 240,000 0.01
VR 3 = 151,216 . 237,346 0.01
&R At 66,878,861 0.80 29,071,504 0.99
AEEFRE WS 157,831,796 1.90 58,473,543 1.96
BATX B REMBR 6,849,416,904 82.18 2,159,057,621 72.71
EREE &L R )l (1,507,620,046) | (18.09) | (2,143,838,905) | (72.19)
LEBREARES ENNE-Y-E) (11,581,124) (0.14) 835,131 0.03
AEREABBEZFYE |ZRL (245,921,585) (2.95) 113,057,442 3.81
AERABBHZFES (= 277,650,050 3.33 (31,952,455) (1.08)
AOBEHFHERE |E (155,314,120) (1.86) (23,940,033) (0.81)
WESERE $8,334,111,674 | 100,00 $2,969,649,799 | 100.00
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ARAHWEDFEALBE GUBERAMGEHE s bR EFRMNFHE2
R Al A Ak MEWERTREXBAELAE BERIIBMBERK -

7. BBERREE

RAABAREEHRBROAL A5 X FEERXNZRBRM > hiti L4
FEAMEES 1.00%2 %> 20 BteH > A ALK RIBREFAL
LR e

AARAMMZ BB XA LB ERBRAREA Y LHAZEAR
BB AR AL ST EAMAEE 020%2 % 2 A R3tstE  E 8 A AR
AaREEABTTLR-

8. FiATHL

AAEBERMEE ALREZABETHUMNTHFEMEN - BRHBIK
91 &£ 11 B 27 8 &MME % 0910455815 F 2 M A » ke 2E3H
B ARNAEUAREFEN SRS EBERA AL BRABREF 89 4K
Z 1B 1TERE > DELRALAMMAET APYUZRE  REFHERE B X
A AU YT ABRAINAEHER > RIARLERAT -

FRA M - A AR AE RN EERRIR

AAmEANNEEMRHEALLMBRAN FEBREANRTNMLER &
ATEE S AT ABE WEBERA FR FARAGRELHEARAAMRZ
BE KM BHEABERASHZAEIRTEIRETELBRIIKRBLSHA
PRAB BT EAALEZLR -

£ 4852 8 B ERR B HRILE S R AR $HAH RN EHRMRL
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B A A TSI R 8
RA LR THELIASARE LS
B B3R & M E(4R)

REABELZBHRRER LA ALAL ARV ZH BRI HEDBHA
AEAGABATBHENZEE A FuE-

AX4e BEUR NBHEUSEEENIFEREANTERBRAFRAAGREE(RSE
RIEVARIFZMBH EUAN AR B I RRACERETAHN G OB ETRE AR
Stk BERUTEHZMEMZTHERWE - LT HEME dRENINEALES
AREIBREHZEAL  SBENAEANBEITATE BENEAEREBLE
202X BE(A) Bz c BENNFHRELEZFANATRAESRZLBETHEE
Lz ERME M AASBREURSEZEENRETRATR BN AL
Yo ENGAAE L BE(WwABRTISEANHEALSRERLER)  THLHE
MRS LB DB WENERZF LS L EALFERBHRLSE A
AERGEENINGTALE RADALGIERAREIANE L BEER -

AESTHEND  BRELTELAME L 2HERA 2N ZFETHGHEREE
%o WAENE  BROSEIBLE BHALFREREU REALRETRLL
2 HEKBEEL 24 R ERHNALBEIELFHNEAN ABRARLES
B#EMA NBHASAMEMNTAZ— ¥y BEAEZELRELIBENN S
MHEABHEHUR NBBULRAHMERZFE -

AE4 BHEARNBENZ{HEMToEKS  RkZsmAE AR TLEIZ
LAMBEA S A EMAR T oE . FABEVNSEHEEM N R s RETEAR
BRABPHRAZRLNGE L FERREBRER T A2 2N EFHEBE
A NBREUSEEEMGA NS, RZOTLHRENEW 1,000 ToF > K2
AHEBHEMAENBHEA S SHEMEA WS rRZ L4028 RERT 50
KXROBFEBEASBHEME AR B oSS KEA H 8,000 TEF > YL
BHERZBHAMALBALTBAZRTHRARSA S B S HNH B BAUA
NB#A S BHEMTRAAZ(ELEIALZBE T LEEHIREEREFIATHE
AEAE REKR) BVYBTEEFAZ -ERNNIRLNEEFHEFXR LB
ZAHE S M BRI RS -

AXSGBEZRBR IBFR 25124318 AHRTHIBEZEESH T

#ERE B A L£AHEBHEA AEHEBHELY

(Bt W% (B4 ia) (B4 AR)
113.12.31 $7,292,762 $69,564 $20,060
112.12.31 $6,948,884 $135,729 $-
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B RS AL TR EIGH R 3
AALRBEELST AT LS

BA B4R & T 3E(40)

AEASBRBRIBAR 25141021283 BB ALEZRRZY2ZHE

EaiXk e He T !

RRIBE1IAIBEI2ZA3B

2R LN B B :H1%
B #a# B ## B A
&6 B AR EB (B4 FE%a) (B AR (B2 : A E)
112.12 113.1.3 $11,726,826 $146,543.97 $-
113.3 113.4.2 14,289,417 183,281.66 .
113.6 113.7.2 22,304,859 283,373.63 -
113.9 113.10.4 39,007,335 388,510.60 .
113.10 113.11.4 13,687,534 135,393.78 333,964
113.11 113.12.3 13,668,385 131,559.40 432,769
$114,684,356 $1,268,663.04 $766,733
ERI2E&1HA182128318:
& B E N A B 318
B #ga B #A A B #EA
B8 A By mexhe (Ba:¥wmE¥a) (B £71) (B4 AH)
112.3 112.4.7 $5,106,522 $102,127.47 $-
112.6 112.7.4 3,723,260 104,432.33 -
112.9 112.10.3 5,303,289 106,770.53 -
$14,133,071 $313,330.33 $-
o HBRARS
1. AAZL#HEEME
Ml AL # AR S B4
BABHLEEEBROEARNSS  FAd24E38 )05
(BATF 48 B 3 4%13) |
B 4 8k A A R §) A2 IR N 5] 2 F N E)
(AT AR R4
2. B AAMZEAR S FER
% ,FE_
113.12.31 112.12.31
JEAT 2R & — B HRE $7,125,901 $2,498,282
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&2 F - BHERE
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AL BAEWLT !
113.12.31
8 L5 2188 wAARE

& & USD 150,000/ 8 A JPY 22,649,850 114.01.10 $(191,080)
% it USD 5,800,000/ % A TWD 183,512,000 114.01.10 (6,495,130)
% & USD 4,000,000/ A TWD 129,304,000 114.01.10 (1,735,400)
£ % USD 1,500,000/ 8 A~ TWD 48,489,000 114.01.10 (650,775)
& #H USD 3,500,000/ 8 A TWD 113,141,000 114.01.10 (1,518,475)
% & USD 5,000,000/ E A TWD 161,900,000 114.01.17 (1,804,313)
%t USD 1,200,000/ 8 A TWD 38,748,000 114.03.07 (379,937)
& # USD 2,900,000/ 8 A TWD 93,641,000 114.03.07 (918,181)
% & USD 6,700,000/ 5 A TWD 216,343,000 114.03.07 (2,121,316)
% 4 USD 2,000,000/ § A TWD 64,580,000 114.03.07 (633,229)
# t USD 2,300,000/ 8 A TWD 74,267,000 114.03.07 (728,213)
% i USD 2,600,000/ § A TWD 83,954,000 114.03.07 (823,197)
# & USD 1,800,000/ 8 A TWD 58,122,000 114.03.07 (569,906)
% & USD 1,000,000/ E A TWD 31,659,000 114.03.14 (928,564)
# # USD 10,000,000/ E A TWD 312,340,000 114.05.23 (11,700,690)
# & USD 10,000,000/ 8 A TWD 311,730,000 114.06.20 (11,599,333)
% 4 USD 10,000,000/ A TWD 311,000,000 114.07.25 (11,426,087)
% &1 USD 2,500,000/ E A TWD 78,275,000 114.08.18 (2,175,000)
% % USD 3,000,000/ E A TWD 92,970,000 114.08.22 (3,538,696)
& 1 USD 2,000,000/ E A TWD 61,980,000 114.08.22 (2,359,130)
% & USD 12,000,000/ E A TWD 372,504,000 114.08.22 (13,530,783)

$(75,827,435)




FEHF R BEERG A R

KREABBEHRFEFRERCES

B R SRR I3E(4R)
112.12.31
R R SR

# i USD 1,400,000/ E A TWD 43,976,800 113.01.12 $994,888
# t USD 4,000,000/ § A TWD 125,360,000 113.01.05 2,472,500
& USD 4,000,000/ E A TWD 125,360,000 113.01.05 2,472,500
% USD 6,700,000/ E A TWD 209,576,000 113.01.12 3,876,852
& & USD 1,800,000/ 8 A TWD 56,304,000 113.01.12 1,041,542
& USD 1,000,000/ 8 A TWD 31,429,500 113.01.12 728,135
& 3 $11,586,417

BRAIBERINELIAIBZR A3 BRFREREMIERFELZE
FTREASIEES P BIE Kk 35346327 L RIE % 13,876,050 L0 R FRE RS
1835 0 5 A48 & 87,413,852 R A % 12,766,063 7T -

AR RS

(1) 45 Rz

ALLBRE2EHBEKERERHITEASMES - FELBRETZH
0 BEAAERLY  BREEAAERABRTHHNREH IR LLEY
BZANABEAEZ S FHHNE LA > BEIALEETH - A5 2K
SHEFZERHNERTE  TRATHHELHEATEZARARLAE
EEKE > BEHER -

(2) 15 R R

AR AR HHF2ERRAR  ERAXHHFRBFRREAREER
AR bR R EENRE HREARSRBAITEZHERR
FEHAREHFLHOCEESN BAH BT XHHUBRBERERT
SERERHE FUEABRTRAERIATYRHRACARARE G E
BErr R 22 ABBROTOEEXH  MAZARARA R HEF AT
A Bk ZRGUFEEBATRARIGS  BELEHBLAR
THBELSEEARSRAR S A XEXHHFERELO® TRERBM
Mk W E AR BERETHIEB LA R -
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B R A EIE IR A R F)
BALRABREEABAKESEES
B AR R M IE(AR)

(3) B tEREE

ARLBFRDAANBESRBNS - FRERFREE RS EGRLY
BEHKAE RS TREEAHERR - AL THABERL -
mMEREAERANEY > R ERZAZBRAFEFZEM A WM&
RARAZEE LS BB AL FE T - dRAASARENBR NS
LA R EHiBE > TERTSEFEERAR  SRAHMAEENGE
RSB R AR A AR 5 SR T AR B B R R — R
o RBHBTHRGRBEMERFLI > RVRRBTHRD N AHES
B EAKREEEATIHTEA S GHHAES R TRERXXAGERE
Wl o IR TSRO R R BB o LR Bk R 2R -

3, AR bR BE

AEARBEAZLMITAEFAMBRENTH EARADUREMBRS - &
RASHB SRR TR EA » & OE I8 ML R RREFME > TR D
B2 A AKX ERNNCRERRTEEMESALALRBREEEHX
Eih RO AEHEAS BEZERTHMERRREELS > UAERER
FI 2z AR e A NEE

AN ESEEAR GHEZERER

ARARBIBERINREF R AN BRAERAY TN ERIEZR A FEE AW
o

o o B MEEAETH T

113.12.31
s B R M E K
LBE A
e MIER -
£ $248,685,239.22 32.781  $8,152,150,827
112.12.31
L E % o2
S E A
JEEEMEIER ¢
£ T $89,697,956.18 30.735  $2,756,866,682
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