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Bloomberg i 75 138517 US Index

28 H A 2024/1/16
1EEIE%R 2019/01/01
IEEER 100
A EREE 378 #%
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FHEHARE 12.23 &
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FIIERE A
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SRR - AIREBEZENRNTR AZ A+ BERE—XE
g ZRBETZENAZVPRAZA
&t 4~ BHEERIBAHAEARR 10 F ;
&t 5~ RBEINRERAAR 5 BETT ;
H e FREERENXRZES  HERKRK 45% -

BEAESERARE—EEXHETHE  TRRAF—HEX - #
—— BENBREND B GBNES - BRTES - WBRET(re-
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3. WREEERIN:
TEHBw EERREFRIIEE - H5t&E 5N
(1) B EEMEFTE : MVo=PARx[(Po+Ao)]
(2) RN EHFEEFE : W =MV/T, MV})

PofESER: AgJERTRIE PAR)EXE MV mEERE
[5tE6)
B THRDES A - HEZE(PARo)4 10,000,000 AR#E - BIE(Po) & 102(BTTE) -

EEWEA—(IRHZRE  BRET R (A0S 1% - FZEZNHHEE MV,
=10,000,000 x[102/100 +1%]=10,300,000

BRERIREIZ A7 IR &% 1,000,000 - SR 7D B2 17 500,000,000 - 8 A %5
MEGEHMENRERW, = MV/(Cash + X, MV})=
10,300,000/(1,000,000+500,000,000)=2.06%

(3) SEBMEE

Total Return, = Price Return, + Coupon Return, + Currency Return,

EREWM - RY = (P, — Py )/(Py +A)

FSIREM - RI7P" = ((Ay —Ag ) +C)/(Py +Ap)

BERIRB - R = ((Fy — Fo ))/Fo) X (1 + RV 4+ RE¥POM)

CRIBAR - (F1 —F, ))/Fy BEBEIE

(FE&6I]

B2 T H: A BRDES : BHE®P, )=100 - BEtFIBR(A,)=1 - ERB(F, )=30
B T+1 H - AR ES : B15(P, )=101 - FEETHRIR(A, )=1.01 - (EE(F, )=30.02
ERHRM : RP° = (101 — 100)/(100 + 1) = 0.99%

FSIREN - RT°"P" = ((1.01 — 1) + 0)/(100 + 1) =0.01%

BERERH : RSN = 8002730 o (1 4 0.99% + 0.01%) = 0.067%

30
AASREM Rt1°tal =0.99% + 0.01% +0.067%= 1.067%
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(4) ABIMENIFEETE

TR Index Level, = TR Index Level,
+ (TR Index Level, X Index Total Returns;)

Index Total Returns; = Z Bond Return,; *Bond Weight,

Hoh . [ 2019/1/1 BEE - EHFEEES 100

(t&EE4]
R T BH1581E=100 - T+1 BIEEEHRM=1% - T+2 BIEEERM=1% - T+3 HI5&R
B=1% - RIS EE D RI&:
T+1 H 1528 =100+ (100% 1%) = 101
T+2 B $EEE =101+ (101x 1%) = 102.01
T+3 H #5288 =102.01 + (102.01x 1%) = 103.03

(5) HAR)EE
HYIEE = (RYER+IYERAR) I BEIMNEER
(6) HKEE

HAREBE =[(PREZ+PYRANR) EYRBEINEE-EEAZTEER)]+
BER+EELAT SR+ BREWS

(7) TREGRRHMEIEL

EEETLURN ESHRBMETE R LUBE — RS T HAR E & R 15 2131 BA R
B F) 5 T & BT E (Since Inception Total Return) - 575 AR = — 83 E
AEEFNRETBREN—PNREAS - SIEAFRW IR

Total Returng,; = Z( Bond Return,,, x Bond Weight,)

Since Inception Total Return

SITRy4; = [(100 + SITR,) X (1 + Total Returng,;)] — 100

2+ 8 % SITRt+1 14 » 37— ¥ ehIndexvalue 3+ & 40 :

Index Value= SITR.,,+100 -
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CDIB Capital Investment | Limited BENTEERNEZ—FIERE%
SCBS 1 Holding Corporation BAENSREAREZEZ—TE/@E%
CDIB X Finance | Holding Limited BERNSEENEZ—EB %
CDIB NY 5 LLC BERTEEENEZ—FIER%Z
CDIB Capital Investment II Limited BRREERNEZ ek
CDIB TMK Finance Holding Limited BEATSESEANEZ—FIER%
CDIB Real Estate Credit Ltd. BBENSEENBEZ—FIERH%
SEHERMNBRAT 84704496 BERNSEERNEZ—FEM%
Y EENRHERAT 42822149 BENSEERNEZ—FIEM%
HLEBIERERHBIRAT 23953673 | ARATABNE L —FEM
I ER S IRERERNABRAT 97305703 BEBREEEREZ—FER%
S ERRELCARDBRAT 80169232 BEBEREEEREZ—FER%
Richpoint Company Limited BEANTEEARAEZ—E@&
KATEZEEZ AT ZES
KG Investments Holdings Limited BBEATEERNEZ—FE/RE%
KGI International Holdings Limited BEBENEEENEZ—EB%
KGI International Limited BBERTESERNEZ—FER%
KGI Asia (Holdings) Pte. Ltd. BENSEEAREZ —EM&
KGI Securities (Singapore) Pte. Ltd. EBNEEENRNEZ—FEBEE
KGI Limited BERTEBEABEZ—FTER®K
Global Treasure Investments Limited1 BAEANTEERNETY T/
KGI Asia Limited BAERNSEENEZ—MER%K
KGI Investments Management Limited BEANSEENEZ—FFE@EE%
KGI Futures (Hong Kong) Limited BEANSAEANZEZ—EB%
KGI Capital Asia Limited BBEATEEREZ—FTERE
KGI Finance Limited BERNSEERNEZ—MEB%
KGI International (Hong Kong) Limited BERNSEENNE—FEB%
PT KGI Sekuritas Indonesia BERNEESEANEZ—FIEB%
RKRIEFEEZATZEEZA
KGI Hong Kong Limited BBERTEERNEZ—ERE
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KGI International Finance Limited BAENSEEANE T —FFEB%
KGI Asset Management Limited BENSESE NS Y—FRERE%
KGI Nominees (Hong Kong) Limited BEENTSEEASESY—FE/R%
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2. M5

. . BHERI R EEE(10 1E3E7T)
ko) REEH -
o= | % |
2023 ‘ 2024 2023 2024 2023 2024
MAFERFR 37,690 | 42,544 | 26,360 30,447 760.5 907.9
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FRERE - 0 0
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B5 REMETE W =E 25 REBXS 931 3.52
B REMEE W RE S HrEN:E 5 RSP 3 0.01
B REMEE W RE S EMNE 5 RS 1 0
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B REMEE W RE S HE 1,797 6.84
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EH1002276WFC 6.6 01/15/38 M/ H XS 854 3.25

EBESFREGTRNBIRAT 178



SIEZIK 10 FHMUEET ARATES ETF ES(BEEZRBKFIER NG FER)

» _ RETEE i
B5mEEHE D B LR (%)
(FrE¥®EHETT)

EH9116177C 8 1/8 07/15/39 HAABERZZ 790 3.01
BZ9564346UNH 6.05 02/15/63 HMABERZZ 786 2.99
ZH8171295BMY 6.4 11/15/63 AR/ HRZ SN 742 2.82
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EG2993269PFE 5.95 04/01/37 AT SHRS5F 344 1.31
ZD2443400ABBV 5 1/2 03/15/64 BB HRZ ST 336 1.28
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28
WFC 4 3/4 12/07/46 275, 894 - -
MS 5.597 03/24/51 244, 839, 843 0.38 1.51
WFC 5. 013 04/04/51 447, 543, 238 0.28 2.76
WFC 4.611 04/25/53 274, 474 - -
BAC 7 3/4 05/14/38 459, 849, 313 0.69 2.84
JPM 6.4 05/15/38 39, 031, 155 0.04 0.24
HSBC 7 01/15/39 216, 249, 763 0.85 1.33
C 8 1/8 07/15/39 477, 583, 551 0.47 2.94
IPM 5 1/2 10/15/40 326, 046 - -
GS 6 1/4 02/01/41 172, 084, 373 0.20 1.06
IPM 5.6 07/15/41 430, 883, 045 0.74 2. 66
JPM 5.4 01/06/42 323, 352 - -
BAC 5 7/8 02/07/42 98, 233, 387 0.19 0.61
MS 6 3/8 07/24/42 221, 005, 532 0.31 1.36
IPM 5 5/8 08/16/43 111,127, 984 0.27 0.69
WFC 5 3/8 11/02/43 333, 862, 760 0.54 2.08
WFC 5. 606 01/15/44 235, 685, 912 0.31 1.45
BAC 5 01/21/44 306, 591 - -
JPM 4.85 02/01/44 300, 754 - -
BAC 4 7/8 04/01/44 300, 530 - -
GS 4.8 07/08/44 290, 277 - -
WFC 4.65 11/04/44 275, 658 - -
BAC 4 3/4 04/21/45 289, 507 - -
JPM 4.95 06/01/45 297, 860 - -
GS 4 3/4 10/21/45 289, 333 - -
WFC 4.9 11/17/45 284,519 - -

it 3,491, 814, 651 21.51

E4)
HSBC 6.1 01/14/42 75, 558, 392 0.29 0.46
HSBC 6.332 03/09/44 152,127, 591 0.16 0.94

s 227, 685, 983 1.40

&% 3, 719, 500, 634 22.91

ko

28
ETR 5.7 03/15/54 52, 218, 729 0.23 0.32
AES 5.7 04/01/54 321, 994 - -
SRE 5.55 04/15/54 89, 496, 637 0.47 0.55
UNH 5 3/8 04/15/54 307, 440 - -
UNH 5 1/2 04/15/64 40, 229, 943 0.12 0.25
BRKHEC 5.8 01/15/55 75, 800, 956 0.16 0.47
PLD 5 1/4 03/15/54 306, 699 - -
BRKHEC 5.3 02/01/55 309, 586 - -
IBM 5 1/4 02/05/44 120, 893, 258 0.39 0.75
TAN 5.15 02/08/54 307, 053 - -
LLY 5 02/09/54 301, 823 - -
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LLY 5.1 02/09/64 $ 300, 081 -
ED 5.9 11/15/53 333, 743 -
KVUE 5.05 03/22/53 304, 238 -
KVUE 5.1 03/22/43 313,939 -
D 6 1/4 10/15/53 2178, 902, 583 1.58 1.
ATO 6.2 11/15/53 220,568,115 1. 26 1.
BMY 6 1/4 11/15/53 254,199, 834 0.58 L.
BMY 6.4 11/15/63 407, 556, 417 0.93 2.
SPG 6. 65 01/15/54 218, 848, 497 1.20 1.
DUK 6.2 11/15/53 163, 276, 587 0.67 L.
TMO 5. 404 08/10/43 44,175, 668 0.23 0.
COP 5.55 03/15/54 17, 966, 550 0.06 0.
COP 5.7 09/15/63 70,101, 422 0.32 0.
BRKHEC 5. 85 09/15/54 95, 824, 728 0.29 0.
MMC 5.7 09/15/53 328, 294 -
BRKHEC 6 03/15/54 135, 148, 949 0.81
INTU 5 1/2 09/15/53 171,528, 418 0.43
KVUE 5.2 03/22/63 302, 371 -
PSA 5.35 08/01/53 152, 167, 919 0.54
ENTERP 5.4 05/01/53 314,113 -
CMCSA 5.35 05/15/53 136, 847, 270 0.28
CMCSA 5 1/2 05/15/64 139, 401, 537 0.33
XEL 5.1 05/15/53 303, 533 -
MRK 4.9 05/17/44 302, 686 -
MRK 5 05/17/53 298, 959 -
MRK 5.15 05/17/63 299, 605 -
EXC 5.4 06/01/53 312,585 -
COP 5.3 05/15/53 303, 582 -
BRKHEC 5 1/2 05/15/54 307, 037 -
PFE 5.11 05/19/43 307, 876 -
PFE 5.3 05/19/53 264, 751,110 0.14 L
PFE 5.34 05/19/63 301,117, 721 0.25 L
EIX 5 7/8 12/01/53 159, 193, 438 0.70 0.
TRV 5.45 05/25/53 49, 586, 161 0.21 0.
BNSF 5.2 04/15/54 308, 982 -
DUK 5.4 01/15/54 47, 580, 734 0.16
PEP 4.65 02/15/53 286, 675 -
UNP 4.95 05/15/53 299,192 -
LLY 4 7/8 02/27/53 296, 078 -
LLY 4.95 02/27/63 294, 861 -
UPS 5.05 03/03/53 300, 534 -
SPG 5.85 03/08/53 330, 768 -
MMC 5. 45 03/15/53 316, 390 -
SRE 5.35 04/01/53 309, 366 -
TXN 5 03/14/53 299, 815 -
DUK 5.4 04/01/53 310, 482 -
UNH 5.05 04/15/53 29, 671, 282 : 0.05
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UNH 5.2 04/15/63 $ 294, 533 - -
PLD 5 1/4 06/15/53 308, 384 - -
XEL 5 1/4 04/01/53 305, 124 - -
MET 5 1/4 01/15/54 307, 558 - -
DUK 5.35 01/15/53 312, 001 - -
EXC 5.3 02/01/53 309, 530 - -
DUK 5.95 11/15/52 6, 678, 797 0.04 - 0.04
QCOM 6 05/20/53 412, 755, 641 1.00 2.54
ED 6.15 11/15/52 213, 690, 332 0.89 1.32
BRKHEC 5.385 12/01/53 30, 426, 145 0.09 0.19
ONCRTX 4.95 09/15/52 293,194 - -
DIS 4 3/4 09/15/44 294, 215 - -
DIS 6.65 11/15/37 145, 125, 175 0.32 0.90
DIS 6.15 02/15/41 121, 849, 211 0.56 0.75
DIS 5.4 10/01/43 2186, 533, 101 0.99 1.34
ABBV 4 7/8 11/14/48 294, 674 - -
CMCSA 4.7 10/15/48 281, 606 - -
CMCSA 4.95 10/15/58 284, 113 - -
CSX 4 3/4 11/15/48 288, 913 - -
EIX 4 7/8 03/01/49 285, 983 - -
UPS 5.3 04/01/50 101, 498, 887 0.26 0.63
DIS 4.7 03/23/50 291, 528 - -
BMY 5 08/15/45 303, 543 - -
ABBV 4.85 06/15/44 297, 157 - -
ABBV 4 3/4 03/15/45 292, 453 - -
S0 5 1/8 05/15/52 46, 035, 037 0.19 0.29
ICE 4.95 06/15/52 293, 339 - -
ICE 5.2 06/15/62 298, 598 - -
PYPL 5.05 06/01/52 302, 666 - -
PYPL 5 1/4 06/01/62 299, 182 - -
KLAC 4.95 07/15/52 297, 765 - -
KLAC 5 1/4 07/15/62 306, 909 - -
MET 5 07/15/52 296, 767 - -
UNP 4. 95 09/09/52 300, 321 - -
HD 4.95 09/15/52 298, 795 - -
ATO 5 3/4 10/15/52 329, 048 - -
LMT 5.7 11/15/54 49, 150, 408 0.15 0.31
LMT 5.9 11/15/63 191, 153, 108 0.75 1.18
MMC 6 1/4 11/01/52 133, 250, 538 0.76 0.82
UNH 5 7/8 02/15/53 155, 478, 321 0.24 0. 96
UNH 6. 05 02/15/63 449, 424,133 0.89 2.77
CMCSA 6 1/2 11/15/35 356, 483 - -
PFE 6 02/15/36 62, 249, 369 0.36 0.39
CMCSA 6. 45 03/15/317 31, 661, 800 0.05 0. 20
LMT 6.15 09/01/36 63, 749, 987 0.17 0. 40
PFE 5.95 04/01/37 232, 980, 122 0.34 1.44
BNSF 6.15 05/01/37 350, 469 - -
CB 6 05/11/37 348, 376 - -
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TRV 6 1/4 06/15/37 $ 352, 998 - -
KMB 6 5/8 08/01/37 58, 085, 913 0.22 0. 36
ED 6.3 08/15/37 347, 946 - -
BRKHEC 6 1/4 10/15/37 55, 341, 594 0.27 0.34
ENTERP 7 10/15/37 158, 929, 388 0.34 0.98
NUE 6.4 12/01/37 352, 247 - -
D 6.05 01/15/38 341, 656 - -
UPS 6.2 01/15/38 242, 845, 154 0.46 1.50
EIX 5.95 02/01/38 335, 429 - -
TGT 7 01/15/38 165, 036, 226 0.20 1.02
UNH 6 1/2 06/15/37 355, 463 - -
UNH 6 5/8 11/15/37 18, 398, 320 0.08 0.12
UNH 6 7/8 02/15/38 252, 048, 581 0. 62 1.56
ED 6 3/4 04/01/38 76, 502, 747 0.35 0.47
DUK 6.05 04/15/38 345, 072 - -
CB 6 1/2 05/15/38 49, 519, 575 0.23 31
PM 6 3/8 05/16/38 73,002, 794 0.14 45
DUK 6.4 06/15/38 28, 586, 773 0.08 0.18
DUK 6.35 08/15/38 351, 903 - -
D8 7/8 11/15/38 310, 842, 472 1.04 1.92
BRKHEC 6 01/15/39 334, 252 - -
COP 6 1/2 02/01/39 52, 647, 510 0.05 0.33
CSCO 5.9 02/15/39 231, 992, 376 0.34 1.43
PFE 7.2 03/15/39 421, 735, 744 0.44 2. 60
EIX 6.05 03/15/39 339, 245 - -
EPD 6 1/8 10/15/39 340, 804 - -
CSCO 5 1/2 01/15/40 330, 449 - -
IBM 5.6 11/30/39 328, 106 - -
ED 5 1/2 12/01/39 324, 333 - -
PEP 5 1/2 01/15/40 60, 117, 686 0.18 0.37
SPG 6 374 02/01/40 362, 008 - -
EIX 5 1/2 03/15/40 319, 668 - -
EPD 6. 45 09/01/40 137, 890, 814 0.65 0.85
BNSF 5 374 05/01/40 336, 128 - -
CSX 6.22 04/30/40 82, 020, 498 0.35 0.51
CSX 5 1/2 04/15/41 10, 084, 440 0.06 . 0. 06
TRV 5.35 11/01/40 321, 672 - -
EPD 5.95 02/01/41 336, 322 - -
HD 5.95 04/01/41 118, 791, 743 0.35 0.73
BNSF 5.4 06/01/41 322, 443 - -
CAT 5.2 05/27/41 321, 141 - -
AMAT 5. 85 06/15/41 68, 935, 347 0.34 0.43
EPD 5.7 02/15/42 326, 591 - -
EPD 4.85 08/15/42 295, 701 - -
ENTERP 5 5/8 03/15/42 324, 865 - -
KKR 5 1/2 02/01/43 313, 661 - -
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EPD 4. 85 03/15/44 $ 293,713 -

BNSF 5. 15 09/01/43 312,935 -

HD 4 7/8 02/15/44 299, 927 -

CMI 4 7/8 10/01/43 300, 212 -

EIX 4.65 10/01/43 283, 303 -

PM 4 7/8 11/15/43 293, 457 -

MET 4 7/8 11/13/43 297, 142 -

LM 5 5/8 01/15/44 48, 082, 574 0.27 0.30
EPD 5.1 02/15/45 301, 981 -

BNSF 4.9 04/01/44 300,016 -

BRKHEC 5.15 11/15/43 311, 331 -

CAT 4 3/4 05/15/64 282, 092 -

PRU 4.6 05/15/44 286, 045 -

BNSF 4.55 09/01/44 285, 740 -

EPD 4.9 05/15/46 292, 023 -

ABBV 4.7 05/14/45 290, 117 -

QCOM 4.8 05/20/45 295, 852 -

D 5.1 06/01/65 44, 524, 018 0.30 0.28
CMCSA 4.6 08/15/45 281, 402 -

MET 4.6 05/13/46 285, 346 -

LMT 4.7 05/15/46 292, 833 -

UNH 4 3/4 07/15/45 289, 274 -

BNSF 4.7 09/01/45 289, 533 -

PLD 5 01/31/35 319, 7170 : -

UNH 5 1/2 07/15/44 318, 336 -

UNH 5 5/8 07/15/54 319, 104 -

UNH 5 3/4 07/15/64 319, 028 -

APQ 5.8 05/21/54 78, 746, 767 0.32 0.
UPS 5 1/2 05/22/54 320, 272 -

UPS 5.6 05/22/64 26, 421, 062 0.14 0
CMCSA 5.65 06/01/54 149, 457, 157 0.39 0
BNSF 5 1/2 03/15/55 90, 516, 294 0.22 0
XEL 6 06/01/54 285, 534, 825 1.43 1
HCSERY 5 7/8 06/15/54 66, 640, 394 0.21 0
HD 5.3 06/25/54 314, 700 -

HD 5.4 06/25/64 3,142, 544 0.02 0.
ONCRTX 5.55 06/15/54 217, 789, 987 0.12 0
XEL 5 3/4 05/15/54 117, 074, 251 0.48 0
KO 5.3 05/13/54 317,194 -

KO 5.4 05/13/64 34, 694, 304 0.07 0.
ED 5.7 05/15/54 326, 378 -

BMY 5 1/2 02/22/44 324, 832 -

BMY 5.65 02/22/64 316, 102 -

CMI 5.45 02/20/54 94, 867, 319 0.30 0
CSCO 5.3 02/26/54 42,370, 963 0.07 0
CSCO 5.35 02/26/64 148, 066, 591 0. 47 0
ABBV 5.35 03/15/44 164, 478, 013 0.69 1

~10~



BERTaH

& ] BEZ B EEEEE S
# & # #& () 1134#12A318 1134128318 1134128318
ABBV 5.4 03/15/54 $ 75, 549, 065 0.08 0.47
ABBV 5 1/2 03/15/64 98, 248, 679 0.21 0.61
XEL 5.4 03/15/54 316, 745 - -
HON 5 1/4 03/01/54 307, 903 - -
HON 5.35 03/01/64 20, 569, 025 0.10 0.13
i ~ 10, 728, 181, 050 66. 08
BANE
CSLAU 5.417 04/03/54 309, 018 - -
BHP 5 1/2 09/08/53 90, 754, 786 0.35 0.57
RIOLN 5 1/8 03/09/53 302, 955 - -
CSLAU 4 3/4 04/27/52 281, 160 - -
CSLAU 4.95 04/27/62 282, 436 - -
BHP 5 09/30/43 306, 915 - -
et 92, 237, 270 0.57
mEX
BNCN 4.7 09/20/47 282, 849 - -
BNCN 5. 968 03/04/54 142, 699, 695 0.45 0.88
N3 142, 982, 544 0.88
L
ABIBB 5.55 01/23/49 324, 028 - -
ABIBB 5.8 01/23/59 162, 703, 932 0.24 1. 00
ABIBB 8.2 01/15/39 502, 466, 676 0.98 3.10
ABIBB 4.9 02/01/46 297, 092 - -
ABIBB 4.9 02/01/46 298, 768 - -
N 666, 090, 496 4.10
HE
AZN 6.45 09/15/37 154, 768, 977 0.16 0. 96
GSK 6 3/8 05/15/38 65, 082, 068 0.07 0.40
it 219, 851, 045 1.36
BB
TTEFP 5. 488 04/05/54 138, 016, 754 0.25 0.85
TTEFP 5. 638 04/05/64 192, 034, 617 0.49 1.18
it 330, 051, 371 2.03
N 12,179, 393, 776 75. 02
#E st 15, 898, 894, 410 97.93
BATAER 1, 266, 511, 889 7.80
A F ARG HEZ SR ( 930, 599, 116) ( 5.713)
SEA $ 16, 234, 807, 183 100. 00
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e EA ( 63, 000) -
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# M A3t ( 18, 349, 487) (__0.11)
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FEXBHEEMER ( 1,109,617,702) ( 6.84)
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