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0, - -
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A2 # 3] | N/A| N/A| N/A| N/A| N/A | -253 | -559 | 497 | 625 | 1.90

375 | AD%73 | N/A| N/A| N/A| N/A| N/A | -266 | -5.65 | 498 | 627 | 1.97
% | N2# 4] | NJ/A| N/A| N/A| N/A| N/A | -263 | -5.60 | 487 | 636 | 1.80
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A2 %3] | N/A| N/A| N/A| N/A| N/A| 029 |-1491| 4.83 | -032 | 6.24

4= AD #3] | N/A| N/A| N/A| N/A| N/A | 030 |-1490 | 481 | -024 | 6.12
N2 # % | N/A| N/A| N/A| N/A| N/A | 019 |-14.83| 483 | -032 | 6.24

ND # %] | N/A| N/A| N/A| N/A| N/A | 030 |-1490 | 481 | -037 | 6.26

s | A2#8%] | N/A| N/A| N/A| N/A| N/A | 267 | -14.88 | 1.75 | -3.33 | 3.67
% | AD#E4) | N/A| N/A| N/A| N/A| N/A | 260 |-14.64 | 191 | -3.67 | 3.59
(& | N2# 4 | NJA| N/A| N/A| N/A| N/A | 258 |-1473 | 1.86 | -3.33 | 3.55
) | ND# 3 | N/A| N/A| N/A| N/A| N/A | 259 |-1456 | 1.76 | -3.40 | 3.60
o A2 #3) | N/A| N/A| N/A| N/A| N/A | -0.10 | -15.98 | 298 | -1.45 | 5.76
(‘5@ AD #3] | N/A| N/A| N/A| N/A| N/A | -021 | -16.07 | 3.05 | -1.64 | 5.79
) N2 # 4 | N/A| N/A| N/A| N/A| N/A | 019 |-1590 | 3.09 | -1.33 | 5.74
ND # %] | N/A| N/A| N/A| N/A| N/A | -0.11 | -16.09 | 2.93 | -1.37 | 5.80

425 | A2#8 4] | N/A| N/A| N/A| N/A| N/A | 427 |-1219 | 746 | 222 | 9.34
% | AD#E4] | N/A| N/A| N/A| N/A| N/A | 417 |-1191| 755 | 236 | 9.07
(& | N2# 4 | NJ/A| N/A| N/A| N/A| N/A | 512 |-11.91| 758 | 238 | 9.30
) | ND#E3 | N/A| N/A| N/A| N/A| N/A | 472 |-1198 | 7.91 | 212 | 9.36

FH KR ¢ Lipperfia(114/12/31) » # & Iy 2 fFIU -

(Z)aFRPEINEp - F AR EEFTARERT=ZB ~» B~
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—ENZENTENLEZ AL P ARE 2 R R (%)
VN Z B 2B - & zE I - & PEE
P
A2 #E] 1.30 4.92 -0.73 12.40 8.37 NA 8.80
s D #23 1.28 4.90 -0.68 12.44 8.20 NA 8.66
N2 %7 %] 1.31 4.83 -0.73 12.42 8.17 NA 8.60
ND #7 % 1.28 4.90 -0.68 12.43 8.19 NA 8.65
A2 53 -0.40 -0.10 3.04 7.07 -3.43 NA -1.60
. AD %] -0.34 -0.02 3.04 7.11 -3.44 NA -1.57
T ewy | 040 0.00 3.04 7.07 343 | NA | -1.60
ND #7% -0.34 -0.02 3.05 7.11 -3.44 NA -1.56
A2 #E] -0.96 -1.28 0.22 -1.39 -10.12 NA -7.51
Aos % | AD %A -1.07 -1.38 0.15 -1.76 -10.23 NA -7.58
(#'%) | N2 %3 -0.96 -1.18 0.22 -1.39 -9.94 NA -7.51
ND #7% -1.06 -1.37 0.16 -1.61 -10.11 NA -7.46
A2 #E] -0.53 -0.32 2.42 3.90 -7.81 NA -6.71
BE (g | AD % -0.56 -0.28 2.39 3.75 -8.44 NA -6.94
%) N2 %74 -0.53 -0.21 2.41 4.12 -7.62 NA -6.51
ND #7 % -0.56 -0.28 2.39 3.90 -8.22 NA -6.90
A2 5% 0.17 1.22 5.64 15.75 12.39 NA 15.87
4 ZEH | AD #77) -0.02 1.01 5.41 15.53 12.40 NA 15.82
(&%) | N2#3 0.17 1.12 5.66 16.30 12.96 NA 17.47
ND #g 4] -0.01 1.04 5.58 15.99 12.47 NA 16.56
AL kR ¢ Lipperi®4p(115/3/31) » K = IR G AL o &2 > p 5109#£10% 6P
() BTTERLERAEZP Y 5 ¢
ER 110 111 112 113 114
v 1.78% 1.78% 1.78% 1.77% 1.77%
PR EESATLERORTEFHLG " (ol WL EES A LA
GrrtEL B — I R REFE AR R E) Jlff’ﬁ—_'xizi A B2
109& B2 3% Fitadgp kS0P P (109/10/06)% % & A2 § * % -
(I) BT ERFERRERE AL £ ¢
Bl E R 105|106 (107|108| 109 110 111 112 113 114
AD #E 3] 374 %3 i NA | NA | NA [ NA | 0.0384 | 0.4608 | 0.4608 | 0.4554 | 0.4322 | 0.4318
ND #F2]#74 %3+ % | NA|NA|NA|NA| 0.0384 | 0.4608 | 0.4608 | 0.4554 | 0.4322 | 0.4318
AD %73 % A3 i) NA | NA |NA [NA| 0.039 | 0.4680 | 0.4680 | 0.4607 | 0.4009 | 0.3794
ND %53 % %3 NA | NA |NA [NA| 0.039 | 0.4680 | 0.4680 | 0.4607 | 0.4009 | 0.3794
AD #F7] 4 % % (&% )3 % | NA | NA | NA | NA | 0.0566 | 0.6792 | 0.6593 | 0.5403 | 0.3205 | 0.2746
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ND #F 3] & * % (#'&)3* % | NA| NA [ NA | NA | 0.0565 | 0.6780 | 0.6581 | 0.5393 | 0.3204 | 0.2757
AD #E 3R (# %)% | NA|NA|NA|NA| 0.0389 | 0.4668 | 0.4668 | 0.4588 | 0.3172 | 0.3575
ND #E 3] /2% (&%) % | NA | NA | NA | NA| 0.0389 | 0.4668 | 0.4668 | 0.4588 | 0.3172 | 0.3575
D#FAlm 20 (8% )3 % | NA | NA | NA | NA | 0.0741 | 0.8892 | 0.8693 | 0.7567 | 0.6537 | 0.6256

D#FAlm 257 (&) % | NA| NA|NA|[NA| 0.074 | 0.8880 | 0.8681 | 0.7558 | 0.658 | 0.6293
HpoA/as37drohsa>p 51092107 6 -
DR ERIAEL GPFARFL FALEFLE KT A g
BerFL I T LORATER T AMESRFH A IR P ek
;ﬁ—;J-EL [ft4r= )] > "7 1 2B FABERILA o
Es BT EREASERP I T - T AELAEIPR Y RESTR
£vI 2 EIP LA CAATGELIFEINF 24
) s N HEFHFG A
S 4308 d X b £ >
i(p FowE ;—€F @Pi b i
e ?3%;+?’ P 50 (374 Ee
pE EXT LA &0 WETES ¥k | o
=)
R % Hw &3+ (F®) | (%)
CITIGROUP GLOBAL 0 325,710.79 0 325,710.79 0 0
MARKETS INC
WELLS FARGO 0  254,099.40 0 254,099.40 0 0
114 (SECURITIES LLC
BMO CAPITAL 0  208,499.56 0 208,499.56
ER 0 0
MARTETS CORP
J.P. MORGAN SEC'S - 0 182,392.26 0 182,392.26 0 0
FIXED INC.
MERRILL LYNCH 0| 165,138.95 0 165,138.95 0 0
CITIGROUP GLOBAL 0 201,415.92 0 201,415.92 0 0
MARKETS INC
AR
MITSUBISHI UFJ 0 183,063.40 0 183,063.40 0 0
(115 #) |SECURITIES (USA) INC.
# % 7] [J.P. MORGAN SEC'S - 0| 128,577.71 0 128,577.71 0 0
e p 4 [FIXEDINC.
4 GOLDMAN SACHS AND 0  100,820.35 0 100,820.35 0 0
* lco (NY)
MARKETAXESS CORP 0 81,222.26 0 81,222.26 0 0
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115 # 31 p
i %3P £ ERE ik gf\iﬁfﬁ * if :f;";
;‘; # 2 CIO A EH L & £-A2 114/1/17  |15,392,655.01 170,746,440 11.09
;‘ ;jﬁg CIO AFE 5 % & £-N2 A 114/1/17 |16,678,177.63 184,994,974 11.09
;‘ ; )%‘g CIO AF £ 3§ & £ £-AD 114/1/17  |4,660,560.93 50,265,518 10.79
;‘ ; )%:IE"‘ CIO # € % & £-ND 114/1/17  |6,590,068.22 71,074,194 10.79
i:; #I2CIOAMEH LA A2 114/1/17 |514,788.08 188,022,050 11.42
i:; I CIO A EH K A £-N2 114/1/17  |749,320.97 273,676,069 1142
i:; ® I CIO A E % 4 £-AD *|114/1/17  |9,653.58 31,900,784 1113
i; EICIOMEH & & £-ND *l114/1/17  |248,029.90 88,234,879 1112
i;z%)uo HEH LR E-A2 114/1/17  [1,104,960.26 23,952,698 1163
,j:,; ,%fij)ao AHEH 2 & N2 114/1/17  [1,550,141.26 33,538,579 1160
i;;?g?)ao AHEH L 4 £-AD *l114/1/17  [238,745.49 4,883,706 10.97
i;;?fz‘)c'o AFEH £ 4 £-ND 114/1/17 [1,981,415.44 40,587,960 10.99
i;;?z_)ao HEHL L&A 114/1/17 |741,833.43 37,773,492 1101
i‘ ;xzfi‘)ao AHEH L2 & N2 114/1/17  |1,721,542.31 87,882,691 11.08
i‘ ;1 ,%fi‘)ao AHEH £ & £-AD 114/1/17  [132,002.17 6,624,018 10.85
i‘ ;1 %fﬁ’;‘)c'o AFEH % & £-ND 114/1/17  [294,880.60 14,790,582 10.85
;i;;;;);g CIO &5 % & £-A2 ) 114/1/17 |147,815.60 36,284,353 11.20
;%z‘?‘ CIO AF & 5 % & £-N2 ®l11a/1/17  |185,999.22 45,722,179 1122
;%z‘?‘ CIO 4F £ 3 & 4 £-AD N 114117 [36,24045 8,621,069 10.86
:’;%z% CIO AF £ % 2 £-ND #1417 |181,741.36 43,365,127 10.89
;‘;} )%g CIO # & 572k £-A2 114/6/2  [3,608,941.70 41,689,745 1155
;‘;}fﬁﬂ CIO AF £ 5574 £-N2 114/6/2  (2,240,712.54 25,884,527 1155
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fﬁ?ﬁxﬁ) B ogx AN (%
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g ) —
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i _
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i _
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L2 R COAFE 2 & £-ND " AT 10809 [52,558,817.40 544,200,194 1035
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i;zg)uo AFE R A 2N2 R AE3I(S 114/8/29 |359,468.88 6,791,602 1013
j‘b;zi)c'o AHE R R EAD P FANB )y eng  |1,084,474.36 19,788,407 0.7
i —; Ez_)uo E R A END P A3y 609 (1,375,607.28 25,079,002 075
:: ;j;i)ao WEF= R EA2 (4809 |338,498.24 15,611,634 097
i‘;;%f'o HEF=REN2 AR 14800 [479,417.73 22,084,296 0,06
i‘;zfﬁ)uo AHE R A £-AD P FAN 1) e 09 |689,793.43 31,270,387 .50
i‘;zi)c'o AHE R R END 2 B304 809  |1,808,845.12 82,014,702 .50
;;Z )IE‘" CIOMEFR= 2 &-A2 RHUOR| 111509 |24,481.04 5,384,240 10,04
;%Z;ﬂ CIOHE R 2 EN2 RHUCR 1478129 [27,405.01 6,041,719 10.03
;%Z )g CIOAE = & £-AD 7 B3GR 1478700 [43,439.52 9,351,546 0.53
;%Z;ﬂ CIOAFE #= & £-ND " B2 (2 118190 |244,856.96 52,861,765 .55
Lo i f I:'é Ii; FEREREA 13 [32447,83085 [323310956 0.6
g‘ Zjﬁ i};i)’ EFAFERERENY 10173 2060542650  [205,310,503 0.6
i‘;fi’; Ti) EFASRREREAD 1yn1/s [1323517695  [129,532,309 0.7
f‘;f?lmé Tf;) EFASRAEAEND yn1/3 |ageos60271  [476,578,395 0.7
fi;; :?(i i)Iji EFASEAERERAY 4113 (87346106 268,338,263 061
/‘i;; gﬁi i;ﬁ EFAFERERENY 4n1/3 [527,372.93 162,026,711 061
?;0;?(;; ijﬁ LFAFLREREAD 140173 [371,099.58 111,989,991 014
j\;‘;; (Ii f\jﬁ PEFAFRAREREND 4173 |720,951.47 220,283,808 9.4
g‘% f?(ﬁ igxz )ﬁ FAFEREREA 113 [32171,868.80 |60,851,853 045
‘i; f(ﬁ i;-i, . EFASLEERENY 001/3 (1702045300 33,964,504 046
? ; j?(@ ig;f FAFLREREAD 140173 |18665750.88  [34,890,974 034
f‘ﬁj?f: i:g,ﬁ) FAFLIERAEND 0113 [32,209,781.03  |60,274,808 035
;; )rw' ARG LR EAL RHUGT 15553 |160,706,60000  [1,696,436,970 10,00
(;;: = ;‘“ EHAGAEREN2 B 5305 11480300000 (147,975,127 10.00
ééﬁ zi'; ;E—l BHRGACEREAD Y EA 0003 (39 357,000.00 393,424,131 10.00
(;T ;;;;w EHRRGAEAEND T A 0003 (5104800000 [210,401,084 10,00
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L s ask i jed A £-A2 A3

2) “l115/3/23  [2,205,491.40 707,523,956 10.03
(Z:)%-IE EHRGAEAEN2 AN 0003 1102,140.00 32,766,627 10.03
él?ﬁﬁ EHRGAEREAD T A 003 (53445070 171,452,344 10.03
(Z";)%Im EHRRGAEREND T A 0003 [225,950.00 72,484,995 10.03
i;f:g;m EHRGREREAL RHUP 116553 |18201865620  [364,715,914 0,06
(é‘; :jﬂ:g )& MRl E A EN2 R 0503 |6,140,000.00 12,243,602 0,06
(é‘; :jﬁtg )ﬁ HREfE A £-AD ? fe 115/3/23  |44,028,697.02 87,796,510 9.96
:’;1 j;; )}‘ WA REAEND AN cnns 11342000000 26,772,129 0,06
;;] (L’:;i? FEFEREAEAL B iogrs/an |7,147,155.83 82,629,263 1156
;;] (V;I;‘};f CREFEREAEN2 5031 |71,550,380.62 826,701,619 1155
;: 1 (V;I;i;:f FREFEREREAD T 0031 |168,855,805.68  [1,020,214,466 6 04
;: K (i’: :j; HARFE &G EREND " 00rei31 |1,016,635,525.93 [6,142,916,557 6.04
;‘1] (?ifﬁi TG EREA B 0src31  |185,376.15 67,720,483 1149
; %4 éi)i HART #5FEREN R o0/0/31 |1,025,248.07 374,602,795 1143
ﬁ—i;‘l (ﬁi%% HARFRAGZREAD T y00/6/31 [1,290,167.59 246,948,786 c 0
ﬁi’z‘l (g i%j)% HARTF R SREND 70031 |16,943,802.68  |3,242,959,955 c 03
; %,] (%Ti‘il:%:;? FHREREREA Hioge31  |543,263.33 27,237,978 10,84
;;m] ﬁiij}gx 5) FEAGEREN2 R 00031 [2,220,296.62 111,187,916 L0.83
;; 2 ﬁ%iﬁg?ﬁ FEafEREAD 5031 (3,080,970.50 79,356,666 o)
ﬁ-j;i:‘l (v i%?g:f Fesf s RAEND "\ o1 |27,17085433  |701,395,586 c og
;; i;%g;k’*" FHREREREA Hies31 (6124723 13,938,987 1035
;:] (??;‘EZ’T’ FEFEREREN2 R yge31 |229,258.75 52,402,065 1043
;; 1 é%;ﬁ;hﬁ FFREFEREAD " o1 [352,591.39 42,475,635 <o
ﬁi;l (riif;;hﬂ FEHaRERAEND T 0031 |a,502,506.77 550,811,476 47
;;;I (g?fifgj PR ERE-AL ] 108/5/31 |861,868.04 22,650,314 14.09
;;:,] i 1; j:';j; ,;f)” FFREREAEN2 R 50631 958,729.29 25,145,128 1407
;: 1 (i ?;?;f 3;;: 5‘ FEEFEREAD T 0031 [3716,694.05 39,918,198 6
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ﬁj\’zl(ﬁﬁiﬁg;??iék #EAEEND 108/5/31 |28,497,706.82 304,442,825 573
= ;;ﬁlff FlRlsLFasL-A2 A4t 108/10/31 |1,092,032.02 14,807,450 13.56
1}(;;;%? Flels LT AREN2 B4 108/10/31 |11,769,350.80 159,597,594 13.56
) (;;;Z? Flel s LEAALAD © 108/10/31 [10,109,017.41 96,525,706 955
;ééﬁf FleLsLFa44ND 7 108/10/31 |57,951,431.08 553,086,460 954
2 (?i’%ij;)’{ LILFAAEA DA 108/10/31 |205,239.38 6,614,935 17.8
i‘,] (1;;;{; ?é?;;f‘ PEFAAEN A 108/10/31 |644,808.62 21,457,648 17.85
;\J (; éiﬁ Zﬂ){ SEETAREAD O p 108/10/31 (2,579,461.95 48,271,673 10.03
"Z\J (;; ?i EZ@Q{ LIELTAAEND 7 108/10/31 [11,871,410.37 225,940,706 1021
,‘z (2 ;1;?2)( LPLTAREAD " e 108/10/31 |1,853,875.63 70,567,644 823
,‘3: gf;;?w( LIELTAREA A 108/10/31 |96,053.63 24,368,220 1158
; ((;ff;;?ﬂi LIELTAREN AA 108/10/31 [167,042.42 42,458,461 11.60
;((;f;,;{% LILTAAEAD 108/10/31 |263,198.49 47,214,261 819
;&;ﬁ;ﬁé@?ﬁ LPLFAAEND O 108/10/31 |2,416,596.45 431,649,444 815
;:;f)ﬂ? Flels 2R AR £-A2 1A 108/10/31 |114,298.73 47,209,098 12.92
;( R ﬁ%@f@f LIEFTAAEND * 108/10/31 |15,379,854.78 583,615,238 821
;évf)ﬂ? Flels LT AREN2 B4 108/10/31 |464,622.04 191,932,907 12.92
;‘J(;f?? Flel? LR AREAD * 108/10/31 |570,034.70 165,199,757 506
;‘](”;i?? FleLPLFAAEND * 108/10/31 |4,871,033.92 1,411,669,929 506
;‘] ( N ri%? ?;;" LILTAREA AA 108/10/31 |393,773.70 22,152,985 1217
E] : %Iii?;ﬂ){ LEETAREN A 108/10/31 |2,186,464.88 122,838,263 1215
‘i ) V;I; (TEE;’; PRFEEF AL 108/12/19 |3,362,628.66 40,746,222 1212
|3\2q,,g§if (frjg f’; PRFEEF RS 108/12/19 |5,518,824.99 66,821,077 111
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j‘; f?% (T j:)i%#‘%’t FEAREEE 0810719 (23322121 49,675,068 666
S\Dﬁ ’jﬁ:ﬁiﬁf:f%bﬂ AR 108/12/19 (2,123,724.30 452,288,249 666
Ag‘;;;iffg} ﬁ,:ifxﬁ) FR SRS R E 0871210 [261,852.26 13,192,002 10.89
g\zq;zf_;j ? f:ﬁ ft’i@iﬁ)\ FEAR SR & 0812/19 [701,249.37 35,117,302 1083
/j‘D% ;;%T?f; F,,;i;‘g FEAF SR E 0871219 (70944895 20,332,936 620
z‘ D% ,fﬁ:ﬁiﬁf?; f g::; FESR SR E 081219 [5,315,212.41 151,325,058 616
;Eﬁifjiﬁg’: ;’ AEEAE S AR 108/12/19 |(31,324.11 7,167,304 10.4
g‘ ) %jf%j( ES}; g ;’g‘ FRSR SR & 0812/10 (12377978 28,618,291 1055
g‘ ) ?ﬁ( ,Z }; é: ; AT FER SR E108/19/19 [102,002.92 13,881,151 61
g‘ ) %ﬁ%j%z lg: &) FEESR SR E108/19/19 [719,695.10 97,402,906 618
g‘zqiif& ﬂ*i; ;)“ FEAR SR E 0812719 (12501460 3,076,671 1390
,j‘;/fi%( Hj’zi ; FREF SR £ 0871010 [a6s,124.21 11,930,848 1379
i‘; jﬁ;’rif(% s r,f; ; FESR 5B E 0812719 (1,220,209.65 14,191,816 624
,j‘ DA’ f&giﬁfifﬁ ) ST E SRR £ 10871219 [7,549,805.53 87,558,221 6.2
;;:;;T TR SR EA2 M 10o/10/6  [2942264725 (320220272 10,88
i;?if TR R AEN2 Ml hom0/6  [31,127,20070  [338,180310 10.86
; ,fj; M’;’ TR RERSREAD T 0000/ |21,94649745  [181,677,819 -
j,‘] (;:;Ii:f FRSHE B END TP 00/10/6  132,373,242.95  [1,096,179,637 5.8
;(;ﬁﬂi FeedeE § R EA2 R 09/10/6  [315,159.81 99,196,848 0.84
;(}_fg)ﬂi EPRedeE R R &N A 00106 |1,193,319.60 375,521,046 0.84
;(ié?‘i FPeede R B R A EAD T I 100/10/6  [585,867.19 139,763,834 a6
; (";ilf"i FCHE R EREND TP 00/10/6  |a,438,026.68 1058526266 |, .
;‘] (1 . gi%;;? “AeE§EAEA2 M 09/10/6  [250,625.81 10,707,288 024
;( . Vi%;:;;* CAeE R EAEN2 2 00/10/6  [1,958,348.53 83,643,876 024
i](; Viﬁj@;i" CACE R EBEAD Tl 00/10/6  [017,980.23 28,714,687 676
; ( fi%iz:;i‘ AR EREND T 00110/6  [10,069,487.60 (315,377,639 677
;‘J CE@%ZT# AR R EAEA2 M i09/10/6  [72,605.33 14,828,036 0.3
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i\'l (Tﬁijfé;? PegEREAL '|109/10/6  |220,995.46 45,228,263 0.4
j\]; Eﬁfg;“ﬁ AR SR “l109/10/6  |71,638.12 11,138,353 10
j'\l(;';ii‘j;;g? Profeif =2 109/10/6 |811,674.92 126,330,144 210
g‘]F ., rii;;f iR E ‘l109/10/6  [511,398.31 11,065,868 1161
3\1(1 ., Viig:;? SleEREREN2 A 091006 [509,419.24 11,179,096 .
;; éfj"?%’;g CRERE “|109/10/6  |535,686.01 7,137,127 14
jTJ F é%;:;;g CRERED “l109/10/6  |2,423,620.08 32,541,672 22
;; ;] Eézﬁ Stk ‘1110/3/19  3,810,965.34 48,028,755 12.60
; :] iéi@ PR A ‘1110/3/19  |2,648,041.88 33,384,967 61
;: x g;;ifl Bat el 110/3/19 |14,564,913.16 (122,037,513 538
;; ?':l iéiﬁl S htal 110/3/19 [13,702,563.26  |114,793,160 538
a;:] é‘fj RART * 50 ‘|110/3/19  |48,503.75 17,404,639 1129
;% A (iﬁj MAET 20 *1110/3/19  |80,945.67 29,051,903 1199
;; T:I i%? RZLRTE % o 110/3/19  |447,636.36 106,003,095 40
;; ;] (g ?%j‘ RZT S+ i 110/3/19  [367,345.93 86,976,562 40
;; (% jii.];;" A * 11073719 |290,780.47 14,067,398 1046
;; ﬁ%i&ﬁ;’i [l * 11073719 |301,975.48 14,621,911 1047
;; ﬁ%;@f?f [l 110/3/19  [888,124.65 28,281,709 .55
ﬁ?:;;l (V i%iii];:); B 110/3/19  |1,110,136.45 35,291,769 .57
;;:‘] (r;%%ﬁg;q; [ ‘l110/3/19  [3,230.39 739,262 1045
;; Z;%;i’?’ﬁ [t ‘|110/3/19  [53,612.24 12,467,441 L061
;ﬁ ;] (L?:}%ﬁi’?’ﬁ [l 110/3/19  [57,422.75 8,782,704 6 o8
;; ;] z ZI{%;%T’% ARel 110/3/19 [37,639.75 5,740,565 695
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DELTA AIR LINES INC 7.375%

15TAN2026 5 - 33,530,673 - 014 . 071
KINDER MORGAN

INCDELAWA SER GMTN

(REG) 7.75% 15JAN2032 29,237,803 20 843 422 0.08 0,08 0.67 0.63
EMLINK MIDSTREAM

PARTMER (REG) 5.45%

O1TUN2047 - 4,135,317 = 003 . 0.0
ENTERPRISE PRODUCTS

OPERATING LLC (REG)

7.55% 15APR2035 75,376,641 76,564,339 0.50 0.50 1.72 162
JPMORGAN CHASE & CO

VAR 25IUL2033 - 31,929,351 - 0,02 - 0.67
MPT OPER PART 5%

1SOCT2027 - 20,837,526 - .05 . 044
WILLIAMS COMPANIES INC

5.75% 24JUN2044 15,643,368 15,913,077 008 0,08 0.36 034
AMGEN INC 5.25%

DZMAR2033 9,610,661 5,609,294 0.0 .01 0.22 0.20
CW5 HEALTH CORP (REG)

5.25% IDTAN2031 2,600,367 2,565,312 001 0.01 0.06 0,05
DARDEM RESTAURANTS INC

(REG) 6.3% 100CT2033 17.610,503 17,711,161 010 010 0.4 0.37
HYUNDAI CAPITAL

AMERICA SER REGS (REG

5) 5.8% 01 APR2030 9,389,423 9,536,804 0006 0.0 0.21 0.20
HYLUNDAL CAPITAL

AMERICA SER REGS [REG

5) 6.2% 21SEP2030 10,735,114 10,921,842 006 0.06 0.24 023
KEYSPAN GAS EAST CORP

SER REGS (REG 5) 5.99%4%

aMARZI0II 24,339,379 11,138,989 015 0,07 (.55 0.24
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PENSKE TRUCK
LEASING/PTL SER REGS
(REG 5) 6.05% DIAUG2028  § 6,223,402 6,412,682 0.402 0.02 0.14 0.14
ALLY FINANCIAL INC VAR
26IUL2035 21696494 21,561,540 0.09 0.09 0.49 0.46
FLEVANCE HEALTH INC
(REG) 5.375% 15JUN2034 16.257.647 16,261,935 0.05 0.05 037 0,34
BOEING CO 2.95% 01FEB2030 14,903,620 14,635,705 0.07 0.07 034 0.31
BROWN & BROWN INC (REG)
5.65% 11JUN2034 17,249,610 0.09 . 0.36
CDW LLC/CDW FINANCE
(REG) 5.55% 22AUG2034 12,607,000 21,570,959 0.07 0.11 0.29 0.46
CNO FINANCIAL GROUP INC
(REG) 6.45% | 5TUN2034 19,641,055 19,998,165 0.08 0.08 0.45 0.42
CVS HEALTH CORP (REG)
5,74 01JUN2034 16,403,447 16,123,876 0.04 0.04 038 0.34
CAPITAL ONE FINANCIAL
€0 VAR 26JUL2033 . 24,233,739 0.07 - 0.51
CELANESE US HOLDINGS
LLC (REG) 6.7% 15NOV2033 16,619,585 17,036,925 0.02 0.01 0.38 0.36
CNO GLOBAL FUNDING SER
REGS 4875000 %
10DEC2027 5,257,844 5,388,347 0.04 0.04 0.12 011
ENERGY TRANSFER LP (REG)
5.6% 01SEP2034 21,724,730 0.05 . 0.46
META PLATFORMS INC
(REG) 5.4% 1SALG2054 9,813,172 10,656,753 0.01 0.01 0.22 o
META PLATFORMS INC
(REG) 5.55% | SAUG2064 11,996,670 13,151,506 0.01 0.01 0.27 0.28
FLEX LTD (REG) 5.25%
15JAN2032 - 24,244,139 0.15 . 0.51
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FORD MOTOR CREDIT CO
LLC 6.125% 0EMARZO34 5 31,965,043 32,088,504 0.06 1153 0,73 (.68
GENERAL MOTORS CO[RECG)
5% DIAPR203S 10,802,964 10,757,694 .05 [LX1 025 0.23
GEMERAL MOTORS FIMNL CO
(REG) 6.1% 07JAN2034 16,673,572 16,655,943 003 0.03 038 035
GEMERAL MOTORS FINL CO
(REG) 5. 75% 04FEB2051 4 465,256 4 485,468 0,02 0.01 .00 0.09
GENERAL MOTORS FINL CO
{REG) 5.95% (MAPR2034 10,7 10,082 10,715,750 0.03 003 .24 0,23
JEFFERIES FIN GROUP INC
(REG) 6.2% 14APR2034 26,417,550 26,882,323 0.0z 0,05 0.60 0.57
KROGER CO (REG) 5.5%
1 58EP20054 - T.571,868 - 0.01 - 0.Lé
KROGER CO (REG) 5.65%
1 55EP2064 - 7,570,380 - 0.02 - 016
LABORATORY CORP OF
AMER 4.550000 %
O1APR2N32 - 2,479 284 - 0.02 - 005
LAS VEGAS SANDS CORP
(REG) 6% 15AUG2029 21,017,680 21,262,627 013 0,13 048 045
MICROCHIP TECHNOLOGY
INC 5050004 % 15FEB2030 18,292 049 18,571,851 0.0y .06 0.42 .39
SEMPRA VAR 01 APR2O55 16,0640, 956 16,311,394 0,08 0.0E 037 0.34
OMNEMAIN FINANCIAL
CORPORATION {REG)
6.625% ISTAN2O28 19,380,418 19,947 310 .08 0,08 044 042
SYMNCHRONY FINAMCIAL
VAR 0ZAUGZ030 4420618 4 468,933 0oz 0,02 0,10 0.0u
TOYOTA MOTOR CREDIT
CORP SER MTHN 4.6%
10OCT2Z03] - B, 140,194 - 0.03 - 017
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$FR:EAN MaEm e E i EF  BH¥ER

289



B SR TR A R
(RéFis BB HAFHE RS HFRLF)
PHEEE A AR SERETEELE
(EHsEEA s BfAEiraTanids)

B H A K (8)
RB——wfR——=%+=-/A=+—8

Rin: 84 %L
1 R T i fr i iz
£ W Bk WA T
WA - 141231 L3123 11402310 1130231 1140231 113124
UBER TECHNOLOGIES INC
4.8% 155EP2034 5 - 4,543,034 - 0.01 0L10
UNITED AIR 2i20-1 B PTT
(REG) 4.875% 15IUL2027 | 8,002,8%5 32,621,372 1.82 104 041 .69
VALERO ENERGY CORP
(REG) 6.625% 13JUN2037 17,338,130 17,264,615 0.04 004 0.39 0.36
DT MIDSTREAM INC SER
REGH (REG) 5800000 %
ISDEC2034 7,194,854 7,256,037 0.03 0.03 0.6 .15
HEALTH CARE SERVICE
CORP SER REGS (REG 8)
5.2% 15TUN2029 4,514,446 4,612,228 0oz (L2 .10 0.10
HILTON GRAND VAC BOR
ESC SER REGS (REG 5)
6.625% 15JANZOE2 5,002,027 5,1, 661 02 0.02 .11 USY
ITC HOLDIMGS CORP SER
REGS (REG 8) 5.65%
09MAY 2034 19,057,846 16,528 649 15 0,13 0.43 035
MISEAN MOTOR
ACCEPTANCE S3ER REGS
(REG) (REG 8) 2.75%
D9RLAR2O2E 74,549,066 74,577,413 042 0.42 L7 13T
PENSKE TRUCK
LEASING/PTL SER REGS
(REG 5) 5.25% 0LJUL202% 7112200 7. 240,192 (.03 0,03 .16 0.15
VISTRA OPERATIONS CO
LLC SER REGS 5. 700000 %
MDEC2034 13,152,302 6,807,140 0.03 0.03 030 0.14
AFFILIATED MANAGERS
GROU 5.5 % | 5-FEB-2036 15,419,811 . 012 - 0.35 -
AMERICAN ELECTRIC
POWER VAR 15MAR2056 9,523,232 s 0.03 = 02z
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AMERICAN ELECTRIC
POWER VAR 15MAR2056 b 371,401 - 0.03 - 008 -
AMERICOLTY REALTY OFER
PA 5600000 % 1 5MAY 2032 4,341,599 - 0.03 . 010 =
AUTODESK INC 5300000 %
150UMN2035 3,552,512 . 0.0z - 0.08 -
AUTOMATION INC 5880000 %
| SMAR2035 7,663,727 - 0.05 - 017 -
BAXTER INTERNATIONAL
INC 4.900000 % |5-DEC-
2030 1,742,505 - .01 . 0.04 -
BAXTER INTERNATIONAL
INC 5650000 % 1 5-DEC-
2035 1,754 K38 - 0.01 = i -
BROADOCOM INC 4600000 %
I5IUL2030 6, M2, 642 - 000 - 0.16 -
CMO FINAMCIAL GROUP INC
(REG) 5.25% 30MAY 2029 4,375,006 - .03 - oo =
COPT DEFENSE PROF LP
4. 500000 % | 5-0CT-2030 2.348.511 - 02 - 0.05 =
CUMMINS TNC 5, 30000 %
OOMAY 2035 21,526,758 - 0.07 . 51
DENTSPLY SIRONA INC VAR
I2Z5EP2055 19,162,676 . 0.45% - a4 -
ENTERGY TEMAS INC
S250000 % 15APRI0O3S 11,138,102 - 0.07 = 025 -
FORD MOTOR CREDIT CO
LLC 6532000 % 19MAR2032 0,706,707 - .04 - 022 -
GE HEALTHCARE TECH INC
5500000 ¥ |5IUN2035 5,595,185 - 0.02 - 012 -
(3 3 P £ o R AR AR 3E)
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HYUNDAI CAPITAL
AMERICA SER REGSE
5300000 % 0RJAN2030

MNVITATION HOMES OF
4950000 %5 15TANZ033

LEXINGTON REALTY TRUST
2.375% 010CT200 1

ELT LILLY & CO 5.550000 %
15-0CT-2035

MBECT NG 5250000 %%
OISEF20335

ONEOK INC (RECG) 5.45 %
OLIUN204T

ORACLE CORP 5950000 % 26-
SEP-2053

RAYMOND JAMES
FINANCIAL 4500000 % 11-
SEP-2035

UBER TECHNOLOGIE
4,800000 % 1 35EP2035

USs BANCORP VAR 12FEB2031

YALERO ENERGY CORP
515000 ¥ | SFER2030

BASIN ELECTRIC PWR COOP
SER REGS 5850000 % 15-
OCT-2055

COREWEAVE INC SER REGS
Q000000 % (1FER2031

ENERFLEX INC SER REGS
6,873 %% 15-JAN-2031

b3

12 9 9 4w A (BR)
BEl——ws&R——=%+=-H=+—*H
NGRS
15 LAt =
] = ik 00 @ RATEE
114.12.31 113.12.31 114.12.31 1131231 1141231 113.12.31

23,650,003 . 0.09 i 0.54
15,862,029 - 0.0% - .36 -
13,742,796 0.13 - 031 -
15,878,360 0.03 - 0.36 .
16,158,996 " 0,04 0.37

4,062,742 - 003 - 0,04
13,351,960 s a . 0.30 )
10,321,073 0.05 - 0.23 s
22,648,280 0,06 - 0.52 -

ROB2,458 - 0,02 018

5,067,820 - 0.03 - 0.13 -

5,400,101 - 0.03 - 0.12 E
14,403,992 0.03 - 0.33 -

1,447,135 0.01 - 0.3 -
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HILTOM DOMESTIC
OPERATIN SER REGS 5.5 %
31-MAR-2034 £ 1585296 5 - . .04 -
JANE STREET GRIISG FIN
SER REGS 6. 750000 %
O1IMAY2033 23,986,607 - 005 = 0.55
S&P GLOBAL INC SER REGS
4.8 % (4-DEC-2033 2,154,258 - 0.02 = 0.08 -
VU 1,034,167,263 _ 083,528.579 23.54 20.76
R
ANGLOGOLD HOLDINGS PLC
3.75% 01OCT2030 554364331 53,378,196 0,26 0.2 124 _ 113
o 54364331 __ 53,378.1% 1.24 1.13
A R
EUROPEAN INVESTMENT
BANK (REG) 0.375%
TEMARZ026 § 120088204 120,247,582 008 008 273 2.54
INTL BK RECON & DEVELOP
(REG) 0,75% 11 MAR2025 = 122,070,877 - 011 ; 2.58
3 E8,2 42318459 2,73 5.11
&
TEVA PHARMACEUTICAL
INDU {REG) 5.125%
D9MAY 2029 $_ 11,597,145 11, 6RA,613 .04 0.04 0.26 0,23
o wt 11,597,145 11,686,613 0.26 0.25
& B
DANONE SA SER REGS (REG
§) 2.947% 02NCQV2026 §_ 40,534,502 41,321,093 007 0.07 .92 0.E7
o it 40,534,502 A1.321,0Mm3 .92 0.87
(O3 ) 4 Mt Rt B 40 I EE)
FFER:IAN CEE R Y i EE HEL
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B
HARBOUR ENERGY PLC SER
REGS (REG 5) 5.5%
150CT2026 § 34,606,133 15,875,718 0,46 0.22 0,79 076
CHH INDUSTRIAL CAP LLC
(REG) 4.55% I0APR2Z028 39,581,970 40,422 977 .21 .21 0540 0.85
ROYALTY PHARMA PLC
(REG) 5.4% 02SEP2034 = 15,975,634 - 0.10 - .34
UNILEVER CAPITAL CORP
(REG) 4.625% 1240062034 - 9,635 978 - 0.03 - 0020
A it 74198103 _ 100,910,307 1.69 215
AW
AVOLON HOLDINGS FNDG
LTD SER REGS (REG) {REG
£) 4.25% 15APR2026 $ 62859792 64,785,393 020 0,20 1.43 1.37
AERCAP IRELAND
CAMGLOBA (REG) 3.4%
WOCT2033 21,338,651 20,958,805 0,03 0.05 (.49 044
CRH SMW FINANCE DAC
5125000 % 091 AN2030 8,580,033 - 0.08 - 0.20 -
AVOLON HOLDINGS FNDG
LT SER REGS 4.7 % 30-
JTAMN-2031 1,887,151 - 0.04 - 027 .
o] i | 04,674,627 £3.744. 108 2.38 LEI
&
NOMURA HOLDINGS TN
2909000 % 22JAN2032 §_ 13342707 - .06 - 030 -
o i 13,342 707 . 30 =
9
AKFR BF ASA SER REGS
(REG 5) 6% 13JUN2033 £ 30,160,294 3,116,402 0,09 .09 .69 0,64
| it 30,160,294 30,116,402 0.649 064
5k 8 B 18 R 8 B 9 A R 4E)
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DAIMLER TRUCK FINAN NA
SER REGS (REG ) 5.125%
255EP2029 §  19.H57.563 20,219,981 0.11 1 045 043
Be s 19,857,563 20,219,981 045 .43
ol o
ENBRIDGE INC VAR
15TAN2064 £ 12,624,090 12,753,424 0.03 0,03 029 0.27
EMBRIDGE INC (REG) VAR
27IUN2054 3,836,130 3,884,944 0.02 .02 (.09 .08
EMBRIDGE INC (REG) VAR
15MARZOSS 1,534,969 3,900,996 002 .02 (0% 0,08
SOUTH BOW CAN INFRA
HOLD SER REGS (REG 5)
VAR 01MAR2035 - 4,919,810 . 0.02 - 010
SOUTH BOW CAN INFRA
HOLD (REG) VAR
DIMAR2055 4,879,460 - (.01 . 0,11 -
4 H 25,174,658 _ 25479174 (.57 .54
LEE
EMEL FINAMCE INTL NV 3ER
REGS 5.000000 % 30-5EP-
035 £ 15630617 - 004 - 1,36 -
o it 15,630,617 . 036 0,54
4 8 ik & 5f 4 014 _1,595.703.002 35.14 33.68
(3 35 B 4 P A B 4 B 3E)
FEERIAE Migrf . ¥ EE FHEF H¥ES
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CITIGROUP INC VAR
24MAY2033 § 16,547,952 16,430,140 0.0z 002 038 0.35
MORGAN STANLEY VAR
2LUL2034 11,950,081 11,896,663 L 0.1 0.27 0,25
CITIZENS FINANCIAL GROUT
VAR 23JANI030 2,953,220 2,995,141 0.l 001 o007 .06
CITIZENS FINANCIAL GROUP
{REG) VAR 23IUL2032 8,549,955 14,149,046 0.02 003 019 .30
KEYCORP VAR DEMAR2035 - 16,058,476 - 0.05 . 0,34
KEY BANK NA 4,15%
08ALG2O2S - 16,304,930 - 004 - 0,34
REGIONS FINANCIAL CORP
(REG) VAR 065EP2035 13,392,249 24,009 074 04 0,08 0.30 051
TRUIST FINANCIAL CORP
SER MTN VAR 241 AM2050 20,022,203 20,348,587 .04 0.04 0.46 (43
RANK OF AMERICA CORP
VAR 04FEB2033 28,773,003 - 003 - 0,65 s
BANK OF AMERICA CORP
VAR 22JUL2033 312577074 - 0.0z - 0.74 -
CITIZENS FINANCIAL GROUP
VAR 0SMAR2031 7,502,346 - .03 - 017 -
IPMORGAN CHASE & CO
VAR 250012033 31,900,728 - 002 - 0.73
KEYCORP SER GMTHN VAR
MAPRIUZI 0,042 937 - (X% - 0.21 -
o "t 183,301,744 122,242 079 4,17 258
(5 0F ) 4 Rt A 5 3 R AE)
¥R TRY i AR #HEF ¥R
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BARCLAYS PLC (REG) VAR
24JUNI03] § 21,105,608 20,663,858 .07 o7 0,48 0,44
LLOYDS BANKING GROUP
PLC(REG) VAR 0TNOVZ2E 20,273,892 20,482,794 (.04 04 .46 0.4%
HSBC HOLDINGS PLC VAR
2INOV2032 13,371,206 g 0,03 - 0.30
STANDARD CHARTERED PLC
SER REGS VAR 21JAN2036 13,329,295 . 0,04 . 030
EIT < 6%, 080,001 41,146,652 1.55 0.87
LEX
INTESA SANPADLD SPA SER
REGS (REG 5) 7.8%
2BNOVI0E3 by - 19,230,003 - 0,04 - .41
oJv it - 19,230,015 - .41
2%
MITSUBISHI UF] FIN GRP
VAR 24APR2036 £ 13,243,091 - 0.03 . 0,30 =
MIZUHO FINANCIAL GROLUP
VAR 13MAY 2036 13,336,342 - 0,05 - 030 -
NORTMCHUEIN BANEK
4 ATAD00 % GISEF2030 6,330,185 - 0.04 - 14 F
o 1t 12,000,618 - 0,75
#HE
UBS GROUT AG SER REGS
(REG 5) VAR 2XSEP2034 §_ 13,213,834 - 0.02 - .30 =
o it 13,213,834 - 0.30 -
(3 9% B 48 F B4 B5 30 & REEE)
& 2 EN L EE 3 BHE 3D #HEFHEE
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MACQUARIE GROUP LTI
SER REGS (REG 5) VAR
23UN2032 ¥ 13.536.265 - 0.05 - 0.30

BE

1131231

o it 13,336,265 2 0.30

& e 1k A3 310,84 1 466 182,618,746 1.08
B W - e
AE
BARCLAYS COMMERCIAL
MORTGAGE S (SER C2 CL
Ad)4.047% ISDEC2051 £ 34356080 34,052,352 0.69 (.65 (.78
BARCLAYS COMMERCIAL
MORTGAGE § SER C2 CLC
VAR 15DEC2051 14,283,615 15,018,421 1.28 1.2% 0.33
BARCLAYS COMMERCIAL
MORTGAGE 5 (SER C12 CL
ASY 29029 [SNOVIO54 67,728,065 A%, 157,061 288 288 1.54
BANK (SER BN3s CL B)
2.867% 155EP2064 9,451,663 9344, 155 L X7 0.66 0.22
BANK 2019BM23 A3 2.92%
15DEC2052 74,485,927 73,833,305 05l 0.51 1.70
REMCHMARK MORTGAGE
TRUST {SER B24 CL A4)
2.2638% | SMARZ054 £4,508,808 /4,013,300 1.41 1.41 1.93
CEAIL COMMERCIAL
MORTGAGE TRUS (SER C4
CL AS) VAR 1SNOV2048 - 32,373,966 . 1.77 -
CARVANA AUTO
RECEIVABLES TRUST
(SER P1 CL A4) 0.61%
(ROCT2026 - 4,085,834 - 1.34 -

(3 5% B 4R Pt S 4 i 8E)
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FORD CREDIT FLOORPLAN
MASTER O (SER 2 CL A)
L06% 155EP2027 $ . 22,396,326 . 009 - 0.47

JPMEAB COMMERCIAL

MORTGAGE SECU (3ER

C31 CL ASp4.1058%

I SAUGZ044 11,826,674 32,252,330 4.91 145 0.27 0.68
SLG OFFICE TRUST (SER

OVAX CL A) 2.5854%

1 SIUL2041 70,200,622 68,939,829 16 0.é 1.60 1.46
R fEiE Ba gy 366,931,459 _ 445,366,388 .15 9,40
15 5548 30 AN 4, 169456, 717 4,590,718,042 94.91 96.89
AT 129,173,813 92,899,297 2,94 1.96
i R A (dore ) 94278327 54,299,068 215 115
e $_4.392 908,857 4.737,916,457 M), W) 10000
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