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EMBRBZ 54 01/09/38 ( US29082HAF91 ) % 61,842,480 $ - 0.2 - 0.1 -
SUZANO 51/201/15/36 (US86960YAADL ) 186,822,447 - 0.6 - 0.1 -
VALEBZ 6.4 06/28/54 (US91911TAS24 ) 587,286,369 653,529,173 1.8 2.0 0.4 0.5
VALEBZ 67/811/10/39 {US91911TAKY7 ) - 482,766,335 - 0.8 - 04
N tt 835551,286 1,136,295,508 0.6 0.9
fo A K
CNQCN 61/4 03/15/38 (US136385AL51) (73,680,080 675,733,763 1.8 18 0.5 0.5
EMACN 4 3/4 86/15/46 (US29103DAMSE3 ) 124,170,419 479,776,525 0.4 1.4 0.1 0.4
ENBCN 6.7 11/15/53 { US29250NBZ78 ) 1,753,841,791 1,213,235,728 4.1 2.7 1.3 1.0
ENBCN 5.95 04/05/54 (US292500NC D57 ) 485,465,538 - 1.3 - 0.4 -
RCICN 4.55 03,/15,/52 (US775109CKS0) 185,744,530 430,305,244 0.4 0.8 0.1 0.3
RCICN 503/15/44 (US775109B3B60 ) - 237,083 587 - 0.8 - 0.2
A it 3,222,902,358 3,036,134 847 2.4 2.4
& g
TELEFQ 7.045 06/20/36 { USB7938WACY3) 1478,179480 923,198,139 2.1 13 1.1 0.7
TELEFC 5,213 03/08/47 ( USB7938WAUT1) 693,205,656 639,707,898 10 0.9 0.5 0.5
TELEFO 4.895 03/06/48 (US87938WAW3B) 155,879,159 302,985,854 035 0.9 0.1 0.2
TELEFO 552 03/01/49 (1JS87938WAX11) 881,691,107 367,806,277 23 1.5 0.7 0.5
S it 3,208,955 402 2,433,698,168 2.4 1.9
® B
BATSLN 7.081 08/02/53 ( USU54989A007 ) 1,836,754,252 1,349,141,974 5.2 37 14 1.1
BATSLN 4,54 08/15/47 (US05526DBF15 ) 260,863,525 395,088,257 04 0.6 02 0.3
BATSLN 4.758 09/06/49 (US05526DRK00) 127,374,456 153,919,521 0.5 06 0.1 0.1
BACR51/408/17/45 (US06738EAJ47) 942,270,061 821,068,593 22 18 0.7 0.6
BACR4.9501,/10/47 (US0A7IBEAV7L) 288,047,613 611,700,928 0.7 14 0.2 0.5
BATSLN 585 08/15/45 (US761713BB19) 1,157,8349.891 018,238,204 1.7 13 0.9 0.7
YOD 6.1502/27/37 (US92857WAQ33) 849,396,269 442,334,002 1.5 08 0.6 0.4
YOD 51/4 05/30/48 (US92857WBM10) 194,446,031 385,318 435 0.2 04 .1 0.3
VOD 4 7/8 06/19/49 (US92857WB589) 54,812,612 490,574,555 0.1 1.0 - 0.4
VOD53/406/28/54 (USI2857WCAG2) 854,534,860 539,988,775 14 0.9 .6 04
VOD57/806/28/64 (USI2857WCB46) 1,555,272,509 970,563,397 51 3.1 1.2 0.8
i it B,171,612.079 7,078,536,041 6.0 5.0
& & F
SCCO63/404/16/40 (USB4265VAESS) 789,877,196 694,960,216 2.8 1.8 0.6 0.6
SCCO51/411/08/42 (USB4265VAGOS) 520,733,181 632,042,979 14 1.8 D4 0.5
SCCO57/804/23/45 (USBI265VAJ44) 951,766,507 783,501,058 20 1.6 0.7 0.6
N it 2,262,376.884 2,110,504, 245 1.7 1.7
A &
MO 5.95 02/14 /49 (US02209SBF92) 1,726,653,508 1,120,041,156 22 14 1.3 09
AMGN 4.563 06/ 15/48 (USO311620CD02 ) 98,364,425 304,860,001 03 0.8 0.1 0.2
AMGN 4.663 06/15/51 (US031162CF59) 487,715,253 69(1,934,855 0.5 0.7 0.4 0.6
AMGN47/803/01/53 (US031162DK36) 104,715,707 219,304,938 0.4 0.8 0.1 0.2
AMGN 5.6 03/02/43 {US031162D561 ) 1,003,523,071 757,751,662 1.2 0.9 0.7 0.6
ANMGN 5.65 03/02/53 (US031162DT45) 1,375,822,214 1,063,364,004 1.1 0.8 1.0 0.8
AMGN53/403/02/63 (US031162T3U18 ) 1,160,517,501 717,296,668 14 0.8 0.9 0.6
ELV 5.65 06/15/54 (US036752BA0T) 774,398,607 544,543,512 25 1.7 0.6 0.4
BLV 5.702/15/55 {US036752BE23 ) 1,106,050,565 790,969,981 2.7 1.9 0.8 0.6
ELV 501/15/36 ( USD36752BK82 ) 62,529,883 ] 02 . . .
AON53/403/01/54 (USOI74OMAETY7) 1,376,227,215 1,230,730,603 22 1.9 1.0 1.0
AJG 555 02/15/55 [ US04316] AP49) 232,553,787 - 0.5 - 0.2 -
ATH 6 1/4 04/01/54 ( US04686]JAH4T ) 1,542,278,752 1,193,820,834 5.0 3.6 1.1 0.9
ATH 6578 05/19/55 {US04686JALB2 ) 641,447,172 - 2.0 - 05 -
EQH 5 04/20/48 (USC54561AMT7 ) 76,450,901 664,395,779 .2 1.5 0.1 0.5
BAX 5.6512/15/35 ( USD71813DEGG) 159,423,996 - 05 - 0.1 -
BIB 5.2 09/15/45 (USQ9062XADS57) 196,821,378 261,506,704 04 0.5 0.2 0.2
BA 5.705 05/01/40 (US097023CV59) 222,590,104 216,586,997 0.2 0.2 0.2 02
BA 5805 05/01/50 (US097023CW33) 1,468,618,136 1,444,343,491 0.9 0.9 1.1 1.1
BA 593 05/01/60 (US097023CX16) 970,496,451 952,442,579 0.9 0.9 0.7 0.8
BA 6.85805/(1/54 (US097023D1%4 ) 706,543,196 - 0.8 - 0.5 -
(#EREF)
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i Gl i A 14128318 135120318 128318 128318 128318 124318
BA 7.008 05/01/64 (USH97023DUG7) $ 678,594,005 $ - 1.3 - 05 -
BHF 4.7 06/22/47 (US10922NAF06) 26,528,740 322,167,307 0.1 08 - 0.3
BRO61/4 06/23/55 (UST15236AN13) 514,106,312 - 1.6 - 04 -
Cl14.8 08/15/38 (US125523A]93) 62,982,540 300,309,225 0.1 0.5 - 0.2
CI4.912/15/48 (US125523AK66 ) 416,515,103 667,262,778 0.5 0.8 0.3 05
CL4.807/15/46 (US125523CF53) 141,033,875 309,872,186 0.4 0.8 0.t 0.2
C15.602/15/54 (US125523CWEG) 803,560,982 594,572,809 18 13 0.6 0.5
CI51/4 01/15/36 (US125523CZ18) 63,988,889 - 0.1 - 0.1 -
CRHID 5 02/09/36 { US12635YAJ10) 94,693,980 - 0.3 - 0.1 -
CVS51/807/20/45 (USI26650CNBD) 629,259,440 859,951,050 0.6 0.9 0.5 0.7
CVS 4.78 03/25/38 (US126650CY46) 365,793,387 1,114,977,276 0.3 0.8 0.3 0.9
CV5 505 03/25/48 {USI26650CZ11) 1,382,189,490 1,701,572,738 04 0.8 1.0 1.3
CVS55/802/21/53 ( USI26650DV97} 262,823,437 288,039,074 07 08 0.2 0.2
CVS57/806/01/53 ( US126650DZ02) 720,225,671 739,570,464 19 20 05 0.6
CV56.05 06/01/54 ( US126650EF39) 805,446,803 793,054,218 2.6 26 0.6 06
CVS6,.209/15/55 (US12665081.07 ) 159,871,688 - 04 - 0.1 -
CHTR 6484 10/23/45 (US161175BA14 ) 2,001,557,672 2,009,401,157 1.9 1.8 1.5 1.6
CHTR 5 3/8 05/01/47 (US161175BL78) 568,479,243 857,647,713 0.9 1.3 04 0.7
CHTR 5 3/4 04/01 /48 (US1611758N35) 650,691,993 873,586,004 1.0 1.3 0.5 0.7
CHTR 5 1/4 04/01/53 (US161175CK86) 90,437,803 440,113,127 0.2 11 0.1 0.4
CHTR31/2 04/01/63 (US161176CL6Y ) 176,074,449 420,092,906 0.7 16 0t 0.3
CHTR 5.85 12/01/35 { US161175C513) 62,809,495 - 0.2 - - -
T43/405/15/46 (USDO206RCQB9) 69,039,090 442,789,855 0.1 0.4 0.1 04
T41/203/09/48 {USOO206RI]86 ) 58,228 921 385,942,702 0.1 0.3 - 0.3
T51/4 03/01/37 { USDO206RDR03 ) 328,509,860 132,031,536 03 0.1 0.2 ol
T 6.0508/15/56 { USO0206RNZ28 ) 2,196,234 477 - 5.6 - 1.6 -
T55511/01/45 ( USG0206RNDO7 ) 257,673,908 - 0.8 - 0.2 -
T5.7 11/01/54 (USO0206RNESS )} 467,694,354 - 10 - 0.3 -
MO 53/801/31/44 (USO2209SARI0) 504,292,924 432,273,927 0.9 0.8 0.4 0.3
MO 5.8 02/14/39 (USO22095BE28) 708,153,631 546,162,895 11 08 0.5 0.4
CAG 5.3 11/01/38 ( US205887CD22) 201,930,944 269,453,550 07 0.9 0.2 02
CAG 5.4 11/01/48 { US205887CE05) 275,902,555 321,435,984 1.0 1.1 0.2 03
GLW 545 11/15/79 (US219350BQ76 ) 147,940,422 529,926,992 05 16 %) 04
DELL 5.1 02/15/36 { USM705DBU46) 62,107,010 - 0.2 - - -
DVN 5.6 07/15/41 (US25179MAL72) 173,249,688 598,113,280 05 1.6 01 0.5
DVN53/4 09/15/54 (US25179MBH51 ) 28,990,351 29,810,268 0.1 0.1 - -
FANG53/4 04/18/54 (US25278XBAG3 ) 162,789,288 630,786,936 0.4 14 0.1 05
FANG 5.9 04/18/64 ( LIS25278XBB47 ) 548,877,667 600,038,385 18 1.9 0.4 0.5
DUK 5 08/15/52 (US26441CBLS0 } 169,771,380 490,520,173 0.5 15 0.1 04
ELV 51/802/15/53 { US28622[1AC51 ) 50,592,868 532,800,934 0.2 17 - 0.4
ETP 61/202/01/42 { US29273RAR03 ) 1,148,529,369 1,040,739,119 35 3.1 0.8 0.8
ET5.9505/15/54 (US29273V AW00 ) 1,202,301,666 1,187,349,385 23 2.1 0.9 0.9
ET 6.0509/01/54 (US29273VBB53) 1,713,689,024 1,384,730,125 45 3.4 13 1.1
ET 6.2 04/01/55 (US29273VBF67 ) 709,945,657 - 2.1 - 0.5 -
ETP 505/15/50 (US29278NAR44 ) 73,397,069 831,181,579 0.1 1.5 0.1 0.7
ETP 6 1/4 04/15/49 (US29279EAAT75) 1,731,707,214 1,549,522,806 3.2 2.7 13 1.2
EXC5.603/15/53 (US30161NBLA7 ) 958,762,121 756,784,393 3.0 23 0.7 0.6
DX 4.55 04/01/46 ( US31428XDS27) 317,904,853 - 1.2 - 0.2 -
FDX51/405/15/50 ( US31428XDiV39) 579,467,715 - 1.9 - 0.4 -
F43/401/15/43 (US345370CQ17) 45,329,748 658,175,972 0.1 1.3 - 0.5
F5.291 12/08/46 ( US345370CS72) 65,184,539 674,664,086 0.2 1.8 0.1 0.5
FOXA 5476 01/25/39 (US35137LAM4 ) 437 418,668 307,394,183 11 0.8 0.3 0.2
FOXA 5.576 01/25/49 (US35137LAKIT) 1,013,275,291 440,874,056 22 0.9 0.8 0.4
FCX 545 03/15/43 ( US35671DBCE3 ) 1,764,283,781 1,405,302,981 28 2.3 1.3 1.1
GM 61/4 10/02/43 (US37045VAF76) 1,680,592,996 1,386,044,841 a5 2.8 1.2 1.1
GM 5.2 04/01/45 (US37045VAJ98) 64,392,526 605,692,599 02 1.7 0.1 0.5
GM 6.6 04/01/36 (US37045VAKGE1 ) 1,284,871,065 983,349,315 30 23 1.0 0.8
GM 5.15 04/01/38 ( US37045VAP58 ) 85,562,534 417,785,401 0.3 14 0.1 0.3
HCA 45/803/15/52 (US404119C1:13) 248,015,158 401,687,727 05 0.8 0.2 0.3
HCA5.906/01/53 (US404119CR82) 551,673,755 368,195,092 1.8 1.2 04 0.3
HCA 6 04/01/54 (US404119CV94) 1,470,751,668 1,126,626,804 3.1 24 L1 0.9
HCA 6.2 03/01/55 (US40411953C05 ) 578,178,989 - 14 - ¢4 -
HCA 5.95 09/15/54 { US404121A194 ) 441,932,320 224,876,853 14 0.7 0.3 0.2
HAL511/15/45 { US4(6216BK61) 59,198,435 738,522,327 0.1 1.3 - 0.6
HPQ 609/15/41 { US428236BR31) 1,592,741,647 1,231,027,346 4.2 3.1 1.2 1.0
HPES5.6 10/15/54 ( US42824CBWE2 ) 1,049,827,958 928,075,379 24 20 0.8 0.7
HUMB3/4 04/15/54 (US444859CHG4 ) 706,632,264 572,993,874 24 1.9 0.5 04
INTC 4 3/403/25/50 { US458140BM12) 5,616,630 312,678,087 0.1 0.5 - 0,2
(#=RE)
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INTC 4,95 03/25/60 (US458140BNY ) $ 40,341,184 $ 155,852,273 0.2 0.6 - 0.1
INTC 4.9 08/05/52 ( US458140CB48 ) 50,819,008 205,874,442 0.1 0.5 - 0.2
INTC55/8 062/10/43 { US458140CH18) 871,822,636 504,962,466 2.9 17 0.6 04
INTC 5.7 02/'10/53 ( US458140C)73) 1,504,582,172 1,043,630,669 2.6 1.8 1.1 0.3
INTC 5.9 02/10/63 (US458140CK47) 2,051,261,327 1,242,021,095 5.6 34 L5 1.0
INTC5.602/21/54 (US458140CM03 ) 1,068,861,245 707,539,840 3.2 21 0.8 0.6
JBSSBZ 61/212/01/52 (USI6590XAN49) 1,057,8606,325 888,358,513 2.1 17 0.8 0.7
KDP41/204/15/52 (US49271VARIS) 76,618,592 162,536,585 0.3 05 0.1 0.1
KHC 5 06/04/42 { US50076QAES1) 201,276,620 382,701,389 04 0.7 0.2 0.3
KHC5.207/15/45 (US50077LAMS1 ) 298,026,133 455,724,798 0.5 0.3 0.2 0.4
KHC47/810/01/49 (USS0077LAZI ) 119,040,675 320,429,830 0.3 0.8 0.1 02
KR51/209/15/54 (USHO1044DWE? ) 585,136,598 15,455,628 0.9 - 0.4 -
KR 5.65 09/15/64 (US501044DX060 ) 1,259,819,186 293,597,749 2.8 0.6 0.9 0.2
LYB47/803/15/44 {US50247VAC3I7 ) 238,464,320 454,169,815 0.9 1.6 0.2 4
LYB57/801/15/36 (USS0249AAR41) 156,629,454 - 0.5 - 0.1 -
LOW 55/804/15/53 (US54B661ENS57 ) 1,147,077,617 915,231,351 25 LY 08 07
LOW 5.809/15/62 (US548661EN31) 1,614,374,625 978,902,787 5.2 3.1 1.2 08
L.YB45/802/26/55 (US552081AM30 ) 280,056,346 407,383,878 1.2 L6 0.2 0.3
MPLX 5.2 03/01/47 { USB5336VALAS) 45,335,679 455,186,089 0.2 16 - 04
MPLX 4 1/2 04 /15/38 (US55336VAM28 ) 70,393,341 470,906,435 .1 .9 0.1 04
MPLX 4.7 04/15/48 (US55336VAN0L) 66,514,675 552,965,635 .2 14 0.1 04
MPLX 51/202/15/49 (US55336VAT70) 83,162,095 690,602,417 0.2 15 0.1 0.5
MPLX 4.95 03714 /52 {US55336VBT61) 36,006,571 645,519,479 0.1 16 - 0.5
MPLX 5.95 04/ 01 /55 { US55336VBZ22) 440,139,918 - 1.5 - 0.3 -
MPLX 6.2 09/15/55 (US55336VCD0T ) 344,114,799 - 1.1 - 0.3 -
MPC61/203/01/41 (US56585AAF93 ) 928,599,779 841,384,206 2,2 20 07 0.7
MARS5 1/204/15/37 (UUS571903BUBS ) 96,580,885 - 0.2 - 0.1 -
TAP505/01/42 (US6D871RAD26 ) 160,166,140 256,207,700 0.5 D8 0.1 0.2
NEE 5 1/4 02/28/53 (US85339KCQ13) 769,965,724 673,181,248 2.2 19 0.6 0.5
NI5.8504/01/55 (US65473PAU93 ) 721,427,629 “ 15 - 0.5 B
NSC 5,35 08/ 01 /54 { US655844C556) 460,369,236 438,114,904 L5 14 0.3, 0.4
NOC51/4 05/01/50 { US666807BUS5 ) 700,341,538 510,220,159 24 1.7 0.5 0.4
INOC 4,95 03/15/53 ( US666807CT91) 321,197,182 332,222,215 L1 L1 0.2 0.3
NOC 5.2 06/01/54 { US666807CN21) 561,087,984 489,942,436 1.7 14 0.4 0.4
OXY 6.45 09/15/36 (USA74599DF90 ) 891,935,981 895,446,977 1.5 15 0.7 0.7
OXY 6.6 03/15/46 (USH74599DL68 } 1,273,840,059 1,204,700,053 34 3.1 09 1.0
OXY 6.0518/01 /54 ( US674599EM33 ) 975,593,454 851,186,586 33 2.8 o7 0.7
OKE 6 5/8039/01/53 (US682680BN20) 2,139,604,430 1,670,652,096 3.7 28 16 1.3
OKES,7 11/01/54 {US682680CK86 } 337,330,770 448,037,306 0.8 1.0 ¢.3 0.4
OKE 61/4 10/15/55 (US682680DD20) 346,917,509 - 0.9 - 0.3 -
ORCL61/204/15/38 ( US68389XAES8 ) 1,348,267,396 1,301 472,086 34 3.0 1.8 1.0
ORCL 61/8 07/08/39 (US68389XAHED } 1,441,516,757 1,381,849,678 3.7 32 11 i1
ORCL 53/807/15/40 (US68389XAM74) 223,806,867 1,038,891 466 0.4 1.5 0.2 0.8
ORCL 4 1/207/08/44 (US68389XAWS6) 42,845,087 394,622,786 0.2 14 - 0.3
ORCL 6.9 11/09/52 { USE8389XCKIN) 2,553,932,203 2,137,203,742 3.3 2.3 1.9 1.7
ORCL 5.55 02/06/53 ( USGB38IXCQ60) 1,139,072,732 1,537,757,608 1.9 22 133 iz
ORCL 53/809/27/54 (US68389XCU72) 30,565,599 90,872,777 0.1 0.2 - 0.1
ORCL51/209/27/64 (US68389XCV55) 25,160,618 90,197,037 0.1 0.2 - 0.1
ORCL 6 08/03/55 (USA8389XDNE2) 833,668,945 - 1.7 - .6 -
ORCI. 6 1/8 08/03/65 (US68389XDCES ) 834,677,431 - 3.0 - 06 -
ORCL 5 7/809/26/45 ( US68389XDI78 ) 207,728,009 - 0.3 - .2 -
ORCL 595 09/26/55 ( US68389XDR35 ) 209,357,390 - 0.2 - 0.2 -
ORCL 6.1 09/26/65 { US6B389XDTS0 ) 263,845,936 - 0.5 - 0.2 -
PSX 57/805/01/42 {US718546 AH74 ) 969,476,743 961,168,542 2.0 2.0 0.7 0.8
PSX 4 7/811/15/44 (US718546AL86) 53,604,772 652,975,699 .t 1.3 - 0.5
PAA5.601/15/36 ( US72650RBS04 ) 159,285,761 - 0.5 - 01 -
RTX53/802/27/53 (US75513ECS81) 1,690,131,477 1,336,308,323 4.5 34 1.2 L1
RTX 6.4 03/15/54 (US7B513ECXK76) 2,534,434,273 2,113,253,298 4.2 34 19 1.7
RCL53/801/15/36 (US78017TAB98) 331,666,441 - 07 - 02 -
SHW 4 1/206/01 /47 (USB2434BAXA7) 151,286,345 334,479,481 0.5 1.0 0.1 0.3
SIM 61/211/15/53 (USB32696AZ12) 1,053,761,845 527,363,918 31 1.5 038 04
SOLV 5,9 04/30/54 ( USB3444MASO8 ) 696,675,745 - 1.8 - 0.5 -
SBUX 41/211/15/48 (USB55244A584 ) 56,163,621 275,344,573 0.2 1.0 - 0.2
SYK45/803/15/46 (USBA36A7AIM ) 77 479,947 78,580,612 0.3 0.3 0.1 0.1
SNPS 5.7 04/01/55 { USB71607AG29) 312,247,280 - 0.5 - 0.2 -
SYY 6.6 04/01/50 (US871829BN62) 1,136,816,881 680,375,680 2.6 15 0.8 0.5
TMUS 4 1/204/15/50 (USB7264AAZ84) 189,180,223 519,962,334 0.z 0.6 0.1 D4
TMUS 5,65 01/15/53 (USB7264ACW36 ) 1,244,719,309 456,243,977 4.1 14 0.9 0.4
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TMUS 5 3/4 01/15/54 (US87264ADBSY) $  1,389,553,303 $ 668,950,846 3.6 1.7 1.0 0.5
TMUS 6 06/15/54 (USE7264ADDMG) 1,996,329,463 774,278,539 6.2 2.3 15 0.6
TMUS 5 7/811/15/55 ( USB7264ADUGD ) 911,448,326 - 23 - 07 -
TMUS 5.7 01,/15/56 (US87264ADY82) 61,304,473 - 0.2 - - -
TRGP 6 1/805/15/55 ( USS7612GANIE) 1,064,012,106 - 3.4 - 0.8 -
TRGP 5.4 07/30/36 ( US87612GAS03 ) 315,172,202 - 1.0 - 0.2 -
TWC 6.55 05/01/37 ( USBB732JAJ79} 723,414,633 714,255,552 15 15 0.5 0.6
TWC 7.3 07/01/38 (US88732JANS1 } 926,031,467 916,497,616 1.8 18 0.7 0.7
TWC 6 3/4 06/15/39 (USBR7A2JALI25) 807,729,253 817,755,847 17 1.7 0.6 0.6
TWC57/811/15/48 { USBR7A2J AY47) 194,691,267 489,745,491 0.6 14 0.1 0.4
TWCH1/209/01/41 ( US88732/BB35) 70,128,317 377,745,125 0.2 1.1 0.1 0.3
TWC41/209/15/42  US88732/BDI0) 45,340,738 229,777,781 0.2 0.7 - 0.2
UBER 5.35 09/15/54 ( USS0353TAQ31 ) 941,776,727 454,285,199 25 1.2 0.7 0.4
RTX 41/206/01/42 (US913017BT50) 1,607,790,979 1,664,762,506 16 1.7 1.2 1.3
RTX 45/811/16/48 (USI13017CX53) 940,541,962 956,044,844 2.0 2.0 0.7 0.8
VLO65/8 06/15/37 ( US21913YALA8) 961,680,418 751,147,793 1.9 15 0.7 0.6
VZ 4.862 08/21/46 (US92343VCKES ) 71,649,660 367,774,559 0.1 0.3 0.1 0.3
VZ 4.522 09/15/48 (US92343VCX01) 75,300,090 188,018,638 0.1 0.1 0.1 0.2
VZ 4812 03/15/39 (USI2343VDR24 ) 66,926,454 158,526,876 0.1 03 0.1 0.1
VZ 51/403/16/37 (USI2343VDUS2) 78,741,542 79,727,522 0.1 0.1 0.1 0.1
VZ51/202/23/54 (USI2343VGWS1) 174,811,495 181,701,095 0.6 0.6 0.1 0.1
VZ 501/15/36 (US92343VHG23 ) 498,705,917 - 07 - 0.4 -
VZ53/411/30/45 (USI22IVITHOG ) 499,547,518 - 11 - 0.4 -
VZ57/811/30/55 (US92MIVI61) 342,048,189 - 0.3 - 0.3 -
VZ 611730765 (USY2343VHK35) 372,977,598 - 0.6 - 0.3 -
VIA 67/804/30/36 { USI25524AX89) 604,401,333 647,516,004 1,1 11 0.4 0.5
VIA 5.8509/01/43 (US92553PAUG6) 507,198,260 555,417,026 1.6 1.6 0.4 0.4
VIAC 4.9505/19/50 ( US92556HACIG ) 120,245,803 468,672,067 0.5 19 0.1 04
ELV 4.65 01/15/43 (US94973VER27) 44,166,454 130,113,491 0.2 0.5 - 0.1
WPZ 5.1 09/15/45 (US96949L.ACI0) 59,630,401 414,650,642 0.2 14 - 0.3
WNMB 6.3 84/15/40 ( US96950FAF1S) 633,371,946 636,106,906 15 15 0.5 0.5
ZTS 4.7 02/01/43 ( USI8I7BY AHEY) 117,762,575 177,270,411 0.4 05 0.1 0.1
APP51/212/01/34 ( USO3831WADO2) - 65,026,457 - 0.2 - -
MAR 535 03/15/35 ( USS571903B513 ) - 161,785,812 - 0.5 - 0.1
GILD 43/403/01L/46 { US375558B148 ) - 484,563,470 - 07 - 0.4
FDX51/405/15/50 ( US31428XCA28) - 789,022,116 - 21 - 0.6
WBD 5.0503/15/42 (US55903VBD47) - 1,205,444, 153 - 10 - 1.0
GILD 5,65 12/01/41 (US375558A526) - 258,882,611 - 0.8 - 0.2
GILD 4 1/202/01/45 ( US375558BA09) - 317,558,769 - 0.6 - 0.2
GILD 5.55 10,/15/53 ¢ US375558CA99) - 500,543,745 - 15 - 0.4
TRGP51/202/15/35 (US87612GAK76 ) - 16,142,352 - 01 - -
WD 5,141 03/15/52 ( US55903YBE20) - 1,820,468,509 - 11 - 14
GILD5 1/211/15/54 { US375558CD39) - 127,945,366 - 04 - 0.1
WBI 5,391 03/15/62 ({ US55903VBF94 ) - 860,615,888 - 12 - 0.7
GILD 4.6 09/01/35 (US375558BG78) - 27,558,582 - ol - -
GILD 4.8 04/01/44 ( US375558AX11) - 314,370,608 - 06 - 0.2
ELV 5.202/15/35 ( US0367528D40) . 320,525,712 - 0.8 - 0.2
CHTR 6.384 10/23/35 ( USI&1175A273) - 1,095,916,156 - 17 - 0.9
AIG 43/404/01/48 (US026874DLE3 ) - 232,166,168 - 0.8 - 0.2
GILD 5.1 08/15/35 (US375558CC55) - 96,830,503 - 0.3 - 0.1
HES 5.6 02/15/41 (US42809HADYS ) - 663,514,034 - 16 - 0.5
HAL 4.85 11/15/35 (US406216B]J98 ) - 145,973,547 - 0.5 - 0.1
T41/205/15/35 (US00206RCI'55 ) - 169,902,056 - 02 - 0.1
IS 115,688,006,769 108,904,517,289 85.3 85.9
b e 133,389.804,788 124,699,686,998 98.4 98.4
ATHH (MEZRE) 211,933,663 268,210,849 0.1 0.2
A F AN A Fhzm 2,012,739,139 1,759,005 583 1.5 14
#E A § 135,614,477,590 5 126,726,903.430 100.0 100.0
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1144 5 11345
EFEA iEHE A
4 3 OEH 4o A 38 @ 4 b
EMSEE $ 126,726,903,430 93.4 $ 87,742,198,503 69.2
g A
FAMA (MN3EZRA) 7 539,751,297 5.6 6,134,369,480 4.8
% i
@R (MENAT) 355,993,871 0.3 300,244,259 0.2
% T (HEX) 63,570,340 0.1 63,659,161 0.1
FHBHE (MEL) 42 887,705 - 36,091,959 -
TR E A 313,000 - 363,000 -
LHEE (EiEAN) 300,000 - 300,000 -
K A 1,525,627 - 5,137,812 -
&M A 464,590,543 0.4 405,796,191 0.3
AEEFIRE NS 7,075,160,754 5.2 5,728.573,289 4.5
BAT % 2 A AT AR 29,904,069,429 22.1 57,577,910,710 45.4
B % B AR A ( 15,151,453,595) 11.2) ( 16,905919,245) ( 13.3)
CRBEAEE (D) (  3,382,265,422) 25) ( 2,151,449,058) ( 1.7)
AERAABEFES () 4,546,926,749 34 ( 5002,748730) ( 3.9)
RARIE MRS HEH (M3ED) (  5,465,910,632) 4.0) 6,984,419,146 5.5
W3 o dn (M3E4—) (__ 8638953123) (__64) (__7.246,081,185) (__57)
ERFEA $135,614,477,590 100.0  $126,726,903,430  100.0
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A 5 AR R I 3R
RA 11445 & 1134 1A 182124318
(B TPEAES > 25U ESHEALLER)
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=

AR HEBFEREAMEAR T B4 REFFELZA (A
THAFGT) BA AV ERAENBRLZMAABHERAES
A7 £ 1B 298 R M 107 F#2 A7 A EXANBEHBEHLETEZ T
SHMEEE o ARSRBMEIE 1058 (L) BBBAALRLK LR
(PHEMBRS) BHELARAHALRSGR TSP R 2 AR AL S

ERPERBASBAARBES  BRFHEAHMHLIRS -

AEAETHRERSLEF AT ZERTEERSR I RAB EXB
WA AR o BT AR EmErs R LB (S RERLEAR)
BawmtEkh (bbamMEmgTARARKEIZAR (FRET
315 & ( Contingent Convertible Bond » F# CoCo Bond) -~ B 4
18 %k AWM fe /1 (Total Loss-Absorbing Capacity » F# TLAC) 1§ # &
BEBAAELAAKBESRKER (Minimum Requirement for Own
Funds and Eligible Liabilities » T # MREL) {f %)) -

At BHE AL RS AR BERIRGE BB E
RAEBRERAEXRTAL  RALHGERICBEARALLFEABM
100%  AREANBAOBRASBER LT FHANALALFTA
BAE 70% () MARBL T BA AL MMM EHGES
ML e

Ao AhBBzAN RFERAVTRATRNLSEZ X HMA
oM FRE BRI E  HREBRMNZTHFAEAMNEFHNITMERESE
MR G~ shEMBEREBE (Proxy Hedge) (444 E - SHsE - HE

3
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BORERUNETRERNIERAE N 145K 113 F 12 A&k~
BEEXSREREAHN S B2 EE 55 A 31417 LR 32787 &L -
Ao EmEr2BAeRMNE FAATRABBER - FERLE
MRwAseH AFAFTRARRINGKERMALA B R LA & >
M BHCERABBE BT RABBEIHIINFEEBMEL S
ZIBTF -

FAGHHE - H A BB AAEERZ X ERR

ARANBA G ARG ARS8 R RRRE BB F R
0 AA A2 BB NEENELEANBLEBRAECHNZE &
e B R R RABR e EREXRTRAGHAMAR -

AA bz AP HEME RS RAEHAERBER - F B3
ZHELEREEH ANGELRRT . At ER g E
EHMAARMME  ANBEEHMAKRBY R -

B iAAst R ERZ T HE - B ABRRAELNE -
AT A 3

11441243119 1134124318
B & B O HENETER B W & B HENEWSER

B

4l $96,983496.00 $ 96,983,496  #r & ¥$169,626,867.00 5 169,626,867
£ A 3,058,852.44 114,950,167 # st 3,006,800.94 95,583,982
$ 211,933,663 $ 268,210,849

ERAE R

N BEERRER

iz Rz RE Ao X AEELN MY Kikik4H 8
FEAMBEAKRTHHRENELED B3t B ABF TR

o a y:3 1% Tl O S - 3
WERLDEL (4) T 0.45%
ik EWLBEL ﬂ#%zﬁﬁ%ﬁi(@)uT 0.40%
B AW EE L AN EN R EEL (4) M 0.35%
By EHEEEEL ANHNE %ﬁﬁﬁﬁ(@)uT 0.30%
BB & EEA 0.28%
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Wi # 2 T oA B () o4 B & 3

114 &% 1 8w 8 114.01.17 $ 2,333,355,358

114 %% 2 =@ A 114.04.21 2.240,759,207

114 £ % 3 k@ 4 114.07.16 2,017,906,721

114 &% 4 k5 8 114.10.20 2 046,931,837
$ 8,638,953,123

113 £ &

g E w A, moa e (%) o B 4

113 % 1 ke B 113.01.17 $ 1,652,693,189

113 4% 2 k. & 113.04.18 1,471,795,407

113 # % 3 & fe & 113.07.16 1,936,300,763

113 4% 4 R E A 113.10.17 2 185,291,826
$ 7,246,081,185
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