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(US961214EG45) WSTP 4.421 07/24/39 $529.846,725 $470,029,919 1.82 1.62 0.53 0.62
(US961214EQ27) WSTP 2.963 11/16/40 137,982,239 134,184,732 0.57 0.57 0.14 0.18
(US961214EY50) WSTP 3.133 11/18/41 304,084,705 276,457,855 1.27 1.17 0.30 0.36
™+
(US902613AY48) UBS 4 7/8 05/15/45 826,056,229 687,686,210 1.48 1.22 0.82 0.91
(US902674A263) UBS 4 1/2 06/26/48 541,603,497 284,285,290 1.97 1.02 0.54 0.37
#E
(US06738EAJ47) BACR 5 1/4 08/17/45 812,765,440 436,901,857 1.79 0.95 0.81 0.58
(US06738EAV74) BACR 4.95 01/10/47 188,171,807 233,585,080 0.43 0.53 0.19 0.31
(US06738EBS37) BACR 3.811 03/10/42 27,800,055 129,496,978 0.1 0.51 0.03 0.17
(US06738EBW49) BACR 3.33 11/24/42 123,815,182 121,275,080 0.51 0.51 0.12 0.16
(US06738ECS28) BACR 6.036 03/12/55 1,871,109,024 1,158,384,120 7.53 4.69 . 186 1.53
(US06738EDE23) BACR 5.86 08/11/46 354,973,143 - 0.88 - 0.35 -
(US404280AG49) HSBC 6 1/2 05/02/36 479,604,790 450,125,903 0.69 0.66 0.48 0.59
(US404280AH22) HSBC 6 1/2 09/15/37 631,600,947 617,069,032 0.73 0.73 0.63 0.81
(US404280A187) HSBC 6.8 06/01/38 554,882,404 583,195,418 1.04 1.1 0.55 0.77
(US404280AM17) HSBC 6.1 01/14/42 331,499,270 270,638,067 1.30 1.04 0.33 0.36
(US404280AQ21) HSBC 5 1/4 03/14/44 407,667,369 374,985,444 0.89 0.83 0.41 0.49
(US404280DL07) HSBC 6 1/2 05/02/36 302,536,631 332,264,638 1.56 1.74 0.30 0.44
(US404280DM89) HSBC 6 1/2 09/15/37 742,286,763 596,866,922 2.21 1.81 0.74 0.79
(US404280DN62) HSBC 6.8 06/01/38 602,482,803 491,551,327 3.19 2.65 0.60 0.65
(US404280DW61) HSBC 6.332 03/09/44 1,577,940,685 857,854,104 1.66 0.90 1.57 1.13
(US539439AN92) LLOYDS 5.3 12/01/45 534,156,299 533,009,338 217 2.17 0.53 0.70
(US53944Y AE32) LLOYDS 4.344 01/09/48 475,266,794 389,239,756 122 1.01 0.47 0.51
(US53944YAQ61) LLOYDS 3.369 12/14/46 237,172,933 209,533,730 0.87 0.78 0.24 0.28
B A
(US606822BB97) MUFG 4.286 07/26/38 366,026,365 272,165,202 2.46 1.82 0.36 0.36
(US606822BE37) MUFG 4.153 03/07/39 304,138,135 212,451,888 2.08 1.44 0.30 0.28
(US606822BK96) MUFG 3.751 07/18/39 469,787,339 356,583,914 1.14 0.86 0.47 0.47
(US86562MCF59) SUMIBK 2.296 01/12/41 44,274,721 76,442,563 0.40 0.70 0.04 0.10
(US86562MCK45) SUMIBK 2,93 09/17/41 57,989,453 106,008,287 0.29 0.53 0.06 0.14
(US86562MCQ15) SUMIBK 3.05 01/14/42 125,666,241 52,973,300 1.04 0.44 0.13 0.07
(US86562MCY49) SUMIBK 6.184 07/13/43 745,815,354 626,676,728 2.19 1.79 0.74 0.83
(US86562MDQ06) SUMIBK 5.836 07/09/44 854,591,536 535,361,414 2.63 1.62 0.85 0.71
(US86562MEB28) SUMIBK 5.796 07/08/46 446,303,619 - 1.40 - 0.44 -
(3% 5 DAt AR & g 3E)
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(US21684AAB26) RABOBK 5 3/4 12/01/43 $660,308,934 $548,348,411 1.66 1.34 0.66 0.72
(US21684AAD81) RABOBK 5 1/4 08/04/45 504,051,834 464,603,265 1.36 1.20 0.50 0.61
(US21685WCJ45) RABOBK 5 1/4 05/24/41 628,763,919 570,347,680 1.33 1.19 0.63 0.75
%
(US025816BF52) AXP 4.05 12/03/42 326,197,599 343,712,841 1.14 1.19 0.32 0.45
(US06050TIZ66) BAC 6 10/15/36 1,990,131,505 1,724,103,556 4.66 4.06 1.98 227
(US06051GENS51) BAC 5 7/8 02/07/42 1,751,260,216 1,193,725,345 3.49 2.32 1.74 1.57
(US06051GFC87) BAC 5 01/21/44 1,162,059,602 725,096,097 1.91 118 1.16 0.96
(US06051GEG91) BAC 4 7/8 04/01/44 295,910,907 237,465,912 0.66 0.53 0.29 0.31
(US06051GFQ73) BAC 4 3/4 04/21/45 544,761,551 257,483,476 3.84 1.78 0.54 0.34
(US06051GGG82) BAC 4.443 01/20/48 901,201,762 551,673,556 1.65 1.00 0.90 0.73
(US06051GGMS0) BAC 4.244 04/24/38 139,224,836 196,596,027 0.24 0.34 0.14 0.26
(US06051GHAO4) BAC 3.946 01/23/49 343,136,211 217,971,927 1.09 0.69 0.34 0.29
(US06051GHS12) BAC 4.33 03/15/50 960,924,132 673,983,028 1.32 0.91 0.96 0.89
(US06051GHUG67) BAC 4.078 04/23/40 34,790,903 202,216,189 o:os 0.48 0.03 027
(US06051GJABS) BAC 4.083 03/20/51 2,004.362,576 1,281,015,526 1.44 0.91 2.00 1.69
(US06051GJE08) BAC 2.676 06/19/41 38,894,589 379,836,869 0.03 0.33 0.04 0.50
(US06051GIM24) BAC 2.831 10/24/51 201,148,844 102,044,612 1.00 0.50 0.20 0.13
(US06051GINO7) BAC 3.483 03/13/52 180,746,029 138,307,024 0.80 0.60 0.18 0.18
(US06051GIW06) BAC 3.311 04/22/42 90,242,902 347,822,738 0.10 0.40 0.09 0.46
(US06051GKB40) BAC 2.972 07/21/52 366,600,349 266,228,919 0.89 0.64 0.37 0.35
(US172967DR95) C 6 1/8 08/25/36 506,939,761 530,005,826 0.76 0.79 0.50 0.70
(US172967EW71) C 8 1/8 07/15/39 2,410,890,577 2,175,368,191 2.39 215 2.40 2.87
(US172967FX46) C 5 7/8 01/30/42 357,859,454 329,130,891 1.08 0.98 0.36 0.43
(US17296THA25) C 6.675 09/13/43 1,328,229,687 1,096,162,771 3.79 3.04 1.32 1.44
(US172967HS33) C 5.3 05/06/44 516,618,318 324,306,639 1.69 1.05 0.51 0.43
(US172967JU60) C 4.65 07/30/45 45,191,518 160,126,518 0.13 0.45 0.04 0.21
(US172967KR13) C 4 3/4 05/18/46 540,584,083 259,301,531 1.12 0.52 0.54 0.34
(US172967L187) C 4.281 04/24/48 123,288,227 151,536,387 0.46 0.56 0.12 0.20
(US172967LU33).C 3.878 01/24/39 24,799,997 79,251,592 0.09 0.29 0.02 0.10
(US172967MD09) C 4.65 07/23/48 712,193,325 609,935,198 1.03 0.87 0.71 0.80
(US172967MMO8) C 5.316 03/26/41 495,024,110 231,034,042 1.21 0.56 0.49 0.30
(US172967NF48) C 2.904 11/03/42 18,311,959 86,959,123 0.06 0.30 0.02 0.11
(US17327CAY93) C 5.612 03/04/56 1,708,990,392 - 2.73 - 1.70 -
(US316773CH12) FITB 8 1/4 03/01/38 433,671,447 442,093,572 112 1.12 0.43 0.58
(i £ Bt F 4R & 1) 82)
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E
(US38141EC311) GS 4.8 07/08/44 $436,467,819 $542,190,773 0.86 1.07 0.43 0.71
(US38141GB862) GS 5.561 11/19/45 i 2,066,437,341 1,252,827,827 2.19 1.32 2.06 1.65
(US38141GC514) GS 5.734 01/28/56 2,264,467,615 - 2.37 - 2,26 -
(US38141GFD16) GS 6 3/4 10/01/37 4,600,267,324 3,747,541,132 236 1.92 4.58 4.94
(US38141GGMO6) GS 6 1/4 02/01/41 1,838,110,167 1,394,172,732 213 1.61 1.83 1.84
(US38141GVS01) GS 4 3/4 10/21/45 628,268,762 429,687,383 126 0.85 0.63 0.57
(US38141GXA74) GS 4.411 04/23/39 99,018,281 242,870,861 0.23 0.56 0.10 0.32
(US38141GYC22) GS 3.21 04/22/42 99,303,623 217,862,968 0.18 0.40 0.10 0.29
(US38141GYKA48) GS 2.908 07/21/42 41,763,056 109,834,021 0.12 0.32 0.04 0.14
(US38141GZN77) GS 3.436 02/24/43 236,842,399 210,848,840 0.48 0.43 0.24 0.28
(US38143YAC75) GS 6.45 05/01/36 1,118,881,729 844,424,503 2.16 1.63 1.12 111
(US38148LAF31) GS 5.15 05/22/45 1,355,005,429 874,641,136 2.30 1.45 1.35 1.15
(US38148YAAG4) GS 4.017 10/31/38 143,300,812 307,909,209 0.20 0.44 0.14 0.41
(US4042Q1AD94) HSBC 7 01/15/39 779,923,491 518,748,537 3.04 2.04 0.78 0.68
(US46625HHF01) JPM 6.4 05/15/38 3,278,751,151 2,583,204,865 3.68 2.88 327 3.40
(US46625HHV50) JPM 5 1/2 10/15/40 877,576,746 725,533,396 2.14 1.78 0.87 0.96
(US46625HIB78) JPM 5.6 07/15/41 1,359,240,899 1,140,530,261 2.37 1.97 1.35 1.50
(US46625HIM34) JPM 5 5/8 08/16/43 1,294,963,087 1,026,792,820 © 320 2.52 1.29 1.35
(US46625HJU59) JPM 4.85 02/01/44 379,147,814 353,200,966 127 117 0.38 0.47
(US46625HLL23) JPM 4.95 06/01/45 1,202,809,623 820,393,283 2.32 1.57 1.20 1.08
(US46647PAAA49) IPM 4.26 02/22/48 627,031,808 405,118,218 1.17 0.75 0.62 0.53
(US46647PAI57) JPM 3.882 07/24/38 7,800,081 314,956,419 0.01 0.45 0.01 0.42
(US46647PAK21) JPM 4.032 07/24/48 470,077,475 421,536,552 122 1.09 0.47 0.56
(US46647PAL04) JPM 3.964 11/15/48 922,851,690 767,185,365 1.04 0.85 092 1.01
(US46647PANG9) JPM 3.897 01/23/49 394,660,409 362,176,622 0.90 0.82 0.39 0.48
(US46647PBM77) JPM 3.109 04/22/41 34,991,611 204,615,403 0.09 0.56 0.03 0.27
(US46647PBNS50) JPM 3.109 04/22/51 506,507,364 296,181,874 1.05 0.61 0.50 0.39
(US46647PBV76) JPM 2.525 11/19/4} 15,407,186 214,585,722 0.04 0.61 0.02 0.28
(US46647PCD69) JPM 3.157 04/22/42 129,508,791 223,983,794 0.27 0.47 0.13 0.30
(US46647PCE43) JPM 3.328 04/22/52 820,185,261 681,188,156 1.05 0.86 0.82 0.90
(US46647PES11) JPM 5.534 11/29/45 2,835,805,992 1,057,345,339 3.55 1.32 2.82 1.40
(US48126BAA17) JPM 5.4 01/06/42 883,441,296 665,873,894 2.21 1.65 0.88 0.88
(US59022CAJ27) BAC 6.11 01/29/37 2,449,250,281 1,723,922,394 3.61 2.54 2,44 2.27
(US59023VAA89) BAC 7 3/4 05/14/38 3,144,837,679 2,423,738,844 4.70 3.61 3.13 3.19
(US6174468N29) MS 5.597 03/24/51 1,906,696,787 1,377,854,822 3.03 2.13 1.90 1.82
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(US6174468Y83) MS 2.802 01/25/52 $263,341,391 $200.245.684 0.66 0.50 0.26 0.26
(US61744Y A120) MS 3.971 07/22/38 101,852,900 212,097,428 0.18 0.38 0.10 0.28
(US61744Y AR99) MS 4.457 04/22/39 12,639,803 277,182,588 0.04 0.94 0.01 0.37
(US61746BEG77) MS 4 3/8 01/22/47 709,083,547 483,750,234 1.16 0.78 0.71 0.64
(US61747YDY86) MS 4.3 01/27/45 757,702,649 617,799,841 111 0.91 0.75 0.81
(US61747YFV20) MS 5.516 11/19/55 2,133,449,142 1,204,604,215 2.28 127 2.13 1.59
(US617482V925) MS 6 3/8 07/24/42 2,738,984,904 2,119,849,004 3.91 2,98 2.73 2.79
(US61772BACT72) MS 3.217 04/22/42 177,233,318 199,297,583 0.36 0.41 0.18 0.26
(US75913MAA71) RF 6.45 06/26/37 137,965,085 135,559,950 0.81 0.81 0.14 0.18
(US7591EPAEQ9) RF 7 3/8 12/10/37 134,575,465 137,150,764 125 1.25 0.13 0.18
(US92976GAG64) WFC 5.85 02/01/37 951,898,656 823,554,423 1.91 1.64 0.95 1.09
(US92976GAT04) WFC 6.6 01/15/38 2,576,138,942 1,907,351,840 2.93 2.13 2.57 2.51
(US949746NL15) WFC 5.95 12/15/36 1,243,625,320 470,705,785 5.04 1.90 1.24 0.62
(US949746RF01) WEC 5.606 01/15/44 1,825,770,732 1,147,788,695 2.44 1.52 1.82 1.51
(US94974BFP04) WEC 5 3/8 11/02/43 883,634,524 680,235,829 1.45 111 0.88 0.90
(US94974BGE48) WFC 4.65 11/04/44 917,882,832 642,586,978 1.66 116 0.91 0.85
(US94974BGK08) WFC 3.9 05/01/45 91,884,966 244,625,837 0.18 0.48 0.09 0.32
(US94974BGQ77) WFC 4.9 11/17/45 656,316,364 457,695,275 1.16 0.80 0.65 0.60
(US94974BGT17) WEC 4.4 06/14/46 528,302,985 488,241,162 1,00 0.92 0.53 0.64
(US94974BGU89) WFC 4 3/4 12/07/46 302,834,236 372,118,906 0.55 0.67 0.30 0.49
(US94980VAG32) WFC 5.95 08/26/36 876,127,984 730,401,245 2.61 2.16 0.87 0.96
(US95000U2M49) WEC 5.013 04/04/51 2,217,563,691 1,738,956,696 1.40 1.08 2.21 2.29
(US95000U2Q52) WEC 3.068 04/30/41 13,729,405 419,203,528 0.02 0.50 0.01 0.55
(US95000U2Z51) WFC 4.611 04/25/53 991,949,134 771,867,364 1.13 0.86 0.99 1.02
(US4042Q1AB39) HSBC 5 5/8 08/15/35 - 163,946,475 - 0.67 - 0.22
(US929903AM44) WEC 5 1/2 08/01/35 - 421,507,654 - 1.61 - 0.56
(US949746]M44) WFC 5 3/8 02/07/35 - 671,802,263 - 2.74 - 0.89
#hH6 3t 98,851,299,406 74,998,685,552 98.42 98.84
BATHK 2,012,086,373 68,738,946 2,00 0.09
HiF AR BRKBZBR (428,088,630) 808,293,275 (0.42) 1.07
# % A $100,435,297,149 $75,875,717,773 100.00 100.00
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B 2 3% mu}alg] ﬁ%@g
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10 2 L A2 Sl @_@ﬂ_ﬂé
7 51-%%;ﬁ = ﬂ_L _th‘\
RE——m = A= i H?h %
BARRBE—— A=
B MEHA
11441818 2128318 11341818 2128318
A g M & % % & B %
Bin$EE $75,875,717,773 75.55 $21,460,851,868 28.29
4 A
F) BN = 4,529,324,139 4.51 2,892,229,544 3.81
Habdn 573 - - .
A A 4,529,324,712 451 2,892,229,544 3.81
% A
@ e ZARX 163,655,472 0.16 110,246,041 0.15
N = 40,913,870 0.04 29,874,511 0.04
L iE B = 300,000 - 300,000 -
PLE A = 19,710,061 0.02 13,272,337 0.02
&R g 323,000 - 280,000 -
R & A = 1,001,429 - 1,059,409 -
&R A 225,903,832 0.22 155,032,298 0.21
ARFREWS 4,303,420,880 4.29 2,737,197,246 3.60
BITR B M BMAE K 40,894,429,611 40.71 71,442,698,078 94.16
Ee & 5 EmER (16,088,867,860) | (16.02) (16,437,026,369) | (21.66)
EERAARS ZRN 130,229,817 0.13 616,538,017 0.81
AEREABRBZZ Y (= 2,862,450,157 2.85 (3,708,740,050) (4.89)
AERRMKBEZFEY |= (2,762,939,627) (2.75) 3,016,439,039 3.98
A OHAFRE RS E (4,779,143,602) (4.76) (3,252,240,056) (4.29)
MRS EAE $100,435,297,149 | 100.00 $75,875,717,773 100.00
(3% 4 PO P4 A5 4R & W 3E)
¥R RHBE ‘ié M 4E3T ¢ R E e aE Ty
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REATEAARME(RSBRWE)ZOLEREANFIREABR(OHETE
REATRZEABR)EAAL SR AHE 2 ERABRALEE FHEENGRER
HFHE LT ofkB HRENNREZLYE T R E AR BTSSR
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AEATHERWUS  BEAFTCHENENHBTNINZEETHHELEE
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FBRy
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RA 228 RHEARELLZEE -
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BABAREIZCIRMNAE RAE
FI0FEUNLBERLBFEH EIFEAKLERFCASL
s 4R R W 3E(HR)

ER 1141182124318 :

B8 A REXRHH - BLA %R
113.12 114.1.17 $384,207,380
114.1 114.2.20 385,191,436
114.2 114.3.18 381,624,384
114.3 114.4.21 397,860,444
114.4 114.5.19 399,336,375
114.5 114.6.17 402,206,326
114.6 114.7.16 421,517,375
114.7 114.8.18 392,216,790
114.8 114.9.16 379,148,766
114.9 114.10.20 391,928,728
114.10 114.11.18 399,812,838
114.11 114.12.16 444,092,760

$4,779,143,602

RE 1351182124318 :

& AfH REXSH B S ELA %R

113.1 113.2.27 $597,760,698
113.2 113.3.18 195,262,421
113.3 113.4.18 210,277,359
113.4 113.5.17 212,062,330
113.5 113.6.20 237,452,751
113.6 113.7.16 248,576,654
113.7 113.8.16 242,204,582
113.8 113.9.18 259,948,752
113.9 113.10.17 324,436,689
113.10 113.11.18 362,928,406
113.11 113.12.17 361,329,414

$3,252,240,056
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(BATF f5 4% B 32 4%13)
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2. BRAARZEARR S ER

% ,fi
114.12.31 113.12.31
A& & — B H&E $16,938,017 $12,775,010
1 2
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®BIFE - BARKE $163,655,472 $110,246,041

BERE 4R 1134 12A31 Bk REASHABETZIXEREIARR
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PR 4R R M 3E(4R)

(2) 12 A AR

AREARERFEEE > TG RMEZE A BMERR » &EX
GXHHBEERLHF > UL EZARMMBALIEXEHE - ALS
BEBERYRE—ERENBREARZ  BTHKERE DS HHFEAR -
e R & T R AR X R

() WM ERK

ARLK|IEEARS  BELFTENHNRENATEHAZ I AR 2 4 18
WHRELBHA G AERMERZIZNIEHER LR AoBgeE—
ERBEZBREITM 2L BHAAEEE R HRNRREREERHE
FOLEF  ATARBARETRNOEERS HERELLEY - RHERLY
B MTHREERRAGMRG - EENNBEECERSL  E2REATR
BRIF AR DR

3. AR BB R R B 1%

FEACRAFARELHTAIRMUAMBENATH ERARAGELMERA L - &
RS ERMRTHRER KRB ERRRITE T Y WEE/F G
BRZ AR ARG 2ZBENNCHREARETEEMELSARAA SRR T ELH 2
BH o BEBRWMAERRY BAREMRTHBIMASRTERS  UEREAR
T2 B ERERF A REF -

S emEERBHZEEREN

AEALBREAUE 2N LBEEARGEE AL T

BAL © BINERE

114.12.31
% B % % & %
SBEE
EHMAE
£ 7T $3,146,427,074.71 31417 $98,851,299,406
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HI0FUREREReMEHEIFEHFKLETE LS

B 3R R M BE(4R)
By BN/ BT
113.12.31
AN B % ML W
LB E
JEEEMIER

S 7 $2.287,451,903.27 32.787  $74,998,685,552
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