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EREEBEREFEZRERRATTEUERRSEFEHER - 25
RIRPRRFIREREAMATR  ERREEREENRIEEERFTE -
RIINGEERENISEGRERR -

(JVIRERES D #EIRE % (Contingent Convertible Bond,CoCo Bond) &% :

FE =0l #3815 % (Contingent Convertible, 71# CoCo Bond) @ —f&HR1T

BONBEESRENSERGEHENES  EHREGESFERTERGTREL T

RITE—TCBET  dAREBABEREAZNESHE BES A E/K

EEK  EEBRETESASRR  BREMESABRSHEMES - %

& CoCo Bond FRERFIFIBEZRER R R ZEERMEIN - EARIR

HEEZRERERRE—RESHELI  BEERES

1LAERE  BFERBRENXREZROBG%  EMSENERLIAR - 5
BRELTTY® ESFEEREREAREX  E5HIHHER - MX
AlEEs -

2 ERER BT ATEERMBERIEE  SHEXERLERECEELE
RIREME - UEERNESEHRTSRAR  UFEESERBAMSERT
B ERIREAERIEL -

3RFIBLR ABRERR . E5TETESFAMA - BT ATIRNERYE
BhEs  REAHGERERR  EEREAEEMKOEEELER -

4eREXEDEEF : CoCo Bond TEZHEIKERIMESLTT - DURTT
HEIEBRTHE BERTSEMREBIMSESHREE  OpeWBETH
MER  HHMEMEESHEEHALOBEEL  WOESEIEAT
TS ENREFEREN  EREINREAFRIBEENEEZWEUVS
EREIRR RN EEERIBL -

5.EREBAEZERM : CoCo Bond BEARIEMUES  E#REBERTT
CoCo Bond #&& ATJEELE CoCo Bond BT AT VIR EREAEZSRES
HEXRIEXK -

6.FE EHEIBEM - CoCo Bond EIRIFARIREANATE - MEB LT
BUEREZEESFHR 0 FEERCEBREN  HESHEDRE
REBITACELEENNEESEH  REA USSR RH EIRMNE
HEE 2 EFA CoCo Bond -

7. RS FEKFIRFEEER . CoCo Bond EFBILNENIEE T m ROl iE
B . BERSESEHBARRE S IEIT - 1% CoCo Bond K& 225
BN O BEEHUREC - AR EETHBIBRRTEN - X CoCo Bond B
EXMNTERBITARE - BT AYUEMUETER  AUAZEZE
KRIBEUERSERES MU ERE ST BIEZRFE RS -

8. mENMEERR : CoCo Bond AIFEEREBRIFETHNEMR - SERAEM
SEBNREAMEAR  SREZGERE  UEEEREUSERE
BEHNEEAERESER -

9.k#[EMz : CoCo Bond RBEFKRETR - mAkERKEMMIBZSHER
A AU ERMERNERABHS  EREBREFHR 8 RIER
CoCo Bond #iOJgEis s R EEFRIERIOKRE RREHRESHS
JEN

o IR B
IS IBEREBER(SANTANDER UK GROUP HLDGS)& /R 2017 F317
A CoCo &% "SANUK 6.75% PERP . &fl ( BRRIER - ZESZWEE

RENEE - BRRREEERFKERR T A M EEHE ARER
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RE ) KXEZH/ 2017 & 3 B 30 HEJE®E 100 wiEz - f1TREAM
ZamM B —E LFRERE 115 7T - 8% FED ERMT—®mIARER
£ 2018 FI& - FEABFAYSIREEBERE - EHAERAENES
BREELE 100 7T ; B2 2019 & FED FLEAR - BEAR TG EHE
& _EFriB3® 110 7o ; 2020 &£ 3 BA COVID 19 51 & EREHRE - EH
NEKRBBRBAERESER NXERIT 76 7o - BERTE FED SREUHT —#miE
BREEREFED 2021 FEZERHRLEEE 110 THEB S
2021 FHFE - ARF EARBEMEBBERTEH N - E5EERRE R
£ 95 kA - M [BAl—]- B8R CoCo EFEBREEMIBRIREIRLER -
HERA-REFMOZHRERRE  ERENEMERSHERER -
KEmT RN RRERERR  FEEAAEEN  WEERK
RER—MREFK -

Line Charx

# Lot Chare WX

ERIZOR : Bloomberg
SRt EERAZESHE 100 %8 - BIUZEFEEXMAE - —F0
BAR 6.75 R, EFELF®ER  RIBEEEZRN—AEABEXRER
ZBESFTRRAY 7.0%LUNE - BEE g kRIS - o [(BH ] Fix -
RIZEBESFRWEBXBET 2 AT EE 100 28 - St REAREZESR
FZBERUAR 33.75 =8 ~ #EBXBET A AEEES 100 =28 - AUL
ABR 6625 HiE  WIREBARBEESFI KBS EHAETRAIBR
66.25% - BARIRE CoCo BEHFIREANBREFIEMRZESHERE R AZE D
HEHAREZER - U5 - CoCo BZBRITATEUEERS - HERATR
18 BEETABARES JESSERGEE - BITAREAKS ~ Sk
EREFERFIRTARSR  REARERESHEUERER - 58 CoCo &
TANREARNTELERE  NEEREALTFRITABRE - REAMKGAIL
RER -
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(71)

[(B# ] EFEAE

ERRIR : Bloomberg

E R BRI KRIRUEE I (Total Loss-Absorbing Capacity, TLAQ)ES K& &
BAEES RSB EFREZER(Minimum Requirement for Own Funds and
Eligible Liabilities, MREL) Z &% ~ & f :

TLAC BExREKAMR M EZERTT(Global Systemically Important Banks,G-
SIBs)ic B BB 225K - ﬁ’fﬁﬁ—ﬁtbﬁﬂﬁﬁ?ﬁ?&%%ﬁﬁﬂE’\JT%?%%IE°ﬁﬁ
MREL B AIBAEZRBEMBRT - SEFRRITEE—ENREBERWES -
HIRITHRE rBEAESNEBABHNREEK - LEES “”’]LLEEHX_JZ/UZ
mERN ERTEABERER - BALUSERGRER - #F LKSIRT
RESIE1TIRINIER - BRWENIEIIREIE - 198 TLAC E% K MREL &%
R B T B IS B R AR A R VS AN - BRI R YA HISE
IR —RESHEN - HERRES

LARERE  E5EREAENRBERMOEEG - SHHENR EAE - 65
1%’%55?&% - BEEAEREREREX  BFEIHALE  A=X
RE#ES -

2. EMEEEPERRE : TLAC 1% FMBEBEEIKARUERMIRTRITES
m MREL BEHFRIBZ F2RRMBEBREART - EE—H o SmEETRE
RhBSHARNTE - TLACES 752MRELE#ET‘ZthIEj(mmTE%fa/ﬁﬁ—:'

O RE R E R H M BRI ER1T889T TLAC 5% K& MREL BHES T - &
MIEEANERIER -

3.EMKREN A - A TLACES K MRELESGFHEEAAEEY - MUBERE
JIIEﬁi‘JZ‘/’ZJIIEM%?% - E g 2 B /EZ@JHI? IR —WES K
4 TR ED M R B 1%?%&%?%%& —EREFTNE SRR - BlF
ERBUER - & TLAC B4R MREL 1%%%%?%%&7(‘2%%%%2%@3
o Tﬁﬁﬁ/iuﬁﬂﬁfr ETRSHFE -

S5.ERER : BITRASEERMBERANEEZ  SHEXAKLSERCHBLE
FE%NE  TAEERESEATEER UEESERBHSEBL T -
EIRBEANEARER -

.2fBORBERERR : B5RTEEGESINHMA - BT AN ERYE
BOEs  REAHRBERERR  HRRE KEEAETEEZT EEKEMR -
7. AR KA Em R ERE : TLAC 15%?é?ﬂr&’f%ﬁEfk%xﬂﬁf%éﬁ'fﬁﬁﬁ
(G-SIBs) - MM MRELE%ﬁé?ﬂ&%EﬁFG SIBs ZZAe®REAIRIT - ST
BHIREANEZEAKEGHE  RTAEECEFTESESEBADETD -
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BMMEBENAEEZESFNAT - FIEEZERREBEURARBITIRERL
B ZEKNRBAELER -

S.EHERKERR ERTHIBLIREAZENRERBKE - (RITAEE
REESESKBAARBRN  BZEZEBRSZTER - BEFTHEERERER
RS ERKE P EEREBRERBITRE 2 ERIRE E R -
Dfﬁﬁ-aﬁ(ﬁ*%ﬁiiﬁ)ﬁﬁéxﬁzméb MR -

Q. EMEFRHUNEIHAE - RR - N EHAEFESEFER  ERTHER
E S ERNHEYNEEACLUIREER - AEESNEGHEIBEMNTFRAT

m ZBSEA - MBIONRERCZI5SE - FIREZ TLACHES & MREL
SR OBERI M ER RS REN R
o IR BRI

PlEEERIRTIT(Deutsche Bank) = 251789 " DB 4.875 12/01/32 5, &AI (1R
RIEE  ZEFIEREREBAVER  BLHRRWEXRE  KRERKTESE
FEREREEERAE ) BEER 2016 FRERM—&BINARER
200bps £ 2018 F K « HE A BFAMSIBRKEBESE - ERNEEBRE
HESERTHRESO TALA EE 2019 FHESEILAR - BRIETEK
FHEESER EAZE 1057 ; 2020 F 3 B COVID19 5|8 & BERIEBERE -
ERMNERBEBERBAERESER THKE 70T - BEREM ES I —
WEREREERBERSE T - 2021 FE5EBKRE 110 tiE# S5 - 2021
FIEFERE FARBHEEEIRTESRT - B5E8EEKE 834 TEfA -
M [EBI=] Fir - B8R TLAC B5RAERSARIBIRE AR OEFR K 25
ERMES  AREGEEAAREY  HERKBUBER—MRESFK -
[.15” ] DB4875 12/01/32 15’?‘%%“

Lines Chasrt

E’f*ﬂ%i: Bloomberg -

SR EEE 2017 £ 11 A 28 HEL 100 tETcEEEE 100 =T/
ZE% - AIZBEHFEEXN 4.875%WHE - MERERGFE - —FHE
ol 4.875 £t ; ZEFBRRIIBAEFIZEEER /BT AR ELE
BEERN  WMEFLEKEREERT  RITEEARKESEERKEEE
TLAC B%FRUIER - &0 (BRI ] Fir - BUBRIBRKKBIRITRIE R
F - BROIFEHEREESRITEEAEZ  HETERBHAERAEELE
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METHREBSE - BB RBEXRAIRTERE - TLACEZA R’/ EE0RET
100 7o - BREABRWARLSE - 551 24375 7t BHIREAUKEE
TLAC BHFRRTTHAEESERAEX 75.625% - BRIRE TLAC B5
RERFBABRZERUERRZBERR  BREFEENAEEN -
MEBRKES R IEER —RESAK

wur ity Do iprion: Reaxd
V5 Dy W Sell

Actions « Settings -+ Page 2/12 Secu

TBOR Exposed 24} 9] No Notes
Bond Description 28 Issuer Description
Addit nal Informanon

Tier 2
Discretionary
N.A.

(H)IREOERES ZER : O BRESGERTABREESISHEAKA
EEBUREAFFIHHEER  BTABEENXRTRETEZBEES -
FIL - IREERESENE TREUEREZSENESAENGTE
EnRESENAINBERERR - AL - #IREARR - HHEBEHEIR
ERkR - RN ERATBZENEMREE -

N REBSEERRRI ZER . KEBATHBIEFTEFIEMNRENEX - 5EH
AES  WEUTEBES  BHFEH - NXZHE  EEE *UK“?ﬁ%E’é‘%
HEEMmZRS ; REBEASNESREREFEZEN  ERESEERENE
BEBZHENBREERS  HEEATHEHSTIESER  SPEERAR
ESWEIMAREEAS  NEEEENBEEBRNEER - MR RIRE -
IMOBEEMARRIER - WENRBEBRAR IS KEEET S B R
B OsEEARSMMAENER -

+ - BEFBAEZAEEBREFHEAABRE S 2 HERR
BEEs -

+— - HitIgE R

'&r

N
2

C AEBAREEEEA)
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(HREADEZRSFAMZER

LEXNER  FRENEEGRERBATIMEAR - BBAHAEER
B BRIRE AFEEOWR SRR ERE -

2RAENER  UfEEEZEEZIREREREE ARINERMERE
RAMZREREBEESE  ELESEMRINER  HESRENRZH
BEUEEERE S EEMm -

(ORBHERGZAR  8FEANERR - REER - BHER  SRERRE -
RAEMER  E2ER  BYREER - BiRERRRARESEHR
gz -

(CRBEERRFG AR  RZAHERR - SNEREZE R - FTHNE

SREBELEER - FNHHRRRERBAREE -
+— - BRESNEIRPIRBUGENAZ (T FATCA L) R

RIFS<E " REEIBRIREMFIAE . (HIRE Act ) B " SMNEIIRPRIEIE
A2 1 ( Foreign Account Tax Compliance Act, “FATCA" ) #R&E - [(RBE
BERZ /MBI - B 2014.7.1 EDPEERW N EEBIT 30% 2 H# -

«2014.7.1 # - FWRIBURBERE 7 FDAPHD : A - MIE%) ;

«2017.1.1 #€ - FRURHIBRHEE D o EE=EIRIR FDAP IEE EFTHS
2B FIE ;

+2017.1.1 % - SJRERASNEIEE T FRIE (passthru payment)EfTH04 - M LEER D
W ARBRERE - AR IRSE—FLALS -

&K FATCA ZEER A ESGRBRZAEZRB ZSRIEE - RERESRE

ZIREWZREAEENETE FATCA REBMBAIEE - AEESEMER FATCA &

ERRETESHRBEARSE - MESREAAKSHBEESE - RIKGHEE

TOEERBATHE - AESBHEBREEEZRE - AMER FATCA B A HE

EREEK - HUEESARAEMOIBEUREREEMBNMEEZESE -

RAFSRBEFMHZEHIEBRRBENERAETSRERNHEMS - WIS

B REARBEEBREZAABMNI M S RUCERIEROBE/BAE - A

AILERMERE -

EeREASUABRMEESIEZACHREFIREBEER - WEUFTEHE

BEREEE -

u BRAEEG B EMEHER IR 2 ERSE A
BESLEEGH . ¥ﬁi”’f‘ HEMR (1REABRBRA ):

=V
REEREARE  HEE 300,000 STPRBRER (FH=EERET ): 320
BRSETIREAS 9,375 %7t (300,000 + 32.0)
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1IERE—  BELR  EXEE
BE2FELR 20% - iEBZETHEZ 300 -
MBI S=T48(E - 9,375 =7t x (1 +20%) = 11,250 =7t
MBI EEEAEER - 11,250 3= = 30.0 EX = 337,500 7T
MEEEMRMAMZR : +12.5% ( (337,500 - 300,000) + 300,000 )
HARBEANERIFEBEERN 20% - BAHERR (=70 ) HEMEBER
B SHERREOFHEEAMMERAEKE 12.5% -
2R FEMNK - ERRZE
BEE&FE MK 10% - MiEBZETHAEZ 300 -
ML =TH(E - 9375 %7 x (1-10%) = 8437.5 %7t
ME LSRR  8,437.55%7T x 30.0 X =253,1257T
M EEEMRMAM =R : -15.6% ( (253,125 - 300,000) + 300,000 )
BEAREEE 10% @ MEETHEREREE  BEE-—DBAN/RE
AREBERE  BRHEEBEEAZX 15.6% -
3BR=  FE MK - BEXRFE
BEE&FE MK 5% BEWMEBRETRESE 340 (=7THE):
FEEIRETTAE  93755%7T x (1-5%) =8906.25 =7t
MERFHEEAER : 8906.25 %7 x 34.0 R =302,8125 7T
MEMERMM= : +0.9% ((302,812.5 - 300,000)+ 300,000 )
HARBE S ARBMIEREE 5% - BREEHEERI (=T ) HEHMEBAE BRI
mANMEWM T EEBE  EEENEBEREMERAREL - HIRER
0.9% -
T= REREREEZEAR:
REEZNE—TEULAREAFT AR ERE 23 ( Bitcoin Treasury
Companies ) HEAZElK - ZBRESNEEREES - HEAEBKHE
EREB(RE)BEERSELREE ; B ZBEREERERSER
HIRKIR Z RS - SSRRRYK - REABBEHBERERR -
b=~ WEDEC
HR [EEBNn]1 = 2+
XK HBRARE
— - BEER - R KRELRE
(R EEEUZHE
1. ERIEERIE . BOEEASNHEEZESHERBINESREFE - IH
THRBEES REBXEEEUR  BEXHESE  OEF  BREEZ
FRAEEEREBSENMERNBEHARS 7E - EEE - RN
HthBSD@BIAXHEER (WBEBAREARKE - BREATSIAAES
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AN HER A RBEABRBDEERN ).

2. WP BISMERKE - PIEE - HEF - BIRE - BRESEE
REBGEDWTREBEBRSDE - [FEE - ERAEMS D ER
NHER (MPBAREIAERE  BREQASVAABTEBAXHRA
SRBEABRSNEFAR ) HSHAEEQATREPE -

3. BFRENEBERS : BARMEREE - kT - BIRE - BEREESE
BEREEGEIMERABEHERES DR - EEE - EEEQEJZHM%“‘Z‘
AXHER (MBPBAREARE  BREQASVAANERLERXXHK
REBEANEREDEEAR ) REENEIRLEE - T—UHREEE%EF?@ '
FoRAEF RS NEERS

(DEERTBERTE ERRAEEU PR - ARm kBN ZHE

FI“ji«‘f@/\jWE*EEZﬁ%%E%T%%Z TISA EE:,% BRI ZEP

BESO MRRASHEZESHERBIE  WRMUSHREHMERS

RZ  HEEIRANE-—EREZE - KEQTNEZEZESHERKRE

REBFEREERFREER  BXUEBARTEEUFRBUIEN - K32

PEEREREE  BETECRERBEECRERBNRBIBAZES

FRBERFEZ=EZEFHA  UHEBABRRAZLBERRLEEE

ERBUERNINRPRESEREEPBA  REPBESZHREE

SEEHEENTRE | PBARRRALZZEEMPBUEE - Rl

O ZBHREERRE 2 HBKR -

(D)EEEHIIBEASEXEA TFUE - BRTF=EF=+281L ATM ZiE1T
PERE -

T EEESVHERANST

(OAEERZFUE IR EEUCPRES  EWEFE  HDEERTES -
Eiﬁ%i%%&ﬁ%ﬁ&%ﬁﬁ - BEFEEANRGEERABLEATEE ; 8
BfE TISA BAIFEEUANNPEFEE - FRESHRTEBRERU
e RAENBMSRITER  PBEFEEAREEER ZAM -
BIEESZAEFFALAHRMBE (EE£®i] & - TIURTAZERR -
REANBBAEE  PEESRUMSFBRaEEUZTERBMN - %
RASER DMK " IMEW S SR ZHIRIE 1 ZREWBEALESE - 5
BSUERNINEGTRPERSZTHEEE -

OAESSHRUES R RIETRAMEN ZRTERLWT ¢
1L AREMIUHA (AZEH ) SRERFZEEULERBRITERS -

2. AREMIIHIE SRS EEUS - SRakEUZRTERRPE

)4]
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A& AR NS — R B E A EE -
3AESATE  BHOBRSRREN I IEEBERADTE - HELET
SMBAIZRITES - AEBATNERATEIEISE 2 #EHEE -

AU S EEE ST EURE - BHALMRAES/ T - HEEE -

() FELSERNERRES SR REN Y R TEERNSHENHIEY
SBHRTES  BTEERIESEE -

(A ELFREERFERSELFER FIATELEE - SEHRE
fZPBFEEEREIFEARRENERERTREZES 2= - BE
BRE R AT EERRIER - RPBALEPBABASEMES Y2
BRSBBEBAT ZHERE  EHEMAYEE -

(MEBNEVGEFELHEWE - WEES YR -

= . BBESANZBERAR

(C)PBABGBATERE - EREREERESPREEHAPRESRS
HEBATSPHARPRESERERZE RENMBADERES
S REBEWBIE S NBRNBZELEEZRTIRS - REAEBR
EEBEEST MEERES AU REUNESHXFHESE
WA PI S B A B R P HBESTMRTNREN - REBATR
HESRETHT  HEEREEFAAESNERN S5 EE R
TRTNBEE (DESHERE ) BUSBHEDI  HHESHER
BRGNS EBEY  PBARKEESRBZIET  BORESERER
EESEF - SR EFH(MEEMS - EBATENDEASHER
SEAES RSN EBATEEBLEPRES LIRS TEIF X
EEEEZRTIRCEATERNEEE . SHEEmBY -

(C)RBAESH SR ESRREN  REAMKESBELSR  HEE
BESHXAELRBEUNESHXEHES - IREBEAERS WY
BRSNS HERER - SREHONSBEEIR T R—EEA LT
AP ESEREESESE - URSHBARETES 47-3 &
811 & ME TR B EE TR R 2 R AR N A S B R ER R
BEEUNRZR—EEE LA RAIEREE S ESENAEATEMH
BEEPRESENBES RBNNRZBEEEZRTIRS - LB
2 0B A PR -

(C)PBAESETHESHREN  REANRESBELSR  HEEE
SESRNESREUNESHREHES - IR EBENEBL LR
1RSI SR T A RS B B IEN - SRR BTN SRS
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BAIRZR—EXH EFTHARPEESERER HRIESBEY
IRZR—EXHEENTEIRFERACEAZEEPIESZE/ME
BIRHCRIEPBAIRNZR—EFH LT TIRFATIE7REE £ 2 (& 55 B
XHE - TLUBREERFENEFREMNEY - KB AIEZHEFEPRE
SFRMEEESRBWRANR  EHEBNERIEPRBANRZR—EXH
EFTBARZEREEZ T ARFEERENEREZEFREE ZIRTT
&P - BZBXREXERMEBCHFRERIREARRE ZIRITIRFHES
ERMEERHERRESBANRZR—EEH LFTHRERERZE
Mag A HE - MU PEEHFEFTEFEENUR -
(MEEHERBZRIBWNFRZBESETRESEPESE  ZFXUCS
REEPEAIRZR—EFXHARPBESHERER  HRIEHEL
IMZR—EXHEENTEIFERIRCEAZESER  INEZEE
RECRZEPEAIRZR—EXHAERER ZEFERXXHE - 7N
VBHRBERFESPBEMR -
(O)RBAFFREERTIARBEEZEHE  KEAIBUZELBESER
BAFHEESEFPKEHZFERIERE  SFAEMSREZEMR -
EHEECHRSEENKEE NSRS REGTESSERTHENRES
B ELOFEREF P RIRTEENE -
(NERBAIHRHREEURZHERTUREEEE  BEPEZRERE
SREBTHARER  SEATRSECHERBRKFBEARBEREZIR
FAEEBEZ -
(DOAEEE—REAEEXHZERRERERTEF ST E—CESHEN
AEEFEEBE—CHHR  ZEBZREABRERMEER &5
ACEETEEEBRARENRTERNFEEBEZ —EEXR - WSH
RIEBNTELSERANSRAE  HEEZFBRaRERITEREPHIRR -
RHEBERRBASESEE - iE—CEE8 - —ELAIARRESHIEXR -
ABEREEGTERN - KEMARRAEZRE - HEAETEHIEE
EH REARLSHETEEERE  FARSUNRKEE - HERERE
ERRGAIZREREEFFRAES A ARARMBE (B2BR] = Z 1+
[RA%EE A 2 AR R EIE 7R -

C BRBB TR
%

EERaBERTHE  CEATIERESRERBWEREES ZHE
REEEXERRLIRERR S ARMNRERETHBA

CKERNIARRPEAERSARNUFZEE
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(HERERERBEUZFEROKERNTIYIEZEZECHERBRZ - B
ZRFRENARMRIBEZREIE  KBERNTIUEBRAEEEAERRR
BEUZHE - HEERSINARRRRREUZHE  BEREERE
BREBESRERBUIPBAZREARBERREZ=_MEFXHA - &
BIEESREREFEA

(OAREE AR - KEQSBUAERESRERRS - REAEEANIH
ETHEEXEHR  UBEEABRRRAZLRZRR LS EEERIBENER
AR REPRBEZMFIEEEZRERBURPEEE ZHEZERR
ERBREPBERZA—HI  RESRERBEHERFRAEZR
B MEBHEREREMINSESEMEE ", ARExE - [MEAA -
A EXREREUNERESRERBESIUERERFREE - B
MiEAAGAFERSET "oy UMM -

(S)AREEARIE - KEQTIRESFRERBRASHERRIMN - BEEEX
NZ—UEREREEQNTIRESREXRBZERE  BREFEEEXR
HA R ZH M EN EEREENTIRIE -

— - BRIEFR - s KE L RE

(MRERTRK S REEHESSERTHEREPEELFERER . I
ERRREZEOEE -

OAEEERUZHENTHEZ  XEARBUER  EFERSEMOES
OB AEREZEZESHERBIRLEL ZHFXK - 1B TISA HiHZaHE1E
BUZRBZANBFELDZE RO AHERMEMFZESHERBRZ -
RIBACIHEESHERBMRI ZHERY  REAMSEXHREE[DS
BZBIREAENEREFZREREREAN - UREHZE - BE
FEERE X ASHEKERRHEE 228 —8F - BELEFERZ
ETFERRREMREZRaEENHARMREEN  REBBES
RIS  EHERBLUECRERREAFTRER  ShxEZRER
REFEAEE  ALKERTIFEEIN  ASHKEHEMD - REAP
B ELORBEM | FUMSEAERBEREE | BEETHERZREE B
CERERZPIREZRAEENE - MEBHEIRFEAR 10 BEEN
EAMEREREAK 3 TREMNR - AMEFKEBIER -

SERRAEILKEREEEH TR - FREEFERREA GRS LKERIR
HERSFEE  BRNFFERAR—ELSFFHZEMOSE -

(MEEFHERZGEERPHEMEREAXXAHEZEMREFER P ELE
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AT AR BRSNS Y — il -

—_ - BEHERZEE

(OBRETEEERRNSEREN  SRUISEBEUSRHEEUZEOER
NWERHZSHERmREUERaEEUFEEEENRELERGTEZ -
BN BESFHERNREEEUZED  BRIVETEFEE -

(OAEZEREH (SR AETERRSHD ) & ASEBAEEERE
HEUFEEBEZAN Z—  USHKEQATEILHEARNSERE
REAFAAREZRHE | FHEMSEEHIEISREUNREHE | FE
EEIERHEEAREE-—THEERERSE)  RPOWEIZEZE
CEMH  RZEBERESFR  ZELNEHABALEREE -

CREBEAIHRREAFERHREMBEARtEER(EFLEER) ;
A | BESZEBEUREB-_THEES=TEER)E  RBHWEIZE
ZERER  RZEBEREEFR  ZELEBERRALXESEE - B
ERNEREZBINEHRSGRE ERERKE  B—EBHERERF
A BERERRXDRBERE - KRS ABERTANETRERS - AEER
BEEEITUERPEMFLERRZZEN - EGRXSELERZEE
H - R [EEER] = 2+ - ZRE -

- BOBER N ZRKE RS

OBREEEEREZNFEREN  CEAIRERBEARLELNRTREZ
mREEZR—ZFEHE/\BEXHR - EREERERBUREAR/R
RAZREBEBRRILEEEERBAERSNANERES - WERGEN
BEOESPHRELER KWESH EDWHFES - #9RHE - (&
EREMNEZER - REAZELNBELMPFER IR ENEE
XNz

OUWEELD  FhEEFAEXESENERZESE  ZBESHRBZR
—E%H  KEATEAREFEAEEZELOER - TIKKEEHSE
RAaEBEUREEBENEY  UBAZSIEHE/\BEEXHRNGNELE
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USOD206RCG56 T 4.8 06/15/44 64,030,919 65,728,061 0.1 0.1 1.0 i
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US03027XCMO02 AMT 5.4 01/31/35 32,437,540 32,478,583 02 0.2 0.5 0.6
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US548661DUS2 LOW 4 1/2 04/15/30 19,123,487 19,304,454 01 0.1 0.3 03
US548661EM57 LOW 5 5/8 04/15/53 - 94,725,775 y 0.2 - 16
US52013MGB46 MCD 4.4 02/12/31 95,186,197 . 06 - 15 §
US585055B1198 MDT 4 5/8 03/15/45 86,696,786 157,491,898 02 0.3 14 27
US595112BT91 MU 3.366 11/01 /41 § 14,405,019 - 0.1 . 02
US609207AT22 MDLZ 2 3/4 04/13/30 - 58,643,231 - 0.2 - 1.0
LiS61747YED31 MS 2,239 07721 /32 - 54,365,908 - 0.1 - 09
UiS61747YFGE2 MS 5.424 07/21/34 55,535,605 32,575,551 01 - 1.0 0.6
US61747YFM21 MS 5.942 02/07/39 49,666,110 . 01 - 0.8 -
US64110LAT3S NFLX 57/811/15/28 72,773,318 40,790,867 01 01 1.1 0.7
US641T0LAZ94 NFLX 4.9 08/15/34 64,460,595 . 02 - 1.0 -
US65339KB]88 NEE 31/2 04/01/29 86,456,351 117,703,873 0.6 0.8 1.3 2.0
US65339KCG31 NEE 4.45 06/20/25 - 65,469,460 - 02 - 1.1
US65339KDL17 NEE 5.45 03/15/35 97,848,265 . 03 - 15 -
US654106AL77 NKE 31/4 03/27/40 25,615,474 25,320,574 01 0.1 0.4 D4
USG7066GAGY1 NVDA 31/2 04/01 /40 103,999,534 105,862,701 04 04 1.6 18
US68389XAWS56 ORCL 4 1/2 07/08/44 . 41,557,419 - 02 - 0.7
US68389XBV64 ORCL 2.95 04/01/30 - 29,622,326 - - - 0.5
US694308HM22 PCG 3 1/2 06/15/25 - 42,322,244 - 0.2 . 0.7
US694308KM84 PCG 6.4 D6/15/33 100,005,169 34,583,345 03 01 1.6 0.6
US694308KR71 PCG 5.8 05/15/34 81,802,546 83,873,998 0.2 0.2 13 15
US716973AG71 PEE 5.3 05/19/53 29,889,306 30,767,445 - . 05 0.5
US717081CY74 DFE 7.2 03/15/39 112,849,134 - 0.1 - 1.8 -
US744573AZ90 PEG 5.45 04/01/34 65,090,625 65,477,703 04 0.4 1.0 1.1
US79466LAK08 CRM 2.7 07/15/41 114,391,104 . 04 - 1.8 _
US808513CH62 SCHW 6.136 08,/ 24/34 108,047,015 103,369,370 02 0.2 16 18
US808513CJ29 SCHW 6.196 11/17/29 - 51,258,604 - 0.1 . 0.9
US842587EA18 SO 4.85 03/15/35 31,120,008 - 0.1 . 05 -
US855244AT67 SBUX 3.55 08,15/ 29 33,988,241 34,160,092 0.1 0.1 0.5 0.6
US855244AZ28 SBUX 2.5511/15/30 29,105,761 - 0.1 . 04 -
US855244B]76 SBUX 5 02/15/34 32,186,425 32,119,601 0.2 0.2 05 0.6
USB63667A]04 SYK 4 5/8 03/15/46 84,598,080 159,360,942 03 0.6 13 2.8
US863667BM24 SYK 5.2 02/10/35 32,366,270 . 0.1 - 05 -
USB7264ABF12 TMUS 3 7/8 04/15/30 68,099,684 37,030,061 - - 1.1 0.6
USB7264ACY91 TMUS 5.05 07/15/33 32,145,959 32,118,884 - - 0.5 0.6
US87264ADF93 TMUS 5.15 04/15/34 32,202,355 32,274,477 0.1 0.1 0.5 0.6
US87264ADL61 TMUS £.210/01/29 31,524,061 31,747,072 0.1 0.1 05 0.6
US907818E Y04 UNP 3.95 09/10/28 47,291,185 111,740,204 0.1 0.2 0.7 1.9
US907818GG79 UNP 5.1 02/20/35 65,042,449 . 0.2 - 1.0 -
US91324PFB31 UNH 5 04/15/34 64,095,807 32,033,389 02 0.1 1.0 0.6
US91324PFC14 UNH 5 3/8 04/15/54 - 30,809,273 - 0.1 - 0.3
USY1324PFG28 UNH 4.8 01/15/30 64,500,873 - 0.2 - 1.0 -
US92343VCQ59 VZ 4.4 11/01/34 30,411,103 - - - 05 -
US92343VDUS2 VZ 5 1/4 03/16/37 31,757,451 - - - 0.5 -
US92343VEABY VZ 4172 08/10/33 83,712,157 83,488,900 0.1 0.1 13 14
US92343VGKA4 VZ 3.4 03/22/41 24,721,968 . - . 0.4 .
US92343VGT52 VZ 5.05 05/09/33 . 32,449,913 - 0.1 - 0.6
US949746RFOT WFC 5,606 01/15/44 46,938,976 - 0.1 - 0.7 .
US95000U3B74 WFC 4,897 07/25/33 63,969,382 151,990,630 01 01 1.0 2.6
US95000UBFS8 WFC 5.557 07/25/34 99,087,732 32,743,449 0.1 - 15 0.6
US958102AMY75 WDC 4 3/4 02/15/26 - 94,730,695 - 01 - 16
US960386AM29 WAB 4.7 09/15/28 . 64,972,969 - 02 - 11
USUI109MAVS2 AVGO 3.469 04/15/34 . 56,866,441 - 0.1 - 1.0

Aot 5,294,582 574 5,004,928,569 826 86.5
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