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23 29
119,817,483 93.32
8,580,124 6.68
128,397,607 100.00
23 29
1.6305 1.5983
74,965,578 93.32
122,231,374) 119,817,483

23 29
93.32
93.32

23 29

1,470,000

118,609,302 114,424,800 89.12
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13 12 20 10,344,940,834 9,759

13 12 20 10,556,140,284 9,959

14 20 9,999,435,020 9,527

14 20 10,264,086,677, 9,777

14 12 20 9,878,748,319 9,493

14 12 20 10,087,041,879 9,693

15 20 3,270,905,430 10,333

15 20 3,354,504,759 10,533

15 12 22 331,422,206 10,087

15 12 22 353,801,173 10,287

16 21 268,379,703 9,688

16 21 274,252,344 9,888
10 16 12 20 250,288,700 9,851
10 16 12 20 255,414,960 10,051
11 17 20 238,757,712 9,629
11 17 20 243,734,063 9,829
12 17 12 20 219,496,121 9,253
12 17 12 20 224,272,177 9,453
13 18 20 204,678,027, 8,760
13 18 20 209,230,791 8,960
14 18 12 20 237,178,414 8,877
14 18 12 20 242,112,127 9,077
15 19 20 262,102,512 8,504
15 19 20 268,207,731 8,704
16 19 12 20 240,287,536 8,386
16 19 12 20 246,100,254 8,586
17 20 20 168,801,408 8,003
17 20 20 173,362,510, 8,203
18 20 12 22 130,733,330, 6,734
18 20 12 22 134,665,023 6,934
19 21 22 137,894,696 7,266
19 21 22 141,693,406 7,466
20 21 12 21 145,181,708 7,935
20 21 12 21 148,862,003 8,135
21 22 21 139,497,211 7,939
21 22 21 143,075,217 8,139
22 22 12 20 131,424,552 7,930
22 22 12 20 134,737,928 8,130
23 23 20 131,166,420, 8,030
23 23 20 134,425,025, 8,230
22 133,769,651, 8,107
22 135,548,393 8,209
22 136,311,086 8,187
22 10 136,671,091 8,199
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2 11 135,108,458 8,126
22 12 132,139,827 7,932
23 131,853,999 8,014
23 130,371,663 8,031
23 129,885,387 7,951
23 130,622,052 8,028
23 132,761,097 8,146
23 128,140,522 7,967
23 128,397,607 8,081
13 21 13 12 20 200

13 12 21 14 20 250

14 21 14 12 20 200

14 12 21 15 20 200

15 21 15 12 22 200

15 12 23 16 21 200

10 16 22 16 12 20 200

11 16 12 21 17 20 200

12 17 21 17 12 20 200

13 17 12 21 18 20 200

14 18 21 18 12 20 200

15 18 12 21 19 20 200

16 19 21 19 12 20 200

17 19 12 21 20 20 200

18 20 21 20 12 22 200

19 20 12 23 21 22 200

20 21 23 21 12 21 200

21 21 12 22 22 21 200

22 22 22 2 12 20 200

23 2 12 21 23 20 200

0.0

0.2

1.7

11.0

0.4

2.0

10 3.7
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11 0.2

12 18

13 3.2

14 3.6

15 1.9

16 1.0

17 2.2

18 134

19 10.9

20 12.0

21 2.6

22 24

23 3.8
323,363,841 225,880,867

151,090,821 255,829,629

87,987,600 177,453,297

73,395,774 7,314,206,800

35,824,424, 2,872,874,011

23,237,089 74,784,591

10 32,553,438 55,501,624
11 19,527,806 25,656,922
12 16,880,296 27,613,711
13 25,322,189 28,894,661
14 61,872,994 28,329,718
15 79,095,667 38,064,435
16 31,713,045 53,391,361
17 7,801,020 83,420,993
18 7,327,845 24,108,218
19 6,871,306 11,235,992
20 6,072,005 12,874,463
21 6,348,436 13,606,760
22 5,791,549 15,775,967
23 4,309,566 6,690,968
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23 29

2,332,580 0.19

319,407,415 26.52

9,193,929 0.76

328,601,344 27.28

16,199,884 1.35

15,920,325 1.32

634,236,788 52.66

35,962,126 2.99

25,401,228 211

14,824,002 123

13,422,497 111

12,086,212 1.00

15,715,003 1.30

6,001,761 0.50

34,739,674, 2.88

808,309,616 67.11

( ) 48,922,411 4.06

( ) 1,204,365,835 100.00

30
23 29
(

10,674.79(  10,605.84 11.25

UST 11.25% 15/02/15 2,005,000 17.66
214,029,579| 212,647,213 2015/2/15
7,789.89 7,898.12 3.125

UST 3.125% 21/05/15 530,000 3.48
41,286,452 41,860,066 2021/5/15
8,013.68 7,951.64 4.375

UST 4.375% 40/05/15 500,000, 3.30
40,068,421 39,758,237 2040/5/15
7,985.19 7,997.25 6

METHANEX CORP 6% 150815 355,000 2.36
28,347,428| 28,390,265 2015/8/15
8,025.92 8,201.34 7.995

EMBARQ 7.995% 36/06/01 305,000 2.08
24,479,062 25,014,092 2036/6/1
9,081.96 9,125.35 6.5

AGILENT TECH 6.5% 171101 245,000 1.86
22,250,815| 22,357,110, 2017/111
8,913.91 8,862.94 7.125

CUMMINS 7.125% 28/03/01 185,000 1.36
16,490,734 16,396,443 2028/3/1
8,054.82 8,099.94 4

KOREA DEV BANK 4%160909 200,000, 135
16,109,656| 16,199,884 2016/9/9
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7,907.22 7,960.16 8.25

EACCESS 8.25% 180401 200,000 1.32
15,814,449| 15,920,325 2018/4/1
7,376.28 7,512.52 6.875

SPRINT CAP 6.875% 281115 210,000, 131
15,490,203 15,776,302 2028/11/15
7,803.70 7,857.50 3.625

KIA MOTORS 3.625% 160614 200,000 1.30
15,607,414 15,715,003 2016/6/14
7,642.48 7,781.13 5

FORD MOTOR CR 5%18/05/15 200,000 1.29
15,284,975 15,562,261 2018/5/15
8,187.09 8,045.40 4.875

ROYALBK SCT 4.875%150316 190,000 127
15,555,480| 15,286,275 2015/3/16
8,422.80 8,517.22 4.95

TRANSOCEAN 4.95% 151115 175,000 124
14,739,916 14,905,145 2015/11/15
9,263.76 9,563.87 6.375

SHELL INTL 6.375% 381215 155,000 1.23
14,358,829 14,824,002] 2038/12/15
7,930.96 8,008.81 6.375

HCA INC 6.375% 15/01/15 180,000 120
14,275,743| 14,415,873 2015/1/15
8,699.69 8,547.14 7.25

REYNOLDS 7.25% 37/06/15 165,000 1.17
14,354,502| 14,102,786 2037/6/15
7,901.77 7,950.43 7.5

WINDSTREAM 7.5 23/04/01 175,000 1.16
13,828,106] 13,913,254 2023/4/1
7,694.21 7,780.14 2.25

GEN ELEC 2.25% 15/11/09 170,000 1.10
13,080,172| 13,226,254 2015/11/9
8,448.07 8,771.09 6.875

PETROBRA S6.875% 40/01/20 145,000 1.06
12,249,703| 12,718,087 2040/1/20
9,011.13 9,269.68 7.75

GEORGIA PAC 7.75% 291115 135,000 1.04
12,165,035 12,514,074 2029/11/15
8,203.88 8,184.12 5

CITIGROUP 5% 14/09/15 150,000, 1.02
12,305,831 12,276,182 2014/9/15
8,471.47 8,636.70 5.875

PETROBRAS5.875% 18/03/01 140,000 1.00
11,860,062| 12,091,383 2018/3/1
7,989.35 8,057.47 5.625

SIGMA ALIM 5.625% 180414 150,000 1.00
11,984,034| 12,086,212 2018/4/14
8,622.37 8,543.49 6.4

MERRILL LYNCH 6.4%170828 140,000 0.99
12,071,329| 11,960,889 2017/8/28
8,545.27 8,507.36 4.75

APH CORP 4.75% 14/11/15 135,000 0.95
11,536,121 11,484,938 2014/11/15
8,641.71 8,560.06 53

BEAR STEARNS 5.3% 151030 130,000, 0.92
11,234,230 11,128,086] 2015/10/30
7,639.00 7,728.20 5.75

INTL LEASE 5.75% 160515 135,000 0.87
10,312,650| 10,433,080 2016/5/15
8,008.81 7,939.48 4.375

UST 4.375% 41/05/15 130,000 0.86
10,411,464| 10,321,328, 2041/5/15
8,191.43 8,091.96 3.9

BARCLAY S BK 3.9% 150407 125,000 0.84
10,239,288| 10,114,953 2015/417

15/73



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
OOoooooooooooooooooood

23 29

0.19

27.28

1.35

67.11

95.94

16/73



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
OOoooooooooooooooooood

AL HE Hoo11 57 Ao H

IR OERRAN IS TALEOENTE Y, MR BARERH TSRO TIRBUEE A,
HEF AR — Lt =D LR TR P DR T E T T ET,

A - PUE ED EE

il I 200012 fet— a0 170 B
15,000 150
I Lo
12 500 I s [ ey
10000 - il i
1 [rraee mzml i m———1
7500 [PEST 2011436 1005
4 &0 2DDEIZH 109
4 i T— magmew 201 s A 190
— AT - R O | EDDEER 100
2500 [ S sEREE 4,180/

) i | 0 ¥ RElE T hoSU, wITT.
3 W
o o2 0z 04 0§ o« o7 o oo 0 11 HE WA AT LT 2T,

# AR, ALEERRCI R — 2002 1 D&Y, (RETARBHESRE T .
# BN HEA MR — 2012, 2000512 Aza B LSO SELE (HT WD E SRS S RHERL A D B R T
ERG T,

i

MR ED . (EE -2

R R HE MGE O MNME EE MNE NITE O MNEE NNE W0E NIE
Tl 27 g5 15 23 Y] PSR 210 549 44
T RO, SR R B E SRS B R L R T L T E T,

N EOTF ORI, SN0 1 TR E TORFEREFTLTLET,

TR CEe Tt g U A,

17/73



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
OOoooooooooooooooooood

18/73



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
OOoooooooooooooooooood

38 59
12
133
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22 23
( 22 12 20 ) ( 23 20 )
11,063,236 9,399,865
123,456,444 122,231,374
1,601,916
67,044
15 12
134,519,695 133,300,211
134,519,695 133,300,211
797,300
123,060
1,657,316 1,633,502
24,578 23,764
491,517 475,195
1,372 1,330
3,095,143 2,133,791
3,095,143 2,133,791
165,731,698 163,350,296
34,307,146 32,183,876
131,424,552 131,166,420
131,424,552 131,166,420

134,519,695 133,300,211
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22 23
22 22 2 12 21
22 12 20 23 20
3,047 2,184
4,106,198 774,930
8,387,507 5,131,160
4,284,356 5,908,274
49,646 48,089
992,854 961,633
2,777 2,694
1,045,277 1,012,416
3,239,079 4,895,858
3,239,079 4,895,858
3,239,079 4,895,858
121,005 32,097
36,218,905 34,307,146
3,196,997 1,378,262
3,196,997 1,378,262
1,089,936 860,148
1,089,936 860,148
3,313,376 3,258,605

34,307,146 32,183,876

21/73



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
OOoooooooooooooooooood

2 23
2 2 2 12 21
22 12 20 23 20
22 22 2 122 |
22 23
2 12 20 23 20

165,731,698 163,350,296
55 10 10
34,307,146 32,183,876
0.7930 0.8030
7,930 8,030
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22 23
2 2 2 12 21
2 12 20 23 20
375,088 367,896
22 22 2 12 21
22 21 23 2
43 45
(1,722,752 ) (1,812,817 )
© ©
) (241,325 ) ) (209,570 )
(14,680,445 ) (14,086,859 )
16,644,522 ( 16,109,246 ( 991.27
1,005.06 ) 1,656,060 ( ) 1,625,103 (
100 ) 100 )
22 22 23 23
22 12 20 23 20
44 46
(1,215,338 ) (1,483,748 )
© ©
) (303,761 ) ) (201,099 )
(14,708,412 ) (14,362,833 )
16,227,511 ( 979.14) 16,047,680 ( 982.40
) 1,657,316 ( ) 1,633,502 (
100 ) 100 )
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22 23
12 20 23 20

22 12 20

2,818,294

2,818,294

23 20

1,858,972

1,858,972
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111,816,300 112,613,600 797,300

111,816,300, 112,613,600, 797,300

27173



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
OOoooooooooooooooooood

23 23 20
120,297,916 118,696,000 1,601,916
120,297,916 118,696,000 1,601,916
22 22 22 22 12 20
23 22 12 21 23 20
22 23
22 12 20 23 20
175,716,116 165,731,698
5,791,549 4,309,566
15,775,967 6,690,968
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74,965,578 1.6305 122,231,374
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22 12 20 23 20

() ()
27,537,565 41,713,511
11,349,073 60,935,962
500,939,505 308,550,957
16,600,085
856,872,156 846,065,726

6,681,867

19,979,627 17,080,262
952,718 470,734
1,424,312,511 1,291,417,237
1,424,312,511 1,291,417,237
19,702,860 10,732,945
19,702,860 10,732,945
19,702,860 10,732,945
866,599,036 785,436,089
538,010,615 495,248,203
1,404,609,651 1,280,684,292
1,404,609,651 1,280,684,292
1,424,312,511 1,291,417,237

20 20 20 12 20
22 12 20 23 20
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60 61
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22 12 20 23 20
866,599,036 785,436,089
1.6208 1.6305
16,208 16,305
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2 12 20
957,078,529
6,170,101
96,649,504
22 12 20
76,170,067
790,428,969
866,599,036
23 20
866,599,036
1,231,679
82,394,626
23 20

74,965,578
710,470,511
785,436,089

MEXICAN UTD 6.05% 400111 108,000.00, 115,344.00

UST 11.25% 15/02/15 2,160,000.00, 2,961,900.00

UST 4.375% 40/05/15 500,000.00, 514,687.50

UST 4.375% 41/05/15 130,000.00, 133,737.50

UST 5.375% 31/02/15 100,000.00, 120,640.62

2,998,000.00, 3,846,300.62

(308,550,957)

KOREA DEV BANK 4%160909 200,000.00, 206,932.00

200,000.00, 206,932.00

(16,600,085)
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AGILENT TECH 6.5% 171101 245,000.00] 285,816.51
ALCOA INC 6.15% 20/08/15 40,000.00] 42,885.44
AMERICAN TO 4.625 150401 65,000.00 68,981.70
ANADARKO PET5.95% 160915 50,000.00 56,445.35
ANADARKO PET6.375%170915 65,000.00 74,790.88
ANHEUSER BUS 4.95 140115 10,000.00 10,881.05
ANHEUSER BUS 6.5 420501 5,000.00] 5,763.00
APH CORP 4.75% 14/11/15 135,000.00, 148,183.96,
ARCELORMITTALG6.75%410301 125,000.00 124,460.87
ARCELORMITTAL9.85%190601 35,000.00] 45,082.94
BARCLAY S BK 3.9% 150407 125,000.00 131,525.87
BEAR STEARNS 5.3% 151030 130,000.00 144,306.11
BRIGGS& STR 6.875% 201215 55,000.00 58,437.50
BROCADE 6.875% 20/01/15 25,000.00 27,218.75
BUNGE LTD 4.1% 16/03/15 50,000.00 52,544.34
CITIGROUP 5% 14/09/15 150,000.00, 158,071.05,
CITIZENS 7.875% 27/01/15 80,000.00 77,200.00
COLUM/HCA 7.58% 25/09/15 20,000.00 18,450.00
COLUMBIA 7.69% 25/06/15 50,000.00 46,750.00,
COLUMBIA HLTH 7.5 231215 5,000.00] 4,700.00
CUMMINS 7.125% 28/03/01 185,000.00, 211,827.03
DENBURY 6.375% 210815 55,000.00 54,587.50
DONNELLEY &S 7.25 180515 85,000.00 84,685.41
EACCESS 8.25% 180401 200,000.00, 203,140.00,
EL PASO CORP 7.42 370215 85,000.00 95,827.21
EMBARQ 7.995% 36/06/01 305,000.00, 314,438.83
ENERGY TRAN 6.05 410601 120,000.00 117,819.72
EQUIFAX 7.0% 37/07/01 65,000.00 71,552.52
FISERV INC 3.125% 151001 100,000.00; 102,108.50,
FORD MOTOR CR 5%18/05/15 200,000.00] 196,338.80
FORD MOTOR CR 8%16/12/15 100,000.00 113,157.20
GATX CORP 4.75% 15/05/15 75,000.00 80,237.40
GE CAP 5.3% 21/02/11 70,000.00 73,502.94
GEN ELEC 2.25% 15/11/09 170,000.00, 168,017.63,
GEORGIA PA 7.375% 251201 80,000.00 91,700.00
GEORGIA PAC 7.25% 280601 65,000.00 73,125.00
GEORGIA PAC 7.75% 291115 135,000.00, 156,262.50,
GMAC 6.75% 14/12/01 44,000.00; 46,245.62
GMAC 6.875% 12/08/28 68,000.00 70,685.93
GOLDMAN 5.125% 15/01/15 30,000.00 32,107.11
GOLDMAN SACHS5.15%140115 45,000.00, 48,071.07
GOLDMAN SACHS6.75%371001 105,000.00, 104,818.77
HANESBRANDS 8% 16/12/15 95,000.00 101,887.50
HCA INC 6.375% 15/01/15 180,000.00 183,375.00
HCA INC 6.5% 160215 40,000.00] 40,500.00,
INTL LEASE 5.75% 160515 135,000.00 132,468.21
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INTL LEASE 6.25% 190515 25,000.00 24,423.60
JC PENNEY 6.375% 361015 28,000.00 25,340.00
KIA MOTORS 3.625% 160614 200,000.00] 200,480.60,
LEVEL 3 COMM 120615 3.5% 30,000.00] 29,925.00] 3
MCDONALD’S COR 5% 190201 75,000.00 84,670.72
MERRILL 6.875% 18/04/25 30,000.00; 33,855.60,
MERRILL LYNCH 6.4%170828 140,000.00 155,058.82
METHANEX CORP 6% 150815 355,000.00, 364,128.82
MORGAN ST 4.75% 14/04/01 90,000.00 94,333.77
MORGAN ST 5.75% 21/01/25 105,000.00, 109,320.54,
MOTOROLA 6.625% 37/11/15 15,000.00 17,304.43
MOTOROLA 7.5% 25/05/15 20,000.00 24,245.38
MOTOROLA INC 6.5% 281115 25,000.00 28,187.80
NATL SE 3.95% 15/04/15 100,000.00 107,416.00
NEWMONT MIN 5.875%350401 45,000.00, 47,139.43
NEXTEL COM 5.95% 140315 80,000.00 80,500.00
NEXTEL COM 6.875% 131031 50,000.00 50,500.00
NEXTEL COM 7.375% 150801 125,000.00, 125,781.25
NIl CAPITAL 7.625 210401 25,000.00 26,437.50
OMNICARE INC 7.75 200601 45,000.00, 48,375.00
ONEOK PARTN 8.625 190301 70,000.00 91,144.76
OSHKOSH 8.25% 17/03/01 55,000.00 59,125.00
PARKER D 9.125% 18/04/01 95,000.00 101,175.00
PENNEY (JC) COINC 50,000.00 54,875.00
PETROBRAS5.875% 18/03/01 140,000.00 152,345.06
PETROBRAS6.875% 40/01/20 145,000.00, 157,350.08,
PFIZER INC 7.2 39/03/15 80,000.00 102,462.16
PIONEER 6.875% 18/05/01 35,000.00, 37,902.97
PIONEER NATURAL RESOURCE 15,000.00 15,759.34
REYNOLDS 7.25% 37/06/15 165,000.00 184,386.67
ROWAN COM 5% 2017/09/01 65,000.00 70,536.11
ROYALBK SCT 4.875%150316 190,000.00, 199,813.50,
RPM INTL 6.125% 191015 80,000.00 87,081.20
SERVICE CORP 7% 19/05/15 55,000.00] 57,612.50
SHELL INTL 6.375% 381215 155,000.00 184,442.25
SIGMA ALIM 5.625% 180414 150,000.00 153,937.50
SLM CORP 5% 13/10/01 85,000.00 88,217.42
SLM CORP 5% 18/06/15 50,000.00 48,009.50,
SLM CORP 5.05% 14/11/14 80,000.00 82,769.60
SLM CORP 5.375% 13/01/15 5,000.00 5,211.35
SLM CORP 5.375% 14/05/15 30,000.00, 31,326.24
SLM CORP 5.625% 33/08/01 65,000.00 56,990.44
SLM CORP 6.25% 16/01/25 120,000.00 123,513.60
SOCIETE GENE 2.5% 140115 175,000.00 177,266.77
SPRINT CAP 6.875% 281115 210,000.00, 198,975.00,
SUNTRUST 3.6% 16/04/15 100,000.00 102,174.30
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TELECOM ITA 7.2% 360718 75,000.00 73,604.55
TIME WARNER 7.7 320501 65,000.00 79,436.63
TIME WARNER 8.25% 19/4/1 65,000.00 81,961.55
TIME WARNER INC 6.625% 10,000.00 11,024.98
TIMEWARNER C 5.85 170501 15,000.00 16,996.93
TIMKEN CO 6% 140915 60,000.00 66,853.44
TRANSALTA CRP4.75%150115 90,000.00 96,865.38
TRANSOCEAN 4.95% 151115 175,000.00 189,337.40
TWX 6.5% 36/11/15 40,000.00 43,063.88
UNITED TECH6.125% 190201 100,000.00 118,921.30
US STEEL 6.65% 37/06/01 50,000.00 44,750.00
USG CORP 6.3% 16/11/15 20,000.00 18,050.00
USG CORP MULTI 18/01/15 85,000.00 83,087.50
VALE OVER 6.875 36/11/21 80,000.00 87,188.32
VALERO ENER6.625% 370615 90,000.00 94,271.22
VERIZON 8.75% 18/11/01 90,000.00 118,228.32
VULCAN 6.5% 16/12/01 50,000.00 49,822.35
WHIRLPOOL 4.85% 21/06/15 120,000.00 120,940.80
WILLIS GRP 4.125 160315 75,000.00 77,027.40
WILLIS NORTH 6.2% 170328 25,000.00 27,828.92
WILLISNORTH AME7 190929 15,000.00 17,121.67
WINDSTREAM 7.5 23/04/01 175,000.00 177,625.00
9,945,000.00 10,546,817.84
(846,065,726)
1,171,216,768
(1,171,216,768)
120 91. 5
100.0
23 29

128,609,813

212,206

( ) 128,397,607

158,881,979

( ) 0.8081

8,081
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15,484,883 17,127,600
2,999,185 3,099,722
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6,524 607,623
3,405,895 3,712,698
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426,716 412,606
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4,192,414 4,342,937
719,290 983,434
293,651 327,914
19,087 21,460
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