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2024 2 29
926,945,126 5.99
926,945,126 5.99
16,861,485,215 108.92
12,217,034,763 78.91
1,188,484,422 7.68
799,774,013 5.17
539,573,707 3.49
355,509,820 2.30
315,351,506 2.04
272,534,543 1.76
200,545,255 1.30
186,240,812 1.20
151,290,368 0.98
138,084,804 0.89
117,585,760 0.76
88,975,014 0.57
88,721,572 0.57
72,171,269 0.47
71,756,587 0.46
57,851,000 0.37
2,307,110,735 14.90
15,481,319, 606 100.00
/
2024 2 29
/
MIZUHO FINANCIAL GROUP
2.839 09/13/26 376,675,000 9410 9424 2-839 2.29
354,464,210 354,997,368 | 2026/9/13
US T BILL 04/18/24 99.08 99.28
316,407,000 2.03
313,508,778 314,136,748 | 2024/4/18
US T BILL 06/04/24 98.40 98.60
271,206,000 1.73
266,881,920 267,427,015 | 2024/6/4
DELTA AIR LINES INC 7.375
01/15/26 226,005,000 103.06 103.84 1 7.375 1.52
232,921,272 234,686,982 | 2026/1/15
GENERAL MOTORS FINL CO
6.0 01/09/28 226,005,000 102.21 102.22 6 1.49
231,020,159 231,026,505 | 2028/1/9
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NOMURA HOLDINGS INC 5.842
101.28 101.27 5.842
6 | 01/18/28 226,005,000 1.48
228,904,942 228,883,685 | 2028/1/18
DIGITAL REALTY TRUST LP
101.35 101.05 5.55
7 | 5.55 01/15/28 226,005,000 1.48
229,070,482 228,399,022 | 2028/1/15
SOCIETE GENERALE 01/12/27 100.89 100.82 6.447
8 226,005,000 1.47
228,033,015 227,863,634 | 2027/1/12
US T BILL 04/04/24 99.28 99.48
9 226,005,000 1.45
224,388,467 224,845,363 | 2024/4/4
TARGA RESOURCES CORP 5.2
99.51 99.48 5.2
10 | 07/01/27 226,005,000 1.45
224,903,944 224,832,953 | 2027/7/1
GLOBAL PAYMENTS INC 4.95
99.33 99.11 4.95
11 | 08/15/27 226,005,000 1.45
224,493,266 223,995,274 | 2027/8/15
EXPEDIA GROUP INC 4.625
98.04 97.97 4.625
12 | 08/01/27 226,005,000 1.43
221,595,036 221,421,226 | 2027/8/1
NEWELL BRANDS INC 6.375
97.05 97.02 6.375
13 | 09/15/27 226,005,000 1.42
219,346,824 219,270,078 | 2027/9/15
BANK OF AMERICA CORP
95.90 96.15 3.824
14 | 01/20/28 226,005,000 1.40
216,757,785 217,323,209 | 2028/1/20
BROOKFIELD FINANCE INC
95.98 95.92 3.9
15| 3.9 01/25/28 226,005,000 1.40
216,928,399 216,787,794 | 2028/1/25
LLOYDS BANKING GROUP PLC
95.91 95.89 3.75
16 | 3.75 01/11/27 226,005,000 1.40
216,764,473 216,733,248 | 2027/1/11
HEXCEL CORP 02/15/27 95.22 95.70 4.2
17 226,005,000 1.40
215,216,119 216,308,699 | 2027/2/15
SUMITOMO MITSUI FINL GRP
101.57 101.62 5.52
18 | 5.52 01/13/28 212,444,700 1.39
215,783,703 215,892,960 | 2028/1/13
EQT CORP 3.9 10/01/27 94.79 94.75 3.9
19 226,005,000 1.38
214,235,495 214,153,998 | 2027/10/1
WARNERMEDIA HOLDINGS INC
95.29 94.70 3.755
20 | 3.755 03/15/27 226,005,000 1.38
215,367,966 214,035,392 | 2027/3/15
FS KKR CAPITAL CORP 3.4
95.08 94.57 3.4
21| 01/15/26 226,005,000 1.38
214,887,646 213,740,727 | 2026/1/15
LAS VEGAS SANDS CORP 3.5
94.18 94.12 3.5
22 | 08/18/26 226,005,000 1.37
212,854,218 212,718,922 | 2026/8/18
HCA INC 3.125 03/15/27 93.99 94.01 3.125
23 226,005,000 1.37
212,443,506 212,482,641 | 2027/3/15
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CDW LLC/CDW FINANCE 2.67
93.10 92.85 |  2.67
24 | 12/01/26 226,005,000 1.36
210,431,340 | 209,858,072 | 2026/12/1
PACIFIC GAS & ELECTRIC
92.46 92.52 3.3
25 | 12/01/27 226,005,000 1.35
208,986,445 | 209,102,521 | 2027/12/1
SYNCHRONY FINANCIAL 3.95
92.40 92.48 | 3.95
26 | 12/01/27 226,005,000 1.35
208,848,396 | 209,023,341 | 2027/12/1
NATWEST GROUP PLC
91.47 91.39 | 1.642
27 | 06/14/27 226,005,000 1.33
206,729,643 | 206,551,511 | 2027/6/14
BARCLAYS PLC 11/24/27 91.46 91.36 | 2.279
28 226,005,000 1.33
206,706,809 | 206,480,782 |2027/11/24
TD SYNNEX CORP 1.75
91.07 91.05 | 1.75
29 | 08/09/26 226,005,000 1.33
205,833,282 | 205,796,306 | 2026/8/9
GOLDMAN SACHS GROUP INC
90.96 91.01 | 1.542
30 | 09/10/27 226,005,000 1.33
205,591,981 | 205,695,215 | 2027/9/10
2024 2 29
5.99
108.92
114.90
2024 2 1
1
15,509 15,583 1.0549 1.0599
(2024 2 15 )
2023 2 15,249 1.0122
3 15,022 0.9985
4 15,153 1.0077
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5 15,282 1.0163
6 15,564 1.0362
7 15,578 1.0389
8 15,514 1.0410
9 15,470 1.0433
10 15,338 1.0360
11 15,475 1.0466
12 15,429 1.0451
2024 1 15,473 1.0516
2 15,481 1.0569
1 0.0050
1 6.0
1 15,077,473,723 374,620,394
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1
2024 2 15

194,772,029
1,044,110,299
16,846,549,444
180,349,701

18,265,781,473

18,265,781,473

2,550,245,810
63,305,253
73,514,266
2,540,601
66,057,036
334,248

2,755,997,214

2,755,997,214

14,702,853,329

806,930,930
813,604,150

15,509,784,259

15,509,784,259

18,265,781,473
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1
2023 1 13
2024 2 15

898,433,010
183,385,336
67,023,010
10,343,178

1,025,138,514

75,101
4,588,182
119,295,211
1,774,729

125,733,223

899,405,291

899,405,291

899,405,291

12,286,875

166,207
166,207

6,839,427

6,839,427
73,514,266

806,930,930
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1
2023 1 13
2024 2 15
12
133 60 61
1
2024 2 15
12,751,956,198
2,325,517,525
374,620,394
14,702,853,329
1
2023 1 13
2024 2 15
785,783,042
101,335,374
101,416 0
887,219,832 1 603.43
73,514,266 1 50
41,817,877
1
2023 1 13
2024 2 15
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1
2024 2 15
()
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1
2024 2 15

51,501
192,233,866

192,182,365
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1
2024 2 15

13,784,412,880 | 13,784,412,880 | 16,334,658,690 2,550, 245,810
13,784,412,880 | 13,784,412,880 | 16,334,658,690 2,550, 245,810
13,784,412,880 | 13,784,412,880 | 16,334,658,690 2,550, 245,810
1
2024 2 15
1.0549
(10,549 )
2024 2 15

US T BILL 02/29/24

1,600,000.000

1,596,734.490

US T BILL 04/04/24

1,500,000.000

1,489,271.040

US T BILL 04/18/24

2,100,000.000

2,080,764.440

US T BILL 06/04/24

1,800,000.000

1,771,300.990

7,000,000.000

6,938,070.960

(1,053,430,000) (1,044,110,299)
1,053,430,000 1,044,110,299
(1,053,430,000) (1,044,110,299)
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AIR CANADA 3.875
800,000.000 757,006.400
08/15/26
ALLEGIANT TRAVEL CO 7.25
800,000.000 776,567.560
08/15/27
ALLY FINANCIAL INC 4.75
1,100,000.000 1,068,006.830
06709727
ALLY FINANCIAL INC 7.1
1,000,000.000 1,044,538.760
11715727
AMERICAN AIRLINES/AADVAN
375,000.010 371,927.040
5.5 04/20/26
AMERICAN TOWER CORP 1.5
1,500,000.000 1,303,453.450
01/31/28
AMERIGAS PART/FIN CORP
600,000.000 581,977.620
5.875 08/20/26
ARDAGH METAL PACKAGING
500,000.000 489,997.760
6.0 06/15/27
ARES CAPITAL CORP 2.15
1,200,000.000 1,088,299.400
07/15/26
ARES CAPITAL CORP 3.875
600,000.000 573,994.930
01/15/26
AXALTA COAT/DUTCH HLD BV
800,000.000 768,401.120
4.75 06/15/27
BANK OF AMERICA CORP
1,500,000.000 1,438,626.040
01/20/28
BANK OF NOVA SCOTIA 4.75
1,000,000.000 993,470.080
02/02/26
BARCLAYS PLC 11/02/26 200,000.000 205,810.310
BARCLAYS PLC 11/24/27 1,500,000.000 1,371,917.500
BERRY GLOBAL INC 1.57
1,100,000.000 1,025,010.070
01/15/26
BLOCK INC 2.75 06/01/26 500,000.000 465,521.750
BOMBARDIER INC 7.125
388,000.000 391,308.860
06/15/26
BROOKFIELD FINANCE INC
1,500,000.000 1,439,758.410
3.9 01/25/28
CDW LLC/CDW FINANCE 2.67
1,500,000.000 1,396,637.290
12/01/26
CHEMOURS CO 5.375
600,000.000 574,376.400
05/15/27
CHS/COMMUNITY HEALTH SYS
600,000.000 554,907.780
5.625 03/15/27
CINEMARK USA INC 5.875
600,000.000 596,118.000
03/15/26
CITIGROUP INC 01/10/28 1,000,000.000 962,375.600
COLT MERGER SUB INC
200,000.000 205,516.000
8.125 07/01/27
CONTINENTAL RESOURCES
1,100,000.000 1,058,308.240
4.375 01/15/28
COTY INC 5.0 04/15/26 941,000.000 924,334.890
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CRED SUIS GP FUN LTD
300,000.000 294,465.760
3.75 03/26/25
CRED SUIS GP FUN LTD
300,000.000 295,308.620
4.55 04/17/26
CREDIT SUISSE NEW YORK
1,500,000.000 1,360,291.560
1.25 08/07/26
DANSKE BANK A/S 01/09/26 1,000,000.000 1,004,866.190
DELTA AIR LINES INC
1,500,000.000 1,545,903.450
7.375 01/15/26
DEUTSCHE BANK NY
800,000.000 729,702.960
01/07/28
DEUTSCHE BANK NY
1,500,000.000 1,362,164.020
11/16/27
DIGITAL REALTY TRUST LP
1,500,000.000 1,520,345.670
5.55 01/15/28
DIRECTV FIN LLC/COINC
1,100,000.000 1,031,200.790
5.875 08/15/27
DISCOVER FINANCIAL SVS
1,000,000.000 955,556.880
4.1 02/09/27
DISH DBS CORP 5.25
1,000,000.000 787,500.000
12/01/26
DISH DBS CORP 5.875
300,000.000 275,725.500
11/15/24
DISH NETWORK CORP 11.75
500,000.000 521,791.770
11/15/27
EDISON INTERNATIONAL
1,000,000.000 1,012,124.220
5.75 06/15/27
EMERA US FINANCE LP 3.55
1,000,000.000 959,697.600
06/15/26
ENLINK MIDSTREAM PARTNER
200,000.000 196,750.000
4.85 07/15/26
EQM MIDSTREAM PARTNERS L
500,000.000 505,514.500
6.5 07/01/27
EQT CORP 3.9 10/01/27 1,500,000.000 1,421,885.550
EXPEDIA GROUP INC 4.625
1,500,000.000 1,470,730.980
08/01/27
FMG RESOURCES AUG 2006
500,000.000 480,774.300
4.5 09/15/27
FORD MOTOR CREDIT CO LLC
800,000.000 747,483.520
3.815 11/02/27
FORD MOTOR CREDIT CO LLC
200,000.000 189,612.820
4.125 08/17/27
FORD MOTOR CREDIT CO LLC
800,000.000 838,588.000
7.35 11/04/27
FRONTIER COMMUNICATIONS
1,300,000.000 1,247,687.740
5.875 10/15/27
FS KKR CAPITAL CORP 1.65
100,000.000 97,077.130
10/12/24
FS KKR CAPITAL CORP 3.4
1,500,000.000 1,426,213.890
01/15/26
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GEN DIGITAL INC 6.75
500,000.000 506,207.000
09730727
GENERAL MOTORS FINL CO
1,500,000.000 1,533,285.720
6.0 01/09/28
GENESIS ENERGY LP/FIN
500,000.000 504,531.500
8.0 01/15/27
GLOBAL PAYMENTS INC 4.95
1,500,000.000 1,489,966.590
08/15/27
GOLDMAN SACHS GROUP INC
1,500,000.000 1,364,518.360
09/10/27
HANESBRANDS INC 4.875
300,000.000 288,541.590
05/15/26
HAT HOLDINGS I LLC/HAT
1,000,000.000 931,651.920
3.375 06/15/26
HCA INC 3.125 03/15/27 1,500,000.000 1,409,992.080
HERTZ CORP/THE 4.625
300,000.000 267,417.000
12/01/26
HEXCEL CORP 02/15/27 1,500,000.000 1,428,393.970
HOWMET AEROSPACE INC 5.9
1,000,000.000 1,017,077.000
02701727
HSBC HOLDINGS PLC
200,000.000 190,918.930
06/04/26
HSBC HOLDINGS PLC
1,000,000.000 915,992.300
11/22/27
ILIAD HOLDING SAS 6.5
300,000.000 298,139.340
10/15/26
INTERNATIONAL GAME TECH
500,000.000 501,741.000
6.25 01/15/27
ISRAEL DISCOUNT BANK
800,000.000 781,475.200
5.375 01/26/28
LAS VEGAS SANDS CORP 3.5
1,500,000.000 1,412,717.980
08/18/26
LEVEL 3 FINANCING INC
1,100,000.000 918,500.000
3.4 03/01727
LIVE NATION ENTERTAINMEN
500,000.000 504,641.500
6.5 05/15/27
LLOYDS BANKING GROUP PLC
1,500,000.000 1,438,670.430
3.75 01/11/727
MATTEL INC 3.375
1,000,000.000 949,977.800
04/01/26
MGM RESORTS INTL 5.5
500,000.000 491,761.750
04/15/27
MICRON TECHNOLOGY INC
1,100,000.000 1,069,276.540
4.185 02/15/27
MIZUHO FINANCIAL GROUP
2,500,000.000 2,352,586.520
2.839 09/13/26
MORGAN STANLEY 01/21/28 1,000,000.000 924,880.730
MPLX LP 4.25 12/01/27 1,000,000.000 968,465.960
NATWEST GROUP PLC
1,500,000.000 1,372,069.050
06/14/27
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NATWEST GROUP PLC

200,000.000 206,118.300
11/10/26
NAVIENT CORP 5.0
300,000.000 285,478.710
03/15/27
NAVIENT CORP 6.75
100,000.000 100,245.000
06/15/26
NAVIENT CORP 6.75
200,000.000 200,980.800
06/25/25
NCL CORPORATION LTD
300,000.000 294,306.160
5.875 02/15/27
NCL CORPORATION LTD
300,000.000 292,479.000
5.875 03/15/26
NEWELL BRANDS INC 4.2
200,000.000 193,540.060
04/01/26
NEWELL BRANDS INC 6.375
1,500,000.000 1,455,809.550
09/15/27
NOKIA OYJ 4.375 06/12/27 400,000.000 383,372.200
NOMURA HOLDINGS INC
1,500,000.000 1,519,246.980
5.842 01/18/28
NOVELIS CORP 3.25
700,000.000 651,197.720
11/15/26
NUSTAR LOGISTICS LP
300,000.000 296,647.500
5.625 04/28/27
OCCIDENTAL PETROLEUM COR
200,000.000 216,066.560
8.5 07/15/27
ONEMAIN FINANCE CORP 3.5
600,000.000 550,075.860
01715727
ONEMAIN FINANCE CORP
1,200,000.000 1,219,053.600
7.125 03/15/26
OWENS-BROCKWAY 6.625
600,000.000 599,129.690
05/13/27
OWL ROCK CAPITAL CORP
1,100,000.000 1,023,878.940
3.4 07/15/26
PACIFIC GAS & ELECTRIC
1,500,000.000 1,387,047.490
12/01/27
PACIFIC GAS & ELECTRIC
100,000.000 95,556.310
3.15 01/01/26
PACTIV EVERGREEN GROUP
800,000.000 745,148.000
4.0 10/15/27
PRIME SECSRVC BRW/FINANC
700,000.000 645,322.230
3.375 08/31/27
RADIATE HOLDCO / FINANCE
1,200,000.000 906,450.260
4.5 09/15/26
ROCKETMTGE CO-ISSUER INC
600,000.000 550,335.000
2.875 10/15/26
ROLLS-ROYCE PLC 5.75
500,000.000 498,704.650
10/15/27
ROYAL CARIBBEAN CRUISES
400,000.000 392,221.160

5.375 07/15/27
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ROYAL CARIBBEAN CRUISES
500,000.000 524,298.000
7.5 10/15/27
SABRE GLBL INC 11.25
400,000.000 397,750.000
12/15/27
SABRE GLBL INC 8.625
61,000.000 56,881.340
06701727
SANTANDER HOLDINGS USA
1,500,000.000 1,357,721.070
01/06/28
SANTANDER UK GROUP HLDGS
200,000.000 181,712.220
01/11/28
SASOL FINANCING USA LLC
800,000.000 747,534.400
4.375 09/18/26
SEAGATE HDD CAYMAN 4.875
600,000.000 587,004.660
06/01/27
SERVICE PROPERTIES TRUST
600,000.000 606,337.810
7.5 09/15/25
SIRIUS XM RADIO INC
700,000.000 655,403.000
3.125 09/01/26
SK HYNIX INC 6.375
1,200,000.000 1,234,721.810
01/17/28
SLM CORP 3.125 11/02/26 800,000.000 739,328.000
SOCIETE GENERALE
1,500,000.000 1,513,459.980
01/12/27
STANDARD CHARTERED PLC
1,000,000.000 1,008,811.740
01709727
STILLWATER MINING CO 4.0
800,000.000 716,580.000
11/16/26
SUMITOMO MITSUI FINL GRP
1,410,000.000 1,432,161.040
5.52 01/13/28
SYNCHRONY FINANCIAL 3.95
1,500,000.000 1,386,131.260
12/01/27
SYNCHRONY FINANCIAL 4.5
100,000.000 97,804.880
07/23/25
TARGA RESOURCES CORP 5.2
1,500,000.000 1,492,692.270
07/01/27
TD SYNNEX CORP 1.75
1,500,000.000 1,366,119.880
08/09/26
TEVA PHARMACEUTICAL INDU
500,000.000 476,193.750
4.75 05/09/27
UBS GROUP AG 01/12/27 1,000,000.000 1,001,267.510
UNITED AIRLINES INC
1,300,000.000 1,254,401.460
4_375 04/15/26
UNIVISION COMMUNICATIONS
600,000.000 583,125.360
6.625 06/01/27
VERTICAL US NEWCO INC
700,000.000 671,058.800
5.25 07/15/27
WARNERMEDIA HOLDINGS INC
1,500,000.000 1,429,401.780
3.755 03/15/27
WESTERN MIDSTREAM OPERAT
1,100,000.000 1,073,278.470
3.1 02/01/25
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WR GRACE HOLDING LLC
300,000.000 285,624.130
4.875 06/15/27
WYNDHAM DESTINATIONS INC
700,000.000 706,249.420
6.625 07/31/26
WYNN LAS VEGAS LLC/CORP
1,300,000.000 1,273,246.810
5.25 05/15/27
WYNN LAS VEGAS LLC/CORP
208,000.000 208,362.540
5.5 03/01/25
XP INC 3.25 07/01/26 800,000.000 741,998.160
ZF NA CAPITAL 4.75
900,000.000 889,041.240
04/29/25
116,883,000.010 111,944,643.790
(17,589,722,672) (16,846,549, 444)
17,589,722,671.504 16,846,549, 444
(17,589,722,672) (16,846,549, 444)
17,890, 659,743
(17,890, 659,743)
4 6.73 100.00
137 108.62
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2024 2 29

18,064,576,988

2,583,257,382

15,481,319,606

14,647,242,037

1.0569
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2024 2 29

26 1,608,674,136,888
779 16,219,585,788,213
21 35,579,694,216
200 1,071,385,793,363

1,026 18,935,225,412,680
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37 38
2022 3 31 2023 3 31

31,421 33,770

30,332 29,184

17,567 16,279

4,348 3,307

309 283

5 15

1,167 1,129

2,673 2,377

87,826 86,346

1,268 1,127

1 1,109 1 1,001
1 158 1 118
- 1 7

4,561 5,021

3,107 3,367

1,449 1,651

3 2

10,153 9,768

241 182

5,349 5,810

1,102 775

3,092 2,895

367 104

15,983 15,918

103,810 102,265
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37 38

2022 3 31 2023 3 31
1,445 1,481
- 1
7,616 7,246
0 0
9 -
7,430 7,005
175 240
8,501 7,716
2,683 1,958
1,330 277
1,933 1,730
69 48
23,581 20,460
- 6
2,507 2,654
147 108
2,655 2,769
26,236 23,230
2,000 2,000
19,552 19,552
2,428 2,428
17,124 17,124
56,020 57,481
123 123
55,896 57,358
31,680 31,680
24,216 25,678
77,573 79,034
0 0
0 0
77,573 79,034
103,810 102,265
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37 38
2021 4 1 2022 4 1
2022 3 31 2023 3 31
108,563 95,739
16,716 16,150
1,587 2,048
12 23
126,879 113,962
45,172 41,073
391 216
0 0
36,488 33,177
10,963 12,294
25,525 20,882
557 548
842 733
35 36
606 504
66 69
26 29
106 92
83,453 75,749
10,377 10,484
168 168
8,995 9,199
1,213 1,115
6 17
15 11
40 128
367 330
1,674 1,006
495 437
1,389 1,388
42 41
0 1
1,933 1,730
69 48
0 0
3,901 4,074
45 37
0 1
217 334
20,578 20,078
22,848 18,135
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2021 4 1 2022 4 1
2022 3 31 2023 3 31
13 10
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0 0
7
19 10
10 24
610 2,446
3
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20 24
47
764 1,079
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0
4
0 4
5 12
6 9
3
509
584
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6,085 4,881
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37 2021 4 1 2022 3 31
2,000 2,428 17,124 19,552 123 31,680 19,996 51,800 73,353
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15,499 15,499 15,499
C D
_ - - - - - 4,219 4,219 4,219
2,000 2,428 17,124 19,552 123 31,680 24,216 56,020 77,573
0 0 73,353
11,280
15,499
0 0 0
C )
0 0 4,219
0 0 77,573
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C D
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0 0 77,573
12,360
13,821
0 0 0
C )
0 0 1,461
0 0 79,034
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