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RATING WEIGHTS (%)
AAA

BBB+

BBB

BBB-
Others
Derivatives

26
0.4
1.0
0.5
1.8
3.2
15.6
23.1
30.7
19.6
4.0
-2.5
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DURATION WEIGHTS (%)

0-1 Year
1-3 Years
3 -5 Years
5-10 Years
10+ Years

0.1
5.3
20.3
58.5
26.3
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TOP 10 HOLDINGS (%)

CBT US 10YR NOTE (CBT)Sep21

CBT US 5YR NOTE (CBT) Sep21

United States Treasury NoteBond 1.625% 15/05/2031
Broadcom Inc 3.419% 15/04/2033

Crown Castle International Corp 2.1% 01/04/2031
Walt Disney CoThe 2.2% 13/01/2028

JPMorgan Chase Co 2.083% VRN 22/04/2026
VMware Inc 2.2% 15/08/2031

Kinder Morgan Inc Delawa 5.3% 01/12/2034

0. Wells Fargo Co 2.393% VRN 02/06/2028
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