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Bitilinl biiilia|
5 4 5 4 21.4bp | 75.3bp | 62.8bp| 62.6bp | 20.7bp | 67.3bp | 47.9bp | 61.0bp
5 4 74 22.8bp | 72.6bp| 62.5bp | 62.0bp | 21.8bp| 65.5bp | 48.2bp |  60.8hp
5 4 104 25.%bp | 71.7bp| 61.7bp| 60.7bp | 23.6bp | 64.0bp | 48.5bp |  60. 7hp
74 5 4 24.6bp | 72.5bp | 64.3bp| 63.2bp | 24.2p| 67.6bp| 51.8bp| 59.0bp
7 74 25.9bp | 70.7bp| 63.8bp| 61.9bp| 25.0bp| 65.4bp | 51.7bp | 58.8hp
74 104 27.4bp | 68.1bp| 62.9bp| 59.8bp | 25.9bp| 63.7bp | 51.3bp | 58.5bp
104 5 4 28.0bp | 68.5bp | 63.7bp| 63.7bp | 28.0bp| 66.1bp | 54.5bp |  54. 3bp
104 74 29.%bp | 66.4bp | 63.3bp | 61.2bp | 28.8bp| 61.3bp | 54.2bp | 54.8hp
104 104 30.3bp | 64.0bp | 62.4bp | 58.6bp | 29.1bp| 62.8bp| 53.6bp |  54.2bp
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54 5 4 23.8bp | 77.0bp| 65.3bp| 70.8bp | 21.8bp| 79.0bp | 62.4bp |  54.5bp
54 74 25.4bp | 76.2bp | 66.0bp | 73.6bp | 24.0bp | 76.4bp | 61.8bp| 57.0bp
5 4E 104 28.0bp | 75.3bp | 66.2bp | 76.2bp | 26.6bp | 74.0bp | 60.6bp |  59.8bp
74 5 4 27.0bp | 76.5bp| 68.1bp | 72.3bp| 25.7bp| 76.0bp | 64.6bp | 54.3bp
7 74 27.7bp | 75.2bp | 68.1bp| 75.0bp | 27.3bp| 74.5bp | 63.8bp |  56.4bp
74 104 30.3bp | 73.5bp | 68.1bp| 78.5bp | 29.1bp| 72.1bp| 62.7bp |  58.2bp
104 5 4 30.5bp | 75.9bp | 68.8bp| 73.1bp | 29.2bp | 71.6bp| 64.8bp | 54. 1bp
104 74 30.2bp | 74.0bp | 68.5bp| 76.9bp | 30.4bp | 7T1.3bp| 64.1bp|  54.4bp
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5 4F 19.9% 18.5%
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34 18. 3% 19. 2%
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54 18.9% 18.9%
34 16. 3% 18.9%
>k kov S&P 500 44 17.3% 19. 3%
54 18.3% 19. 7%
34 17. 2% 16. 6%
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54 18. 2% 16. 4%
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pZ 0. 54 1.00 0.77 0.78 0. 46 0.55 0.48 0.52 0. 58
AR 104
Ja—n 0.49 0.77 1.00 0.67 0. 24 0.58 0.43 0. 37 0.45
£F104F
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* v
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TL— 1
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el
/7( ;T K 0. 36 0.52 0.37 0. 49 0. 62 0. 62 0. 68 1. 00 0. 80
/ BAH
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;( ;T > 0. 35 0.58 0.45 0.54 0. 60 0.77 0. 84 0. 80 1.00
/ BAH
(F—% : BARMESFIIMEE. £ OfthitBloomberg)
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= Fv
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