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ERIINE 1,275, 440 - 17,319, 126 949, 158 754, 248 3,669, 084
B) A& 14,030, 506 14,671,195 30,513, 082 13,378, 319 17,419, 454 52,706, 854
ARADIL LS 5 B 4 9,794, 640 9,743, 034 9,633, 582 9,496, 925 9, 466, 111 8,999, 007
RILEA 4 1, 154, 266 2,151,573 17,936, 437 999, 999 5,198, 769 40,782,515
ARANE FE A 3,017,657 2,773, 008 2,939, 312 2,877,768 2,751,019 2,921, 576
RILF B 109 122 88 44 123 115
T DAL H 3,834 3,458 3,663 3,583 3,432 3,641
(C) #EEMRIE(A—B) 1,993, 361, 555 1,966, 951, 115 1,943, 594, 476 1,911, 473, 082 1,863, 631, 247 1,776, 639, 962
JEAR 2, 448, 660, 029 2,435, 758, 549 2, 408, 395, 542 2, 374, 231, 298 2, 366, 527, 769 2,249, 751, 784
TR R A5 4 A 455,298,474 | A 468,807,434 | A 464,801,066 | A 462,758,216 | A 502,896,522 | A 473,111,822
(D) ZIEHRAK 2,448,660, 0290 2,435,758, 5490 2,408, 395, 5420 2,374,231,2980 2,366, 527,7690 2,249,751, 7840
1AO%:YEEMBE(C/D) 8, 1418 8,075M 8,070/ 8,051/ 71,8751 7,897H
(1) ZB153M1 8 JUAKAIL2,453,909,4771 . %5153~ 1581 B IN3% B JLAKAIL 17,954,552, 5153~ 1583 —EB i e A% 1%222,112,245 1

()

1 A¥7= 0 WA PERRIL, F5153410.8141, #5154110.8075M, #5155410.8070M, #5156110.80511, #5157#10.7875M, #5158410.7897H

<7,

BBEEFEM EEOE M ORI LR D D RO EI T~ &2 EFCT 2 HICET 28 M, SHh42%04,546,12011,
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BRI/ A=K RVEF - T72 K (Ha—RX)

OEHEDIK;
1534 1543 #1551 #1561 H157H 51584
H H 20214E 5 14 ~ [20214E 6 A 15 ~ [20214E 7 14 F ~ [20214F 8 A 14 F ~ [20214F 9 A 14 ~ [20214E10 ] 14 A ~
2021456 A14H  [20214: 7 A13H  [20214E:8 A13H  [20214:9 A13H  [20214E1013F  [20214F11 A 15H
A A A A A A
(A) ERHZEIE 15,471,812 15,413, 467 15, 251,675 15,037, 878 15,014, 459 14, 306, 575
= i 4 4 15,481,615 15,416, 982 15,255, 617 15,041, 372 15,017, 608 14,311, 051
SRR A 3,803 A 3,515 A 3,942 A 3,494 A 3,149 A 4,476
(B) FiEFEHTEELE 5,575, 352 A 18,801,777 A 3,951,581 A 7,210,347 A 44,432,142 2,582,533
TEE A 5, 589, 524 34,214 64, 561 15,796 106, 851 2,723,874
FEEH A 14,172 A 18,835,991 A 4,016,142 A 7,226,143 A 44,538,993 A 141,341
C) {ETHME A 3,081,491 A 2,776,466 A 2,942,975 A 2,881,351 A 2,754,451 A 2,925,217
(D) HHEHEE(A+B+C) 17,971,673 A 6,164,776 8,357,119 4,946,180 A 32,172,134 13,963, 891
(E) RIfRHERE A420, 824, 680 A410,212, 829 A420,182, 446 A415, 034, 956 A417,904, 006 A436, 274, 662
(F) EBmEEEEES A 42,650,827 A 42,686, 795 A 43,342,157 A 43,172,515 A 43,354,271 A 41,802,044
(Ficd 24 S 4H 24 %8) ( 864,674,562) | ( 860,248,656) | ( 851,169,434) | ( 839,314,301) | ( 836,748,681) | ( 795,726,015
5 RIS FR 2 AH) (A907,325,389) | (A902,935,451) | (A894,511,591) | (A882,486,816) | (A880,102,952) | (A837,528,059)
@) §F(D+E+F) A445,503, 834 A459, 064, 400 A455, 167, 484 A453, 261, 291 A493, 430, 411 A464,112, 815
H I#EEHEE A 9,794,640 A 9,743,034 A 9,633,582 A 9,496,925 A 9,466,111 A 8,999,007
RERHERE (G+H) A455,298, 474 A468, 807, 434 A464, 801, 066 A462,758, 216 A502, 896, 522 A4T3, 111,822
ENNEFEAHEIE A A 42,650,827 A 42,686,795 A 43,342,157 A 43,172,515 A 43,354,271 A 41,802,044
(Ficd 24 S 40 24 %8) ( 864,674,562) | ( 860,248,656) | ( 851,169,434) | ( 839,314,301) | ( 836,748,681) | (795,726,015
5E RIS FR 2 A5) (A907,325,389) | (A902,935,451) | (A894,511,591) | (A882,486,816) | (A880,102,952) | (A837,528,059)
Sy Fl (i R N 4 205, 602, 519 207, 283, 585 207, 070, 285 206, 573, 893 208, 540, 028 200, 810, 954
MRS 4 618, 250, 166 A\633, 404, 224 628,529, 194 626,159, 594 668, 082, 279 632,120, 732

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFF@E (202145 A 148 ~20214E11 A 15H) 1ZLATF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

15341 %1541 15541 %1561 %1574 %1584
H H 20214E 5 H 14 F ~ [20214E 6 A 150 ~ [20214E 7 H 14 F ~ [20214F 8 A 14 F ~ [20214F 9 A 14 F ~ [20214E10 ] 14 A ~
20214E6 14 F  |20214E 7 A13F  [20214E 8 A13F  [20214E9 A13H 20214100130 |20214E11/ 150

a. Bl Y SRIE (REPER) 13, 212, 6551 12, 637, 25111 12, 308, 87711 12, 156, 7371 12, 260, 1919 11, 828, 74911
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY
c. FFERBICED HINISHEA: | 864,674,562/ | 860,248,656 | 851,169,434 | 839,314,301 | 836,748,681 | 795,726, 0151
d. [FFRERERICE D 2 R L 4 202, 184,504 | 204,389,368 | 204,394, 99019 | 203,914,081 | 205,745,948/ | 197,981, 2121
e. XIS (a+b+e+d) | 1,080,071, 7211 | 1,077, 275,275[ | 1, 067,873,301 | 1,055, 385, 11919 | 1, 054, 754,820 | 1, 005, 535, 976
£ FR B (1 N %7=0) 4, 4104 4, 42214 4, 4334 4, 44514 4, 45611 4, 46911
g 4Eié 9,794, 640 9, 743, 034 9, 633, 582 9, 496, 925 9,466, 1117 8,999, 0071
h. AHd4(1 5 0%7-0) 40M 401 40M 401 40M 40M

12 —




BRI/ A=K RVEF - T72 K (Ha—RX)
ONBEDHH L

515314 5154 %5155 %5156 157 %5158

175 4720 srlida (BliAZr) 404 40 40 40 40H 40/

KOTBLH B 1% OIEEMMARDMER oA & R E 7213 LNl 2 548, eI @Entiide L2 £,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
LI BICALRE (Rl Rie) &0 9,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

OBt
BRIz FETH L EAHMBRTAZ2028F10A138 LT 5MEDHNRERZITLHLVE
L7, <ZEE#EMAA : 20219 A30B>



PIMCO~ A< 3A—AE7 I\ {A—I)LK- D7k —
J(EUR) ./ J(JPY, Hedged) ./ J (AUD, Hedged)

202142 H 28 H -4
(FHEHAR : 20204E3 H 1 H ~20214E2 H 28 H)

@Y 7 7 ROMHARIH TR DB T,

Iz & | T A~k BRI TUMNEREERE

RIS CONA A — LR R RBLOFOIRERE S (7=

b7 o
BOOE N R ma emmsl ave )
& g | PEEETO AR RS RO OIRERE EE
BRREL, M=V E—  DFRIbE BIELET,
2 | AR zTz R =y =T —UIT VR

O 2 | ST A RARA R R AR R — e L Ly —
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i
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PIMCOr 4 <> -A—RET7 - NS 4—)LK-T7U R

N2 = il
EH A E
20214F-2 A 28 B IZH& T L7-#1H
(B F)
ess
BRI E G E BB %) EUR 11,085
i >4 4> 153
B ) D OB 4 3
AN 11,241
EH:
KHLFILE 79
EBE A 55
B EEL 134
MR EE R 11,107
L EH AR
BEARES (10,063)
B (92)
B R RSN AR T VST T P 321
J SE ATV N T B 7,270
S giE s 362
Y E B A (2,202)
YR R E :
BB AR 9,991
P @
B R R SN BT Y ST 4 T R (430)
JEIAA TV ST 1 T P 9,182
SME R PE B L OVA T (51)
IR BT R A 18,690
SIS L OUR B 5 16,488
EA O RIC L AHIE E OB EUR 27,595
* M ER EUR 4
AR PR (BT F)
J (AUD, Hedged) EUR 210,524
J (EUR) 5,456
J (JPY, Hedged) 14,209
HIRBIERAITHE ZIRAEEREK (BT F)
J (AUD, Hedged) 9,000
J (EUR) 182
J (JPY, Hedged) 306
HR1 0 Y7 0HliE E Mm%
J (AUD, Hedged) EUR 23.39
J (EUR) 30.00
J (JPY, Hedged) 46.51

MPIMCO A~y +A—BE T VoA o f— LR« 77 U ROBRMIE FEAHIZ230,189 T2 —1,



KL PE D B A

Al Convoy Luxembourg Sarl
3.500% due 01/17/2027
Diamond (BC) BV

3.250% due 09/06/2024
Nidda Healthcare Holding GmbH
3.500% due 08/21/2026
Nouryon Finance BV
3.250% due 10/01/2025
Perstorp Holding AB
4.750% due 02/27/2026
Sigma Holdco BV

3.500% due 07/02/2025

Zayo Group Holdings, Inc.
3.250% due 03/09/2027
n"yon—rait
(IARMEUR 8,309)

1198 - $9RF 7#95.0%
$R1T-£/9.2%

ADLER Group S.A.

2.750% due 11/13/2026

ADLER Real Estate AG

3.000% due 04/27/2026

Arrow Global Finance PLC
2.875% due 04/01/2025

Banca Monte dei Paschi di Siena SpA
8.000% due 01/22/2030

10.500% due 07/23/2029

Banco Bilbao Vizcaya Argentaria S.A.
5.875% due 09/24/2023 (b)(c)
Bankia S.A.

6.000% due 07/18/2022 (b)(c)
Cabot Financial Luxembourg S.A.
7.500% due 10/01/2023
Deutsche Bank AG

2.750% due 02/17/2025

4.500% due 05/19/2026

Intesa Sanpaolo SpA

5.148% due 06/10/2030

7.750% due 01/11/2027 (b)(c)
Intrum AB

3.000% due 09/15/2027

3.125% due 07/15/2024

3.500% due 07/15/2026

Kamtner Ausgleichszahlungs-Fonds
0.000% due 01/01/2023
LeasePlan Corp. NV

7.375% due 05/29/2024 (b)(c)
LHC3 PLC

4.125% due 08/15/2024 (d)
Lincoln Financing SARL

3.625% due 04/01/2024

EUR

GBP
EUR

1,000 EUR

1,485

600

283

2,000

2,000

993

200

900

250

500
500

800

600

419

1,500
1,000

500
500

1,150
1,500

500
5,558
1,000
1,500

3,200

Al
(HA7: T)

B EHMEE2£106.1%
1390—23.6%

1,001

1,481

601

284

1,968

1,984

995
8,314

203

943

250

518
653

846

624

493

1,571
1,130

655
597

1,112
1,501
499
410
1,086
1,524

3,238

16

PIMCOr 1= >-3—

OE7Y-nN - A4—ILE-T7U R

20214F-2 H 28 H HL7E
HHTH S e
(H7: T) (AL T)
Lloyds Banking Group PLC
4.947% due 06/27/2025 (b)(c) 1,000 1,082
Louvre Bidco SAS
4.250% due 09/30/2024 100 100
Phones4u Finance PLC
9.500% due 04/01/2049 (e) GBP 1,250 1,159
UniCredit SpA
2.731% due 01/15/2032 EUR 1,000 1,012
21,206

T %82.2%

3AB Optique Developpement SAS
4.000% due 10/01/2023
Adevinta ASA

3.000% due 11/15/2027
Adient Global Holdings Ltd.
3.500% due 08/15/2024
Aker BP ASA

4.750% due 06/15/2024
Altice Financing S.A.
2.250% due 01/15/2025
3.000% due 01/15/2028
Altice Finco S.A.

4.750% due 01/15/2028
Altice France Holding S.A.
4.000% due 02/15/2028
8.000% due 05/15/2027
Altice France S.A.

2.125% due 02/15/2025
2.500% due 01/15/2025
5.875% due 02/01/2027
Aramark International Finance Sarl
3.125% due 04/01/2025

ARD Finance S.A.

5.000% due 06/30/2027 (d)
Ardagh Metal Packaging
Finance USA LLC (f)
2.000% due 09/01/2028
3.000% due 09/01/2029
Ardagh Packaging Finance PLC
2.125% due 08/15/2026
4.750% due 07/15/2027
Argiva Broadcast Finance PLC
6.750% due 09/30/2023
Atlantia SpA

1.625% due 02/03/2025
1.875% due 07/13/2027
1.875% due 02/12/2028
Avantor Funding, Inc.
3.875% due 07/15/2028
Belden, Inc.

3.375% due 07/15/2027
Bellis Acquisition Co. PLC
3.250% due 02/16/2026

1,050 1,062

500 514

1,500 1,532

$ 1,000 851
EUR 1,500 1,461
2,350 2,247

1,000 966

500 468

2,500 2,731

1,750 1,698

1,000 981

400 429

400 403

1,500 1,556

1,800 1,800

500 500

1,200 1,212

GBP 500 601
400 477

EUR 750 755
500 503

1,000 990

500 531

200 204

GBP 750 876
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(HAL: ) (Hpr: F) (HL: F)
Bellis Finco PLC Explorer Il A/S
4.000% due 02/16/2027 500 581 3.375% due 02/24/2025 1,000 885
Boparan Finance PLC Faurecia SE
7.625% due 11/30/2025 500 581 3.125% due 06/15/2026 700 721
Boxer Parent Co., Inc. F-Brasile SpA
6.500% due 10/02/2025 EUR 550 587 7.375% due 08/15/2026 $ 200 167
Brunello Bidco SpA Foodco Bondco S.A.
3.500% due 02/15/2028 500 497 6.250% due 05/15/2026 EUR 650 600
CAB SELAS Ford Motor Credit Co. LLC
3.375% due 02/01/2028 750 751 0.162% due 12/01/2024 1,000 951
CANPACK S.A. 2.330% due 11/25/2025 1,500 1,534
2.375% due 11/01/2027 200 206 2.386% due 02/17/2026 1,500 1,633
Carnival Corp. 3.250% due 09/15/2025 200 212
7.625% due 03/01/2026 500 536 4.535% due 03/06/2025 GBP 200 247
10.125% due 02/01/2026 500 584 Grifols S.A.
Casino Guichard Perrachon S.A. 2.250% due 11/15/2027 EUR 450 456
6.625% due 01/15/2026 500 519 3.200% due 05/01/2025 500 505
Catalent Pharma Solutions, Inc. Grupo Antolin-Irausa S.A.
2.375% due 03/01/2028 1,100 1,106 3.250% due 04/30/2024 1,500 1,466
CeramTec BondCo GmbH Hornbach Baumarkt AG
5.250% due 12/15/2025 2,600 2,654 3.250% due 10/25/2026 800 864
CGG Holding U.S., Inc. IHO Verwaltungs GmbH
7.875% due 05/01/2023 300 309 3.750% due 09/15/2026 (d) 3,750 3,825
Chemours Co. INEOS Finance PLC
4.000% due 05/15/2026 500 510 2.125% due 11/15/2025 1,000 995
Cheplapharm Arzneimittel GmbH INEOS Group Holdings S.A.
3.500% due 02/11/2027 1,350 1,353 5.375% due 08/01/2024 3,100 3,141
4.375% due 01/15/2028 250 258 INEOS Quattro Finance 1 PLC
Cirsa Finance International Sarl 3.750% due 07/15/2026 1,000 1,018
6.250% due 12/20/2023 2,650 2,646 INEOS Quattro Finance 2 PLC
Clarios Global LP 2.500% due 01/15/2026 500 500
4.375% due 05/15/2026 1,000 1,037 INEOS Styrolution Group GmbH
CMACGM S.A. 2.250% due 01/16/2027 1,500 1,464
5.250% due 01/15/2025 500 504 International Game Technology PLC
6.500% due 07/15/2022 1,000 1,016 3.500% due 07/15/2024 450 465
Constantin Investissement 3 SASU 3.500% due 06/15/2026 1,600 1,629
5.375% due 04/15/2025 700 708 4.750% due 02/15/2023 1,100 1,147
Constellium SE Intertrust Group BV
4.250% due 02/15/2026 1,000 1,021 3.375% due 11/15/2025 1,350 1,383
Coty, Inc. IQVIA, Inc.
4.000% due 04/15/2023 850 829 2.250% due 01/15/2028 1,000 1,005
4.750% due 04/15/2026 635 608 2.250% due 03/15/2029 (f) 750 750
Darling Global Finance BV 2.875% due 06/15/2028 500 516
3.625% due 05/15/2026 1,400 1,431 Jaguar Land Rover Automotive PLC
Diamond BC BV 2.200% due 01/15/2024 900 868
5.625% due 08/15/2025 950 972 5.875% due 11/15/2024 400 429
Dometic Group AB 6.875% due 11/15/2026 250 281
3.000% due 05/08/2026 1,300 1,364 7.750% due 10/15/2025 $ 250 223
EC Finance PLC K+S AG
2.375% due 11/15/2022 210 203 4.125% due 12/06/2021 EUR 250 250
eDreams ODIGEO S.A. Kaefer Isoliertechnik GmbH & Co. KG
5.500% due 09/01/2023 1,200 1,169 5.500% due 01/10/2024 1,100 1,120
eG Global Finance PLC Kapla Holding SAS
6.250% due 10/30/2025 500 512 3.375% due 12/15/2026 1,200 1,194
eircom Finance DAC Kleopatra Finco Sarl
3.500% due 05/15/2026 2,100 2,137 4.250% due 03/01/2026 500 495
Energizer Gamma Acquisition BV Kleopatra Holdings 2 SCA
4.625% due 07/15/2026 1,000 1,032 6.500% due 09/01/2026 1,250 1,211
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(WAL T) (B2 T) (HAL:T)
Kronos International, Inc. 4.750% due 02/26/2029 900 883
3.750% due 09/15/2025 500 509 4.875% due 02/21/2028 1,000 994
La Financiere Atalian SASU 5.500% due 02/24/2025 1,000 1,084
5.125% due 05/15/2025 600 588 Phosphorus Holdco PLC
6.625% due 05/15/2025 GBP 300 339 10.000% due 04/01/2049 (e) GBP 1,500 78
Laboratoire Eimer Selarl Pinewood Finance Co. Ltd.
5.000% due 02/01/2029 EUR 1,000 1,019 3.250% due 09/30/2025 200 236
LHMC Finco 2 Sarl Pinnacle Bidco PLC
7.250% due 10/02/2025 (d) 1,947 1,705 6.375% due 02/15/2025 100 117
Loxam SAS Platin 1426 GmbH
2.875% due 04/15/2026 1,200 1,179 5.375% due 06/15/2023 EUR 1,250 1,256
3.250% due 01/14/2025 750 742 Playtech PLC
3.750% due 07/15/2026 250 253 3.750% due 10/12/2023 700 712
5.750% due 07/15/2027 1,000 1,001 Premier Foods Finance PLC
Marks & Spencer PLC 6.250% due 10/15/2023 GBP 1,000 1,186
3.750% due 05/19/2026 GBP 800 948 Pro-Gest SpA
Matterhorn Telecom S.A. 3.250% due 12/15/2024 EUR 550 524
2.625% due 09/15/2024 EUR 200 202 ProGroup AG
3.125% due 09/15/2026 1,000 992 3.000% due 03/31/2026 450 455
4.000% due 11/15/2027 600 610 Q-Park Holding | BV
Mauser Packaging Solutions Holding Co. 1.500% due 03/01/2025 500 478
4.750% due 04/15/2024 1,250 1,258 Quatrim SASU
Miller Homes Group Holdings PLC 5.875% due 01/15/2024 1,300 1,369
5.500% due 10/15/2024 GBP 850 1,005 RCS & RDS S.A.
Monitchem HoldCo 3 S.A. 2.500% due 02/05/2025 600 598
5.250% due 03/15/2025 EUR 1,300 1,337 3.250% due 02/05/2028 100 102
Motion Bondco DAC Renault S.A.
6.625% due 11/15/2027 $ 200 171 1.125% due 10/04/2027 1,200 1,131
MTU Aero Engines AG 2.375% due 05/25/2026 400 404
3.000% due 07/01/2025 EUR 100 109 Rolls-Royce PLC
Netflix, Inc. 1.625% due 05/09/2028 250 228
3.625% due 05/15/2027 1,500 1,718 4.625% due 02/16/2026 1,000 1,073
3.875% due 11/15/2029 900 1,075 5.750% due 10/15/2027 GBP 1,000 1,253
Nidda BondCo GmbH Rossini Sarl
5.000% due 09/30/2025 1,350 1,374 6.750% due 10/30/2025 EUR 850 904
Nidda Healthcare Holding GmbH Safari Holding Verwaltungs GmbH
3.500% due 09/30/2024 2,750 2,773 5.375% due 11/30/2022 1,550 1,499
Nomad Foods Bondco PLC Samsonite Finco Sarl
3.250% due 05/15/2024 100 101 3.500% due 05/15/2026 400 386
Norican A/S Samvardhana Motherson Automotive Systems Group BV
4.500% due 05/15/2023 1,000 906 1.800% due 07/06/2024 400 396
Nouryon Holding BV Sarens Finance Co. NV
6.500% due 10/01/2026 1,650 1,726 5.750% due 02/21/2027 900 879
Novomatic AG Schaeffler AG
1.625% due 09/20/2023 100 96 3.375% due 10/12/2028 500 555
OCINV Schoeller Packaging BV
3.125% due 11/01/2024 500 510 6.375% due 11/01/2024 1,600 1,661
3.625% due 10/15/2025 750 784 Scientific Games International, Inc.
Ol European Group BV 3.375% due 02/15/2026 1,250 1,252
2.875% due 02/15/2025 1,000 1,014 5.500% due 02/15/2026 250 249
3.125% due 11/15/2024 700 726 SGL Carbon SE
Parts Europe S.A. 4.625% due 09/30/2024 700 702
6.500% due 07/16/2025 750 786 Sigma Holdco BV
Petroleos Mexicanos 5.750% due 05/15/2026 1,250 1,223
2.750% due 04/21/2027 1,000 909 Silgan Holdings, Inc.
3.750% due 02/21/2024 250 256 2.250% due 06/01/2028 100 101
3.750% due 11/16/2025 GBP 500 565 Sisal Group SpA
3.750% due 04/16/2026 EUR 1,000 983 7.000% due 07/31/2023 516 526
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Sofima Holding SpA Verisure Midholding AB
3.750% due 01/15/2028 500 503 5.250% due 02/15/2029 1,000 1,032
4.000% due 01/15/2028 500 503 Vertical Holdco GmbH
SoftBank Group Corp. 6.625% due 07/15/2028 750 799
3.125% due 09/19/2025 1,950 2,054 Vertical Midco GmbH
4.000% due 09/19/2029 500 552 4.375% due 07/15/2027 500 524
4.500% due 04/20/2025 250 277 Victoria PLC
4.750% due 07/30/2025 500 561 5.250% due 07/15/2024 750 781
South Africa Ltd. Viking Cruises Ltd.
3.000% due 12/31/2022 (d) $ 681 6 7.000% due 02/15/2029 $ 300 250
Spectrum Brands, Inc. Virgin Media Finance PLC
4.000% due 10/01/2026 EUR 1,400 1,440 3.750% due 07/15/2030 EUR 1,600 1,615
Stena International S.A. Virgin Media Secured Finance PLC
3.750% due 02/01/2025 200 191 4.250% due 01/15/2030 GBP 800 938
Summer BC Holdco A Sarl Virgin Media Vendor Financing Notes Il DAC
9.250% due 10/31/2027 901 975 4.875% due 07/15/2028 100 119
Summer BC Holdco B Sarl Vmed 02 UK Financing | PLC
5.750% due 10/31/2026 1,100 1,164 3.250% due 01/31/2031 EUR 2,000 2,017
Sunshine Mid BV Walnut Bidco PLC
6.500% due 05/15/2026 2,000 2,068 6.750% due 08/01/2024 250 262
Synlab Bondco PLC Webuild SpA
4.750% due 07/01/2025 1,000 1,018 1.750% due 10/26/2024 1,250 1,176
Synthomer PLC WEPA Hygieneprodukte GmbH
3.875% due 07/01/2025 500 520 2.875% due 12/15/2027 1,400 1,421
TalkTalk Telecom Group PLC WMG Acquisition Corp.
3.875% due 02/20/2025 GBP 500 568 2.750% due 07/15/2028 300 307
Techem Verwaltungsgesellschaft 674 mbH ZF Europe Finance BV
6.000% due 07/30/2026 EUR 1,500 1,561 2.000% due 02/23/2026 1,300 1,291
Techem Verwaltungsgesellschaft 675 mbH 2.500% due 10/23/2027 1,300 1,312
2.000% due 07/15/2025 400 396 ZF Finance GmbH
Telenet Finance Luxembourg Notes Sarl 3.000% due 09/21/2025 300 312
3.500% due 03/01/2028 1,000 1,041 Ziggo Bond Co. BV
Tendam Brands SAU 3.375% due 02/28/2030 750 748
5.000% due 09/15/2024 500 468 Ziggo BV
Teva Pharmaceutical Finance Netherlands Il BV 2.875% due 01/15/2030 550 559
1.125% due 10/15/2024 1,800 1,699 189,080
1.250% due 03/31/2023 650 638
1.875% due 03/31/2027 1,000 934
4.500% due 03/01/2025 500 523 AT&T, Inc.
6.000% due 01/31/2025 300 328 2.875% due 03/02/2025 (c) 300 297
Travis Perkins PLC Drax Finco PLC
3.750% due 02/17/2026 GBP 1,000 1,224 2.625% due 11/01/2025 250 257
UGI International LLC Lorca Telecom Bondco S.A.
3.250% due 11/01/2025 EUR 1,000 1,023 4.000% due 09/18/2027 750 787
Unilabs Subholding AB Petrobras Global Finance BV
5.750% due 05/15/2025 2,000 2,040 6.250% due 12/14/2026 GBP 750 1,009
United Group BV 6.625% due 01/16/2034 500 691
3.250% due 02/15/2026 700 684 PLT VIl Finance Sarl
4.875% due 07/01/2024 2,500 2,552 4.625% due 01/05/2026 EUR 1,000 1,040
UPC Holding BV Saipem Finance International BV
3.875% due 06/15/2029 1,400 1,427 2.625% due 01/07/2025 500 516
UPCB Finance IV Ltd. Telecom lItalia SpA
4.000% due 01/15/2027 2,250 2,297 2.375% due 10/12/2027 900 939
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A% FEAMAA A% FEAlAR
(A7 ) (Br: ) (A7 ) (Br: )
2.875% due 01/28/2026 1,400 1,493  MUFG Bank Ltd.
3.625% due 01/19/2024 150 162 (0.320%) due 03/01/2021 ¥ 68 1
5.875% due 05/19/2023 GBP 400 505 Royal Bank of Canada
Viridian Group FinanceCo PLC 0.00% due 03/01/2021 $ 2 1
4.750% due 09/15/2024 500 587 Sumitomo Mitsui Banking Corp.
8,283  0.00% due 03/01/2021 103 85
Sumitomo Mitsui Trust Bank Ltd.
Hik-HEEBAR 218,569  (0.320%) due 03/01/2021 ¥ 10 0
(BRMEUR 214,443) 0.00% due 03/01/2021 GBP 0 1
0.00% due 03/01/2021 $ 6 5
Bn it R=0.7% 177
$R1T- £ /00.7%
Corestate Capital Holding S.A. SEHEmERERH 12,877
1.375% due 11/28/2022 EUR 1,500 1,291 (MABIRHEUR 12,877)
3.500% due 04/15/2023 200 179
BERMIE#A5H104.8% EUR 241,230
BN RESH 1,470  (E{SRR{GEUR 237,004)
(IMBRMEUR 1,375) AR
FE (BA7: )
FEA B % 1.2%
PINCO Euro Short Maturity Source UCITS ETF
South Africa Ltd. 8,217,950 0 ! ) 17,160 1,710
PIMCO Sterling Short Maturity Source UCITS ETF
. - _— 10,000 1,184
bnkpsindabdd 0 rpmEa 2,894
(B4 RABEUR 0) (ERBRHEUR 3,015)
ffﬁfﬁf) SRR AR 2,894
(RRRMEUR 3,019)
BAAEH(a) 106.1% EUR 244,124
.
EUR 12,700 (ER#8REHEUR 240,019)
EMTYNATAITER1.0% 2,347
(RS A% (3 FLT7 LEUR 362)
Australia and New Zealand
Banking Group Ltd. ZOMDEES S UERE(7.1%) (16,282)
0.00% due 03/01/2021 $ 51 42
Bank of Nova Scotia AFE100.0% EUR 230,189
0.00% due 03/01/2021 6 5

BNP Paribas Bank

(0.060%) due 03/01/2021 AUD 1 0
0.00% due 03/01/2021 $ 3 3
Citibank N.A.

0.00% due 03/01/2021 12 10
DBS Bank Ltd.

0.00% due 03/01/2021 2 1
JPMorgan Chase Bank N.A.

0.00% due 03/01/2021 28 23

(a) 2021452 A28 ARAE DML AR E ML HFDED (L. LIELT LI
WMEED15.4%. 755 H14.5% . KLU 12.9%., EEH12.7%, Kk
EA310.4%., TS5 ZAH8.5% ., T4 5 FM5.5%, 12T H5.5%. H&
UZDtDOENFEED20.7%TH5,

(b) 1BFERIRIES

(c) KAE: RHBOBM (ZLTHHE) ETREDERBTHS,

(d) JILLEESF

(e) BAEMESE. BEETETREIZHS,

(f) FHITEESlICKkZHIMEI%H
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202142 A 28 H BifE
HN: T
MEFEICHDS
FATIR J—R i 19 B iV 3! A5 B A DI Afiis itk OEIS
South Africa Ltd. N/A N/A 10/12/2018 EUR 0 EUR 0 0.00%
Oft: AB L OZ DD ARl |
20214£2 A 28 H HITE
QL sl
HNL: T
Gl Z NFRLR LR LRI
WP SEA ey A it B iR PR GRAti%H) GHti%) FRHARILE
Finland Government
Bonds 0.125% due
RYL  (0.630%) 02/26/2021 03/01/2021 EUR 12,700 04/15/2052 EUR (12,751) EUR 12,700 EUR 12,699
LRI & & EUR (12,751) EUR 12,700 EUR 12,699
@V — A LRI
HAL: T
BS540 T =Pl fEAH Tt H PN UN—2 LRGN AR DAL A
BRC (0.950%) 02/05/2021  TBD EUR (483) EUR (482)
BRC (1.000%) 02/23/2021  TBD (1,584) (1,583)
BRC (1.150%) 02/22/2021  TBD (1,260) (1,260)
BRC (1.250%) 03/05/2020 TBD (899) (888)
BRC (1.500%) 07/15/2020 TBD (734) (727)
BRC (2.500%) 02/08/2021  TBD (601) (600)
CFR (1.100%) 02/04/2020  01/31/2022 (1,175) (1,161)
CFR (3.150%) 02/14/2020  02/13/2022 (960) (928)
JML (1.150%) 01/25/2021  03/03/2021 (574) (573)
JML (1.150%) 03/02/2021 TBD (1,022) (1,022)
JML (1.250%) 03/02/2021  TBD (1,023) (1,023)
JML (1.350%) 06/04/2019  05/31/2021 (385) (376)
JML (1.750%) 01/25/2021 TBD (311) (310)
JML (2.500%) 10/22/2020  TBD (166) (164)
JML (7.000%) 01/22/2021  TBD (519) (515)
MBC (0.250%) 07/15/2020  TBD (1,781) (1,778)
MBC (0.250%) 08/17/2020  TBD (1,117) (1,116)
JR—Z-LREEI &8 EUR (14,506)
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AL T
FRA7 M
B AW KOS 30HLLF 31H-90H 90 H i =i
1)N—R-LRERE|
Non - U.S. Corporate Debt ~ EUR 0 EUR  (573) EUR 0 EUR (10,978) EUR (11,551)
U.S. Corporate Debt 0 0 0 (910) (910)
YR—R-LAREEI &5 EUR 0 EUR (573) EUR 0 EUR (11,888) EUR (12,461)
BASE EUR 0 EUR  (573) EUR 0 EUR (11,888) EUR (12,461)
)3—=R-LRIEIIZR5KLE EUR (12,461)
O %4/ T VT 47 P
20214£2 A 28 H HiTE
@ K
BN T GRS
RIZH AL ER I
EaAN FRAH WkH B RAfiEisES HE Al
Euro-Bobl 5-Year Note March Futures Long 03/2021 89 EUR (74) EUR 0 EUR (25)
Euro-Bund 10-Year Bond June Futures Long 06/2021 18 (18) 0 (11)
Euro-Schatz 2-Year Note March Futures  Short 03/2021 286 1 1 0
EMERHEE EUR (91) EUR 1 EUR  (36)
@ 177K
IV T I H NV IAT T (f G - TV ANE K E T E) — 7 a7 72 ar DD
BT T
e ZHL N 2021/2/28 B0 HE U REHL AL IR U
S gEes P00 ok ek PRI e i Al
Gasino Guichard Perracho 4 000% 12/20/2021  1.864%  EUR 1000 EUR  (5) EUR 100 EUR 5 EUR 0
Sasino Guichard Pemachon 5 000% 12/20/2022  3.669% 1,000 32 63 1 0
Rolls-Royce PLC 1.000% 06/20/2025  2.724% 500 (34) 39 0 )
Rolls-Royce PLC 1.000% 12/20/2025  2.830% 750 (60) 1 0 (1)
Telecom lItalia SpA 1.000% 06/20/2024  1.467% 2,400 31) 0) 0 (11)
EUR  (98) EUR 201 EUR 6 EUR (14
TV T I AARDI VY DT T ANVRAT T — T a7 7 adOaeh
BT
b IR " s , HesH LB
TTIRNTE mEen i e TR emsus  — w Ak
CDX.HY-35 Index 5.000% 12/20/2025 $ 4200 EUR 321 EUR 2 EUR 7 EUR 0
iTraxx Europe Crossover o
Setos 34 o 5.000% 12/20/2025 EUR 4,440 506 50 0 @27)
EUR 827 EUR 52 EUR 7 EUR _ (27)
RADyTRHER EUR 729 EUR 253 EUR 13 EUR  (41)
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202142 H 28 H B7E
@ /1 E &R e LK
BN T
A 2
WEIHE  BFA R ZHUEE L PE il
BOA 03/2021 GBP 221 EUR 253 EUR 0 EUR 2)
BOA 04/2021 EUR 1,948 GBP 1,700 8 0
BPS 03/2021 249 JPY 32,264 0 0
BRC 03/2021 621 GBP 548 10 0
BRC 03/2021 325 JPY 41,253 0 (6)
BRC 03/2021 475 $ 573 0 (3)
BRC 03/2021 GBP 1,250 EUR 1,447 8 0
BRC 04/2021 EUR 371 JPY 47,788 0 )
BRC 05/2021 JPY 144,800 EUR 1,134 15 0
CBK 03/2021 $ 507 421 3 0
GLM 03/2021 EUR 5,865 GBP 5,198 123 0
HUS 03/2021 368 JPY 47,788 2 0
JPM 03/2021 825 104,301 0 (19)
JPM 03/2021 JPY 145,554 EUR 1,125 0 )
JPM 04/2021 EUR 1,124 JPY 145554 0 0
MY 03/2021 266 34,130 0 2)
MYI 03/2021 298 $ 361 0 0
MYI 03/2021 $ 2,461 EUR 2,031 3 0
SOG 03/2021 GBP 4,368 5,069 38 0
SOG 04/2021 EUR 4,493 GBP 3,873 0 (35)
SSB 03/2021 GBP 96 EUR 1M1 0 0
UAG 03/2021 160 182 0 2)
EUR 210 EUR (71)
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AR EH A 2k

WSIHFE  RHEA 2l = GE Ak
BOA 03/2021 AUD 1,567 EUR 1,010 EUR 12 EUR (1)
BOA 03/2021 EUR 2,766 AUD 4,250 0 (55)
BPS 03/2021 AUD 363 EUR 232 0 0
BPS 03/2021 GBP 1,795 2,068 0 0
BRC 03/2021 EUR 50,678 AUD 80,263 516 0
CBK 03/2021 20,058 GBP 17,372 0 (49)
CBK 04/2021 GBP 17,372 EUR 20,046 50 0
GLM 03/2021 AUD 42,440 27,374 305 0
GLM 04/2021 EUR 27,374 AUD 42,469 0 (307)
HUS 03/2021 AUD 81,345 EUR 51,984 101 (1)
HUS 03/2021 500 325 7 0
HUS 03/2021 EUR 70,489 AUD 111,963 924 0
HUS 03/2021 159 GBP 140 2 0
HUS 04/2021 49,841 AUD 78,052 0 (97)
JPM 03/2021 19,678 31,146 188 0
JPM 03/2021 JPY 3,645 EUR 28 0 0
JPM 04/2021 EUR 28 JPY 3,645 0 0
MYI 03/2021 AUD 110,735 EUR 72,379 1,748 0
MYI 04/2021 EUR 72,379 AUD 110,815 0 (1,753)
RBC 03/2021 AUD 410 EUR 260 0 (2)
SCX 03/2021 106,632 69,888 1,875 0
SCX 03/2021 EUR 2,891 AUD 4,543 7 0
SCX 03/2021 320 500 0 (1)
SCX 04/2021 AUD 500 EUR 320 1 0
SCX 04/2021 EUR 69,635 AUD 106,314 0 (1,877)
SOG 03/2021 GBP 17,512 EUR 19,785 0 (386)
SSB 03/2021 AUD 1,425 903 0 (6)
SSB 03/2021 EUR 29 JPY 3,645 0 (1)
UAG 03/2021 AUD 823 EUR 524 2 (3)
UAG 03/2021 EUR 71,127 AUD 113,211 1,083 0

EUR 6,821 EUR (4,539)
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@) (JPY, Hedged) DAME 2 B S L 2K

RGN R S

GRS e A =B ZHhuEE B E Ak
BOA 03/2021 EUR 6 GBP 5 EUR 0 EUR 0
BOA 03/2021 1 JPY 168 0 0
BOA 03/2021 GBP 5 EUR 6 0 0
BOA 03/2021 JPY 608,890 4,724 16 0
BOA 04/2021 EUR 6 GBP 5 0 0
BOA 04/2021 4,707 JPY 606,995 0 (16)
BPS 03/2021 152 19,593 0 0
BPS 03/2021 JPY 2,958 EUR 23 0 0
CBK 03/2021 EUR 1,388 GBP 1,202 0 3)
CBK 04/2021 GBP 1,202 EUR 1,387 4 0
HUS 03/2021 EUR 6 GBP 5 0 0
HUS 03/2021 1 10 0 0
HUS 03/2021 JPY 606,995 EUR 4,710 16 0
HUS 03/2021 7,217 56 0 0
HUS 04/2021 EUR 4,708 JPY 606,995 0 (16)
JPM 03/2021 4,923 622,066 0 (113)
JPM 03/2021 JPY 621,089 EUR 4,800 0 3)
JPM 04/2021 EUR 4,780 JPY 618,849 3 0
RBC 03/2021 GBP 1,217 EUR 1,379 0 (23)
SCX 03/2021 EUR 56 JPY 7,217 0 0
SCX 03/2021 4,925 622,066 0 (115)
SCX 04/2021 JPY 7.217 EUR 56 0 0
SSB 03/2021 EUR 26 JPY 3,303 0 0
SSB 03/2021 JPY 23,661 EUR 186 3 0
UAG 03/2021 EUR 4.822 JPY 613,033 0 (82)

EUR 42 EUR (371)
NEAELELENES EUR 7,073 EUR (4,981)

@ <V 7T
TV NT T HINVNAT T (f e - TV AE K E MG E) — 7 vTr 7o am5eh
BT

iG] . . ZH " 2021/2/288 5.0 o PARVENS TN | RFEH AT 7 Rl
we  PMEB ien  WHR Tagio o BELA (ZHE) A HE B
BPS Banco BPM SpA 5.000%  12/20/2022 1.766% EUR 900 EUR 41 EUR 20 EUR 61 EUR 0
FBF Intrum AB 5.000%  06/20/2024 2.641% 2,000 232 61) 171 0
GST Intrum AB 5.000% 12/20/2024 2.895% EUR 1,000 EUR 89 EUR (3) EUR 86 EUR 0
Ry TBHEE EUR 362 EUR  (44) EUR 318 EUR 0
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e 5 w|© T AN Al ' E
- MoOAN e R W ok E(B %A
i % =
&} % % % =W
1581 (2017428 A21H) 10, 208 A0.0 64. 0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
17#1 (2019428 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
1941 (20214 8 A19H) 10, 200 A0.0 60. 1 — 9,159
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =M A K F|k B K =X
# "\ M % % %
20204 8 H19H 10, 203 — 68. 2 -
8 AR 10, 202 A0.0 58.9 —
9 HE 10, 202 A0.0 50. 4 -
10A K 10, 202 A0.0 56. 6 -
11AX 10, 202 A0.0 28.3 —
123K 10, 201 A0.0 48.3 —
20214F 1 AR 10, 201 A0. 0 58.0 -
2 K 10, 201 A0.0 56. 6 —
3 AR 10, 201 A0.0 53.8 —
4 AEK 10, 201 A0.0 59. 8 -
5 HK 10, 201 A0.0 58. 1 -
6 ARK 10, 201 AO0.0 57.9 —
7THE 10, 200 A0.0 55.9 -
# R
20214E 8 J119H 10, 200 0.0 60. 1 —

kPRI E LT,
*EBFEM LRI E R THR B TR,
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OER#E:A
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(M) (2020 8 B208~2021488198)
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OE#MBNELEBHER

FBELTVWAEHAFEMAFCI—IL - O—V B EDTA T RARIREZER LT 5T
B,
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EREFE. FEIOFT VNIV ABRREDOZEICI YKAE LTELWVRRICHSH T, #
LELOBEA RN TS LON, —FHEHECLER - IRRRICEEARONELE. CO&K
SH, BARBTE TRESFIRMEMSEN - EMESREN Z#EGE L. 2021FE3 A2, £
REMDORBRERETORNLZELARLEL .

TDB (EEEHAGES) 3 H» AYOFMEY X, iZEL T—01%FIETHBLEL-, £1-.
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OHIFPUVERDARUFI—Y ELEDER
5772 FTE. EBETERITEV SRR HAEMlER (RARIHEEE)
PDEELLBEWVNESH, ROFI—IFEHYFE ooos
A, 0.000
T221F, id0L T 72 FOEAREEM ooos
BEEETY, -0.010

-0.015

-0.020

-0.025
-0.030
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21958
2021/8/19
|_E=sadlitel

OS&MDER A&

BE1FUAOAHELaT—I v L R=N—F0EMHEMIES~DREZTHEL. b
HTTa—I)L - O—VFTERZITLEI L TRIMDHERZR > TERWV-LET,

BABITICK DTS FTRARIBEKRDY & ERLGRERNRELG DI AHBOFEY PREER
DEDA—IN-A—2VDEFIIAFTRELGDIZP . IATAFEY DEE~DEREFZRL T,
HEMEEATEST D ENBESAFEFTOTIBELLSLY,
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O1A/p0O%-YNDERBBEM (20204 8 A208 ~20214E 8 A198)
FUFBEIZIVVEEA,
OFZERUVEEIDIKR (20204 8 B20H ~20214 8 A19A)
NHtE
= F # & #
JI— TH TH
| MR 2,933, 243 —
(2, 410, 000)
FFER(E S5 7,744, 464 —
A (6, 142, 000)
iR (BEEENEFREZET) 4, 656, 400 —
(3, 416, 400)

*BFITZIELRE, (BBERT2IEENTEY £HA.)

* HALARMITE) Y #5C,

% () PIZEEFRICXSHBS T,

*AES BEENMEREET) TP TOMEMEE @HEE) 35Eh Tk A,

| totamEs
= £ A 5¢ £ HH
TH TH
ST AN 200, 000 -
W (200, 000)

kAR T LG,
* BALAGH B0 5T,
() PIREEFIC LSBT,
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OFMERMBRAEDEEIIRRE (20204 8 B20E ~20214E 8 B198)

.*u%ﬁﬁﬁ:xawﬂxglﬁsﬂ

o 7 E\k‘f . —
B » o | FMES SoammEa ] B RS SomEmEA] D
s ComskiD | C
1 1] % ERiE 1] %
INFEAE 15, 334 130 0.8 — — —

FIERRA LT, BEEERER OBEIE BT DI IS 1 HICRE SN DREBRATH Y | B 7 7 > IR LFIFRRA &35
BB ASHE T,

O AEZEEDRM (20214 8 B 19 B

. ENAE

(A) [EP GREEHED) it FERIBR R

] i ES

X o . - 4 | 9 BBBIKUT AT MBI b 5
gﬁ [ﬁ] \/f g/ﬁ\ ﬁq: ﬁﬁ ﬁﬁ r’rﬂ ]\ J:t S r(fﬂ )\ Jit jfz 5Q:U\J: 244:J:J\J: 2@5'%(%
M +M % % % % %
N 1, 300, 000 1, 302, 420 14.2 — — — 14.2
RS (1,300,000)| (1, 302, 420) (14.2) (=) (=) (=) (14.2)
I 2 1, 167, 000 1,168,119 12.8 — — — 12.8
(B < @) (1, 167,000)| (1,168, 119) (12.8) (=) (=) (=) (12.8)
e 1, 230, 000 1, 230, 089 13.4 — — — 13.4
SRR (1,230, 000)| (1, 230, 089) (13.4) (=) (=) (=) (13.4)
WS 1, 800, 000 1,801, 060 19.7 — — — 19.7
(Bl & IENES) (1, 800, 000)| (1, 801, 060) (19.7) (—) (—) (=) (19.7)
=N 5 5,497, 000 5,501, 690 60. 1 — — — 60. 1
- : (5,497, 000)| (5,501, 690) (60.1) (—) (—) (—) (60.1)

* () PIRIE R cREE T,

RALACSRIL, M EREEIC R 2 R B O FIA

k BFAD HALAN T8 0 $5T

G DV T ARl ﬁﬂ%% i IEREAEL Y T4 Z AT L TOET,
kPRI A 1AL O A XA & U CTEAFAMREIC X VML TuvEd,
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(B) BN GRE&EH) AfE &I~
- Wi B o * ‘
Pl O m & | M % | EESEAH
A EREE % THM THM
B NFEFT02[R] 1.04 100, 000 100, 353 | 2021/12/20
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