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- 20234£12 4 13 F B [20244F 1 A 15 F BUAE |20244F 2 A 13 A BLE[20244F 3 A 13 F BUFE (20244 4 A 15 A BI{E [20244F 5 A 13 A BLfE
M =] A A A A
A &BE 20,567,977, 361 20,980, 744, 331 20, 845, 271,320 20,635, 742,972 20,539, 440, 419 21,204,824, 094
a— e m— 1,418,491, 607 1,400,591, 643 1,408,208, 677 1,425,525, 904 1,394, 130, 704 1,395, 125, 682
PGB FE AR RRAM4H) 19,123, 710, 450 19,522, 786, 500 19,420, 283, 960 19,180, 753, 270 19,128, 016,912 19,747, 006, 794
B~ r— =77 v R GHS) 1,001, 769 1,001,671 1,001,671 1,001,671 1,001, 769 1,001, 769
RN 4 24,773,535 56, 364, 517 15,783, 012 28,462, 127 16,288, 114 61, 686, 750
AR - - - - 2,920 3,099
B) A& 112,675, 822 134,078,172 102, 440,574 121,822, 976 85,679, 584 107, 668, 801
ARADIL LS 5 Hi 4 43, 696, 026 43,104, 772 42, 605,919 41,908, 044 41,568, 544 41, 254,823
RILER 4 39, 051, 993 57,873, 749 30,915, 259 56, 986, 600 11,290, 830 38,413, 050
ARANE T 29,890, 114 33,057,936 28,883, 191 28,891, 776 32,779, 248 27,965, 979
KILFE 336 401 112 452 - -
Z DAL 37,353 41, 314 36,093 36, 104 40, 962 34,949
C) fEEMRE(A—B) 20,455, 301, 539 20, 846, 666, 159 20,742, 836, 746 20,507,919, 996 20, 453, 760, 835 21,097, 155, 293
JLAR 43,696, 026, 958 43,104,772, 981 42,605, 919, 782 41,908, 044, 295 41,568, 544, 112 41,254,823, 940
TR R A5 4 A\23,240,725,419 | A22,258,106,822 | A21,863,083,036 | A21,400,124,299 | A21,114,783,277 | A20, 157,668, 647
(D) ZIEHRAK 43,696,026, 9581 43,104,772,9810 42,605,919, 7820 41,908, 044, 2950 41,568, 544, 1120 41,254,823,9400
1AO%:YEEMBE(C/D) 4,681M 4,836/ 4,869 4,8948 4,920 5 1148
() 21831 1 e A%KHI$44,399,923,44511 . 55183~ 1881 B INGK B e AKHIL 110,252,320 55183~ 188 vh— b fifk0 e A%H1%3,255,351,825

M. 1 AY72 0 MU EERRIL, 55183410.468111, 551844410.483611, #5185410.4869M ., #5186110.4894 1, H51874#10.49201, 5518840.5114
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OEHEDIK;
#1834 #1844 #1854 #1864 H187TH #1884
H H 20234E11 H 14 H ~ [20234E12 3 14 H ~ |20244E 1 A 16 H ~ |20244F 2 7 14 H ~ {20244 3 F 14 H ~ [20244£ 4 A 16 H ~
20234E12 130 [20244E 1 H15H  |20244E 2 H13H  [20244E 3 A13H  [20244F 4 150 [20244E 5 H13H
A A A A A A
(A) ERHZEIE 125,540,989 124,029, 520 122,814,582 121,084,948 120, 314,780 119,678, 247
2 Hc 4 4 125,565, 356 124,053,616 122,824, 166 121, 091, 950 120,246, 779 119,598, 127
ZHFE - - - - 69, 594 80,120
IR A 24,367 A 24,096 A 9,584 A 7,002 A 1,593 -
(B) FiEFEHTEELE 325,569, 456 620,220, 468 86, 139, 407 54,588, 483 66, 039, 624 747,290, 595
TEE A 333,370,217 627,750, 559 87,063, 061 56, 751, 830 67,678, 921 750, 648, 669
FEEH A 7,800,761 A 7,530,001 A 923, 654 A 2,163,347 A 1,639,297 | A 3,358,074
©) ExHENE A 29,927,467 A 33,099, 250 A 28,919,284 A 28,927,880 A 32,820,210 A 28,000,928
(D) LHEHEE(A+B+C) 421,182,978 711,150, 738 180, 034, 705 146, 745, 551 153,534,194 838,967,914
(E) RIfRHERE A10,210,389, 710 A 9,753, 747,783 A 8,976, 853,807 A 8,691, 488,475 A 8,514,067, 732 A 8,335,033,315
(F) EBmEEEEES A13, 347,822, 661 A13,172, 405, 035 A13,023, 658, 015 A12,813, 473, 331 A12,712,681,195 A12,620,348, 423
(Ficd 24 S 4H 24 %8) (1 18,419,302,961) | ( 18,173,999,940) | ( 17,966,639,542) | ( 17,674,945,909) | ( 17,534,301,738) | ( 17,405, 122,565)
Fe B RS FH 2 4H) (A31,767,125,622) | (A31,346,404,975) | (A30,990,297,557) | (A30,488,419,240) | (A30,246,982,933) | (A30,025,470,988)
@) §F(D+E+F) A23,197,029, 393 A22,215,002, 050 A21,820, 477,117 A21,358, 216, 255 A21,073, 214,733 A20,116, 413,824
H IEEHEE A 43,696,026 A 43,104,772 A 42,605,919 A 41,908,044 A 41,568,544 A 41,254,823
RERHERE (G+H) A28, 240,725,419 A22,258, 106, 822 A21,863,083, 036 A21,400, 124, 299 A21,114,783, 217 A20,157, 668, 647
ENNEFEEHEIE A 13,347,822, 661 13,172, 405, 035 13,023,658, 015 12,813,473, 331 A12, 712,681,195 A12, 620,348, 423
(Ficd 24 S 4H 24 %8) (1 18,419,302,961) | ( 18,173,999,940) | ( 17,966,639,542) | ( 17,674,945,909) | ( 17,534,301,738) | ( 17,405, 122,565)
Fe B RS FH 24 4H) (A31,767,125,622) | (A31,346,404,975) | (A30,990,297,557) | (A30,488,419,240) | (A30,246,982,933) | (A30,025,470,988)
Sy Bl HE(R R AL 4 7,347, 270, 697 7,319, 330, 081 7,294, 853, 419 7,232, 003, 743 7,228, 428,909 7,245,988, 217
MREHAE 4 A7, 240,173, 455 16,405, 031, 868 16,134,278, 440 15,818,654, 711 15,630,530, 991 14,782, 608, 441

R AL ORBLOF T (B) B FHFTERRIIEHROFMBZIIC LD bDEEHET,
kRIS ORPLO T (C) B FTIHRBNEF 1 1L FEHIN I 3t T A T BB SH L 812 B CTER L TWET,
KPR ORPOT T F) BMEREBRE L HHDIL. FEOBMETEOBE, BIREZ LIMigH) 6 ek % 2 LW 280 2 0 ET,

(15) HEeAOFFEE (20234117 14H ~20244E 5 A13H) 1ZLATF DY T,

H

#1834

1841

#1858

#1861

H187H

#1884

20234E11 A 14H ~
2023412113 H

20234E12 4 14H ~
202441 1156

202441 J116H ~
20244 2 J113H

20244 2 J114H ~
20244 3 1134

20244F 3 J114H ~
20244E4 1156

202444 J116H ~
202445 A13H

- BRI (R PERR L)

117,212, 204H

118,511, 928H

105, 815, 856

101, 144, 980H

99, 126, 0711

115, 814, 194H

o |

AIEERRRSRA (BRERY - RESRERIR)

0

0

0

0

0

0

ARSI TE 3 D IR TR 4

18,419, 302, 961H

18,173,999, 940H

17,966, 639, 5421

17,674, 945, 909H

17,534, 301, 7381

17, 405, 122, 56511

[o9 e}

HIBICTE D 2 R ER &

7,273,754, 51904

7,243,922, 92501

7,231, 643, 4821

7,172,766, 807

7,170,871, 38214

7,170, 728, 8464

e. HECRIGULAE (a+b+c+d) | 25,810,269, 68419 | 25,536, 434, 793H | 25, 304, 098, 88014 | 24, 948, 857, 69614 | 24, 804, 299, 1911 | 24, 691, 665, 605H
£ BRGNS (1 50 %7-v) 5,906 5,924 5,939 5,953 5, 9674 5, 9854
g. oyl 43,696, 0261 43,104, 772H 42,605, 919H 41,908, 044 41,568, 544[1 41,254, 8231
h. s34 (1 T n¥%7=0) 10H 10H 10H 10H 10H 10H
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PIMCOY A< 3—RETF N\ A—)LK- TPk —
J(EUR) ./ J(JPY, Hedged) /" J(AUD, Hedged)

202342 H 28 H A
(FHEHAR : 20224E3 H 1 H ~20234E2 H 28 H)

@Y 7 7 ROMHARIH TR DB T,

i BE | TA~ L EEE M A COOMNEREERE

w - 4 & RN CONA A — LR R RBIOZOIRAER N (A7 v a
B LI GING ) GIN S T Gl

& 54 R B T DA A — LR R R B L O OPRA P Sh & T2 4%

BRtgEL, =2 UE— D RAbZ HiEL £,

= it = | AT NAT TR = —F p— TR
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N = A5
AR EE
202342 4 28 HIZH T L7 HH]
(B F)
I2E:
= HUFLE EUR 7,251
BEE R D OB Y 4> 23
HEILA 24
WGt 7,298
EH:
SHLVFIE 77
He# 0
wHEAE 77
MR EE 7,221
W R
BEA RS (824)
T R R SN AT ) N T 4 T (1,664)
JEIRAR T VST 147 P bk 7,400
s (136)
Bl ESIE e 4,776
UHRETRM R
BREAGES (11,168)
B (86)
ORI E SN AR T ) ST T P 966
JEIAA T ) N T 7 P (8,150)
SMEREEFE R L AT 40
YR EBL IR (18,398)
R BB L OR EB R (13,622)
A ORS R L DM FEORERAR EUR (6,401)
AR PR (HAT: )
J (AUD, Hedged) EUR 135,764
J (EUR) 3,401
J (JPY, Hedged) 10,382
HIRBIERITHE ALK (HAT:F)
J (AUD, Hedged) 6,791
J (EUR) 139
J (JPY, Hedged) 307
HIR1 0 Y7 0HE PE R
J (AUD, Hedged) EUR 19.99
J (EUR) 24.46
J (JPY, Hedged) 33.78

MPIMCOT A~ =t T VA o A— /LR 77U ROBARME FEFAIT149,547 T —11,
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AL PE D W
(AT WAL * | 772 R, 3240, ZARTER B LU A (b LI IUD) OREBR)

202342 H 28 A BILE
HHi B AL HHi B PEALAE
(B ) (BT F) (B ) (BT F)

1\oH50—22.5% 5.148% due 06/10/2030 GBP 500 480
Al Convoy Luxembourg Sarl 6.375% due 03/30/2028 (c)(d) EUR 400 357
5.532% due 01/18/2027 EUR 1,000 EUR 983 7.750% due 01/11/2027 (c)(d) 500 497
Lorca Holdco Ltd. 8.248% due 11/21/2033 $ 700 695
3.750% due 09/17/2027 2,550 2,504 Intrum AB
Nouryon Finance BV 3.125% due 07/15/2024 EUR 1,094 1,070
5.052% due 10/01/2025 283 276 9.250% due 03/15/2028 1,600 1,628
nooo—oa8i 3,763 Kaisa Group Holdings Ltd.
(BR#3/RHEUR 3,708) 9.750% due 09/28/2023 (e) $ 400 63

Kamtner Ausgleichszahlungs-Fonds
k- HHEH501.6% 0.000% due 04/03/2023 EUR 5558 411
Aedas Homes Opco SLU 3.250% due 11/12/2025 100 86
4.000% due 08/15/2026 200 181 Lincoln Financing SARL
Akelius Residential Property AB 3.625% due 04/01/2024 347 347
2.249% due 05/17/2081 1,000 g4g  Lloyds Banking Group PLC
Banca Monte dei Paschi di Siena SpA 4.947% due 06/27/2025 (c)(d) 1,000 961
6.750% due 03/02/2026 (b) 1,200 1,207  Logicor Financing Sarl
7.677% due 01/18/2028 400 367  0.750% due 07/15/2024 300 281
8.000% due 01/22/2030 150 145 Signa Development Finance SCS
8.500% due 09/10/2030 650 632 5.500% due 07/23/2026 600 416
10.500% due 07/23/2029 350 365  UniCredit SpA
Banco Bilbao Vizcaya Argentaria S.A. 2.731% due 01/15/2032 1,000 862
5.875% due 09/24/2023 (c)(d) 800 787  6.625% due 06/03/2023 (c)(d) 1,100 1,096
Banco Santander S.A. Virgin Money UK PLC
4.375% due 01/14/2026 (c)(d) 800 699  9-250% due 06/08/2024 (c)(d) GBP 500 578
Bank of Ireland Group PLC Yango Justice International Ltd.
6.000% due 09/01/2025 (c)(d) 250 240  8.250% due 11/25/2023 (e) $ 400 13
Barclays PLC 23,654
7.750% due 09/15/2023 (c)(d) $ 800 751
BNP Paribas S.A.
7.750% due 08/16/2029 (c)(d) 900 867  Accor S.A.
Commerzbank AG 2.375% due 11/29/2028 EUR 1,000 881
4.000% due 12/05/2030 EUR 1,600 1,524 2.625% due 01/30/2025 (d) 900 821
8.625% due 02/28/2033 GBP 500 586 Ahlstrom-Munksjo Holding 3 Oy
CPI Property Group S.A. (d) 3.625% due 02/04/2028 400 343
4.875% due 07/16/2025 EUR 1,100 549 Air France-KLM
4.875% due 08/18/2026 500 249 8.125% due 05/31/2028 400 404
Credit Suisse AG Albion Financing 1 SARL
0.250% due 09/01/2028 400 297 5.250% due 10/15/2026 1,000 919
Credit Suisse Group AG American Airlines 2014-1 Class A Pass-Through Trust
6.442% due 08/11/2028 $ 400 349 3.700% due 10/01/2026 $ 461 392
9.750% due 06/23/2027 (c)(d) 900 770 American Airlines 2015-1 Class A Pass-Through Trust
CTP NV 3.375% due 05/01/2027 375 311
0.500% due 06/21/2025 EUR 400 358 American Airlines, Inc.
Deutsche Bank AG 5.750% due 04/20/2029 160 144
4.000% due 06/24/2032 800 722 ARD Finance S.A.
7.079% due 02/10/2034 $ 200 184 5.000% due 06/30/2027 (f) EUR 851 658
10.000% due 12/01/2027 (c)(d) EUR 600 638  Ardagh Packaging Finance PLC
Erste Group Bank AG 2.125% due 08/15/2026 1,200 1,039
4.250% due 10/15/2027 (c)(d) 600 498
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(HAz: ) (B ) (BT F)
Atlantia SpA Grifols Escrow Issuer S.A.
1.875% due 02/12/2028 4,500 3,811 3.875% due 10/15/2028 2,300 1,956
Avantor Funding, Inc. Heathrow Finance PLC
3.875% due 07/15/2028 1,100 1,010 3.875% due 03/01/2027 GBP 100 101
BCP V Modular Services Finance Il PLC 4.125% due 09/01/2029 1,172 1,133
4.750% due 11/30/2028 600 518 IHO Verwaltungs GmbH
6.125% due 11/30/2028 GBP 200 197 3.625% due 05/15/2025 (f) EUR 2,100 1,986
Bellis Acquisition Co. PLC IMA Industria Macchine Automatiche SpA
3.250% due 02/16/2026 2,000 1,900 3.750% due 01/15/2028 500 437
Boxer Parent Co., Inc. INEOS Finance PLC
6.500% due 10/02/2025 EUR 2,050 2,049 2.875% due 05/01/2026 1,200 1,096
CAB SELAS INEOS Styrolution Group GmbH
3.375% due 02/01/2028 450 365 2.250% due 01/16/2027 400 340
Carnival Corp. InPost S.A.
7.625% due 03/01/2026 500 448 2.250% due 07/15/2027 1,000 860
10.125% due 02/01/2026 500 524 Inter Media & Communication SpA
Cellnex Finance Co. S.A. 6.750% due 02/09/2027 1,400 1,327
1.500% due 06/08/2028 700 587 IQVIA, Inc.
2.000% due 09/15/2032 1,200 908 2.250% due 03/15/2029 350 291
Cellnex Telecom S.A. Italmatch Chemicals SpA
1.750% due 10/23/2030 400 312 8.040% due 02/06/2028 200 194
Cheplapharm Arzneimittel GmbH 10.000% due 02/06/2028 600 617
3.500% due 02/11/2027 1,350 1,201 Jaguar Land Rover Automotive PLC (k)
4.375% due 01/15/2028 250 223 4.500% due 07/15/2028 1,000 811
Chrome Bidco SASU 6.875% due 11/15/2026 600 572
3.500% due 05/31/2028 400 327 Kronos International, Inc.
Cidron Aida Finco Sarl 3.750% due 09/15/2025 700 637
5.000% due 04/01/2028 500 441 LHMC Finco 2 Sarl
6.250% due 04/01/2028 GBP 900 885 7.250% due 10/02/2025 (f) 520 492
Cirsa Finance International Sarl Loarre Investments Sarl
4.750% due 05/22/2025 EUR 1,700 1,665 6.500% due 05/15/2029 1,000 936
Clarios Global LP Loxam SAS
4.375% due 05/15/2026 1,100 1,041 2.875% due 04/15/2026 750 678
Coty, Inc. 3.250% due 01/14/2025 750 715
3.875% due 04/15/2026 1,500 1,429 3.750% due 07/15/2026 250 231
CT Investment GmbH 5.750% due 07/15/2027 1,000 893
5.500% due 04/15/2026 750 670 Market Bidco Finco PLC
Ctec Il GmbH 4.750% due 11/04/2027 1,700 1,346
5.250% due 02/15/2030 300 248 Marks & Spencer PLC
Douglas GmbH 3.750% due 05/19/2026 GBP 700 725
6.000% due 04/08/2026 1,500 1,323 Nexi SpA
Dufry One BV 2.125% due 04/30/2029 EUR 1,800 1,443
2.000% due 02/15/2027 1,700 1,429 Nidda Healthcare Holding GmbH
3.375% due 04/15/2028 700 597 7.500% due 08/21/2026 2,000 1,964
Elior Group S.A. Olympus Water U.S. Holding Corp.
3.750% due 07/15/2026 1,200 1,013 3.875% due 10/01/2028 400 345
Faurecia SE Organon & Co.
2.750% due 02/15/2027 1,200 1,060 2.875% due 04/30/2028 1,250 1,077
FIS Fabbrica Italiana Sintetici SpA Phosphorus Holdco PLC
5.625% due 08/01/2027 900 790 10.000% due 04/01/2049 (e) GBP 1,500 9
Ford Motor Credit Co. LLC Pinnacle Bidco PLC
3.625% due 06/17/2031 $ 2,700 2,020 6.375% due 02/15/2025 1,500 1,612
Gap, Inc. Renault S.A.
3.875% due 10/01/2031 1,200 813 1.125% due 10/04/2027 EUR 1,600 1,319
Gatwick Airport Finance PLC Rexel S.A.
4.375% due 04/07/2026 GBP 1,600 1,681 2.125% due 12/15/2028 400 346
Graphic Packaging International LLC Sigma Holdco BV
2.625% due 02/01/2029 EUR 400 349 5.750% due 05/15/2026 700 567
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South Africa Ltd. EnQuest PLC

3.000% due 12/31/2023 (e) $ 712 2 11.625% due 11/01/2027 $ 800 737
Standard Industries, Inc. EP Infrastructure A/S

2.250% due 11/21/2026 EUR 1,500 1,314 1.659% due 04/26/2024 EUR 700 649
Summer BC Holdco B SARL 1.698% due 07/30/2026 1,400 1,153
5.750% due 10/31/2026 1,300 1,158 Harbour Energy PLC

Techem Verwaltungsgesellschaft 674 mbH 5.500% due 10/15/2026 $ 900 786
6.000% due 07/30/2026 1,319 1,276 iliad S.A.

Techem Verwaltungsgesellschaft 675 mbH 5.375% due 06/14/2027 EUR 2,400 2,349
2.000% due 07/15/2025 1,200 1,109 Petroleos Mexicanos

Teva Pharmaceutical Finance Netherlands Il BV 3.750% due 02/21/2024 250 245
1.875% due 03/31/2027 2,200 1,841 3.750% due 11/16/2025 GBP 500 517
4.500% due 03/01/2025 700 694 Phones4u Finance PLC

6.000% due 01/31/2025 300 305 9.500% due 04/01/2049 (e) 613 528
TK Elevator Midco GmbH PLT VIl Finance Sarl

4.375% due 07/15/2027 500 453 4.625% due 01/05/2026 EUR 1,000 933
Travis Perkins PLC SoftBank Group Corp.

3.750% due 02/17/2026 GBP 1,000 1,035 3.125% due 09/19/2025 1,550 1,416
Valeo 4.500% due 04/20/2025 250 241
5.375% due 05/28/2027 EUR 300 299 4.750% due 07/30/2025 500 481
Vallourec S.A. 5.000% due 04/15/2028 250 220
8.500% due 06/30/2026 800 806 Summer BidCo BV

Verisure Holding AB 9.000% due 11/15/2025 (f) 577 456
3.250% due 02/15/2027 2,100 1,826 TDC Net A/S

Verisure Midholding AB 5.056% due 05/31/2028 300 295
5.250% due 02/15/2029 1,400 1,128 5.618% due 02/06/2030 1,200 1,189
Victoria PLC Telecom Italia Capital S.A.

3.625% due 08/24/2026 1,050 864 6.375% due 11/15/2033 $ 600 494
3.750% due 03/15/2028 200 159 Telecom Italia SpA

Volvo Car AB 1.625% due 01/18/2029 EUR 400 303
4.250% due 05/31/2028 800 750 2.375% due 10/12/2027 900 764
WMG Acquisition Corp. 6.875% due 02/15/2028 1,200 1,217
2.250% due 08/15/2031 1,300 976 Telefonica Europe BV

Zenith Finco PLC 7.125% due 08/23/2028 (d) 400 411
6.500% due 06/30/2027 GBP 1,000 906 TMNL Holding BV

ZF Europe Finance BV 3.750% due 01/15/2029 700 602
2.000% due 02/23/2026 EUR 1,300 1,185 Trafigura Funding S.A.

2.500% due 10/23/2027 1,300 1,134 3.875% due 02/02/2026 900 847
ZF Finance GmbH United Group BV

2.250% due 05/03/2028 500 420 4.625% due 08/15/2028 900 718
2.750% due 05/25/2027 400 356 Vmed 02 UK Financing | PLC

5.750% due 08/03/2026 100 101 3.250% due 01/31/2031 3,200 2,528

84,899 Ziggo Bond Co. BV
3.375% due 02/28/2030 750 571

Ziggo BV

Altice Financing S.A. 2.875% due 01/15/2030 550 443
3.000% due 01/15/2028 1,450 1,159 28,407
Altice France Holding S.A.

8.000% due 05/15/2027 1,000 798 #HR- HEFBER 136,960
Altice France S.A. (IBRIBEUR 150,997)

3.375% due 01/15/2028 1,200 928

5875% due 02012027 400 3%
Electricite de France S.A. (d) Corestate Capital Holding S.A.

gg;g:f gue ;?gggg;i : ?’ggg %?;: 1.375% due 11/28/2049 (c)(e) 1,500 248

. © due B B = 3

6.000% due 01/29/2026 GBP 100 105 ERLNEAH 248
Enel SpA (IABRGEUR 1,408)

6.625% due 04/16/2031 (d) EUR 400 400

18




At A
(AT T)

FEAAE
G F)

V7)o R0.3%
France Government Bond

0.000% due 03/25/2023 450 450
VI mest 450
(IMBRMEUR 449)
A

EiEER0.1%
Groupe Novasep SAS 337,200 230
South Africa Ltd. 8,217,950 0
BilkA A 230
(IRRHEUR 0)

HHI B

(BT F)

EEMAERT.0%

LRE514.4%
6,600

TR ZE1.3%

European Treasury Bills (g)

1.733% due 03/09/2023 EUR 950 950
2.194% due 04/07/2023 600 598
2.213% due 04/06/2023 (b) 350 349

1,897

EFER0.3%

Australia and New Zealand Banking Group Ltd.
2.240% due 03/01/2023

Bank of Nova Scotia

4.070% due 03/01/2023 $ 1 1
BNP Paribas Bank

AUD 1 0

6.400% due 03/01/2023 ZAR 12 1
Brown Brothers Harriman & Co.

(0.520%) due 03/01/2023 ¥ 1 0
Citibank N.A.

4.070% due 03/01/2023 $ 10 9
DBS Bank Ltd.

4.070% due 03/01/2023 3 3
HSBC Bank PLC

1.630% due 03/01/2023 EUR 277 277
JPMorgan Chase Bank N.A.

4.070% due 03/01/2023 $ 37 35
MUFG Bank Ltd.

(0.520%) due 03/01/2023 ¥ 2,588 18
Sumitomo Mitsui Banking Corp.

(0.520%) due 03/01/2023 1 0
1.630% due 03/01/2023 EUR 35 35
3.170% due 03/01/2023 GBP 12 13

Sumitomo Mitsui Trust Bank Ltd.
(0.520%) due 03/01/2023 ¥ 411 3
1.630% due 03/01/2023 EUR 5 5

PIMCOr 4 <> -A—RET7 - NS 4—)LK-T7U R

A% FEAMAR
(B2 F) (Br: )
3.170% due 03/01/2023 GBP 7 8
4.070% due 03/01/2023 $ 72 68
476
250 A BEIEH1.0%
1.585% due 04/05/2023 (h) EUR 900 898
2.101% due 03/29/2023 (g) 600 599
1,497
RA B ¥4 §E2£0.0%
0.801% due 03/22/2023 (h) 50 50
EHEmER ARt 10,520
(MBR(BHEUR 10,521)
BAFMIEH#SE101.7% EUR 152,171
(B8 RIEHEUR 167,083)
FE S
BRERE1.9%
PIMCO Euro Short Maturity UCITS ETF
17,160 1,664
PIMCO Sterling Short Maturity UCITS ETF
10,000 1,159
LHBRIESE 2,823
(ER#SRIEHEUR 3,015)
EER AR 2,823
(B ERHEUR 3,015)
BEEE(a) 103.6% EUR 154,994
(B#SR{EHEUR 170,098)
EWMTVINTATER(2.5%) (3,800)
(ISR E=(LFLI7 LEUR (180))
20D EES LTEM(1.1%) (1,647)
I E100.0% EUR 149,547

(a) 202342 A28 AR DML FI R EH T HDOES T, EEH16.3%. 7
FURAN3.6%. KEH13.3%, 12T H12.0%. F1YH10.3%. LI+
LIINIBNM0.2%., S DT.7%. BELVZDMOEIHEED20.2%
Thb.

(b) BITEHEWEIICKDHMEAH

(c) {BSITIATESH

(d) KA RHOBR (ZLTHHE) ETREDERBTHS,

(e) HAMIESE. BHEFETKEICHD,

(f) BEWILLGES

(9) V—RUEMEFHFHLARYTHS,

(h) V—RUIFREFIEBY THD.
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@ ifil| [RAfRES:
20234E2 A 28 H HiTE
HAL: T
WEEICEDD
FEITIR J—iR Jini 551 H Bt A BUE A DR AfiTiS i s OEIE
Groupe
Novasep SAS N/A N/A 03/24/2022  EUR 0 EUR 230 0.15%
South Africa Ltd. N/A N/A 10/12/2018 0 0 0.00%
HIBR S &5 EUR 0 EUR 230 0.15%
OfEABIOZF DO 4 @EG|
20234E2 A 28 H HITE
@ RHG
BN T
iG] YNl LRI LRI
T SAeR BR A 5T LR (GHIERD) GHIZED)  F5RIe0

BPS 2.350% 02/28/2023 03/01/2023 EUR 6,600

European Stability
Mechanism 0.000% due

12/15/2026

KAF Kaerntner
Ausgleichszahlungs-
Fonds 0.000% due

01/14/2032 EUR (6,758) EUR 6,600 EUR 6,600

LiRIE|&& EUR (6,758) EUR 6,600 EUR 6,600
@V N\ —A-LARES|

AL T

s 1 F & A FI®) fEANH it 3 H & NEHO) UR=RLIRBITERD RN

JML (1.250%) 02/13/2023 TBD® EUR (926) EUR (925)

JML (1.000%) 11/16/2022  TBD®@ (783) (779)

JML 0.250% 02/13/2023  03/10/2023 (886) (886)

JML 1.500% 03/01/2023  TBD® (584) (584)

)R—R-LRMEI &5 EUR (3,174)




PIMCOr 4 <> -A—RET7 - NS 4—)LK-T7U R

@ HIRfTEALL TRFHLELSN DG

BN T
FRATHIR
AR L OWKRE 30HLLF 31H-90H 90 H A At

1J/8A—R - LARELE|
Non - U.S. Corporate Debt  EUR 0 EUR (886) EUR 0 EUR (1,704) EUR  (2,590)
YIN—R-LRERBI &5 EUR 0 EUR (886) EUR 0 EUR (1,704) EUR (2,590)
EAEET EUR 0 EUR (886) EUR 0 EUR (1,704) EUR (2,590)
1Ji8—=RLREEIZfRBRILEW EUR  (2,590)

O REMEEST.

@ AT TUR-IN—R- LR,

© 202352 A28 IR T LI OFHEAESI$22571—0OT, MEFHERIE(3.211%) THD. £—IL-/NA /30 TEEIE KUY A—R - LIRZHEHIEAR
FIZRBEINTVSEE . TADAEHBEARSICEFTFNLARENH S,

@ HRDEKRFNA—R-LIRZHEEIT5841—OTHD,

O©_LG&/T VT 47 Fiin

202342 H 28 HHAE
| Pit7ESs
AL T (A RQ)
ARFEHL EENFEHLGE:
il TEH REH BRI P AE HIE £l
Euro-Bobl 5-Year Note March Futures Long 03/2023 3 EUR 0 EUR 7 EUR 0
Euro-Bund 10-Year Bond June Futures Short  06/2023 8 (1) 0 (1)
Euro-Buxl 30-Year Bond March Futures Short  03/2023 4 48 15 0
Euro-Schatz 2-Year Note June Futures Long 06/2023 218 5 5 0
Euro-Schatz 2-Year Note March Futures  Short 03/2023 26 (1) 0 (43)
U.S. Treasury 2-Year Note June Futures  Short  06/2023 37 15 0 0
U.S. Treasury 5-Year Note June Futures  Short  06/2023 39 6 0 (1)
U.S. Treasury 10-Year Note June Futures  Short  06/2023 17 (2) 0 (1)
U.S. Treasury Ultra 10-Year Note June Futures  Short ~ 06/2023 17 (7) 0 (4)
United Kingdom Treasury 10-Year Gilt June Futures  Long 06/2023 2 (1) 0 (1)
EMRHEE EUR 62 EUR 27 EUR (51)
@ Uy 7K
IV YNT TANRAT T (#AE - TV AE KE &) — 7 e T v aroiEn?
BT T
2023/2128 ZEBHREILE:
N I ; LD - o REH
SRS [y it A (5 A TLAC [EZliis AL i £
AT L yR@
United Group BV 5.000% 12/20/2027 9.048% EUR 700 EUR (87) EUR 60 EUR 0 EUR ™)
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TV T I AN ARD IV ST T AV NAT T —FaT s g DaEY

BN T
e - SZHL ; HE I REBL AR BG4
s B > Tt c 5 () . X .

TTIIAATE e WA RO T A W i
CDX.HY-39 Index 5.000% 127202027 $ 500 EUR 12 EUR 34 EUR 0 ElR @
o Europe Crossover 5.000% 12/20/2027 EUR 3,500 150 71 86 0

EUR 162 EUR 1056 EUR 86 EUR (4
O
@ &FART T
BT
KB P " " i K% BB

s B AR 7 el it & i Rcacen — -
oy KBRS EEeH WA s T = o
H f\f,‘;rr'g‘:e%’;;"'ght'"‘erba”k 2500%  03/15/2025 GBP 500 EUR (23) EUR  (6) EUR 0 EUR (1)
H ifgr”a";e%’;re"ight Interbank 5 5500 03/15/2028 1,700 (155) (50) 0 )

EUR_(178) EUR__(56) EUR 0 EUR (6
ZIvTRNEEH EUR (103) EUR 109 EUR 86 EUR (1)

¢V

@

()

I7UENTATIL AV DFYF T HEORTYITZMDEHICERSN-ERBANRELLEES . J7URE () TOTILavOEVFITRTYTD
BEXABLUELILVSBEBLLAIBBAUTVIREERTIRAMIESFO5IEELEZTS, F2(& () RVVTORERTAELEN SRR
BUKIZBRAUTYIREBRT HRAMEESH O EUIREZIZR LR E ML EEZ RS LI A MIESHF TS,

HRDOIE. KEMAEE GV ITIUARITRDIL D Y- TI4I - ATy TR OTIBEEDREICHEAINEAL TSR ILOvR-RTLyR DO
HHEE, ZHWD A BITIVRIOBRRDOIEEZEDREZRIL. IL OV TUNTAITDEHRBITOAMEEM T IEIVRIERT  BEDSBEEEAD(LT
SARILOYN-RTL YRR, TETIL AV O ELY/FEYDIAR M RBEL, RV BELITIIAENEENIAEEN DD, FL Dk RTLYRDIRK
IEBEEAROUBREMEOBILEZRL. BETBTEEZNOEKICEZEIN-ZOMDEREHOREDAREEF LV RIDERERT .
LEBTEDRIY T RO EHICEBZEINEREHNRELLSE. I7VRDBIL Sy TOTI a0 OFRYFELTHILEERINIE(EIL DY
kTRTFIL AV DBEVNFELTRITMA A RSN H LB EMRAREE,

HRICRT Y TZHADBETANRE/FHNEINEHE. ILSIRTIHIM RV TZHOME S LU ROMEIL. IO BITVRIOBIRDIE
BO®REER:L. LSy TUNRTAI D FRER (FFRE) OARENEERT . RTVTOBETRELEL-TSEEOERETOEME, S8
BEAROUBREMOEBLEZRL. BETETEEZNOFHICEZRIN-ZOMDEREHOREDOTAREREIXIRIDERERT .
COLBEBSZONNREEBILEAMTHD,
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OJREEERT VT 7 P
202342 H 28 H Bi7E
@ VM E AT
AL T
AR 2
BEIMHE A SR ZHUEE L PE ffE
BOA 03/2023 EUR 188 $ 202 EUR 2 EUR 0
BOA 03/2023 GBP 542 EUR 612 0 )
BOA 03/2023 $ 10,546 9,693 0 (251)
BPS 03/2023 EUR 256 GBP 229 6 0
BPS 03/2023 $ 91 EUR 83 0 (3)
BRC 04/2023 EUR 90 GBP 79 0 0
CBK 03/2023 220 195 2 0
CBK 03/2023 1,174 $ 1,245 0 0
CBK 03/2023 GBP 95 EUR 108 0 (1)
CBK 03/2023 $ 2,970 2,768 0 (33)
MBC 03/2023 10 102 0 )
MY 03/2023 EUR 52 JPY 7,530 0 0
MYI 03/2023 89 12,912 0 0
MYI 03/2023 70 10,093 0 0
MYI 03/2023 853 $ 930 24 0
MYI 03/2023 JPY 715 EUR 5 0 0
RBC 03/2023 GBP 165 186 0 (3)
SCX 03/2023 1,425 1,615 0 (11)
SCX 04/2023 EUR 1,461 GBP 1,290 9 0
UAG 03/2023 3,354 2,955 19 0
UAG 03/2023 10,430 $ 11,052 0 Q)
UAG 03/2023 GBP 1,084 EUR 1,220 0 (18)
UAG 04/2023 $ 11,074 10,430 10 0
EUR 72 EUR (338)




@) (AUD, Hedged) DA E 21 Je i L 2K
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AR A 2k

WSIHFE RHEA 2l = o GHE afk
BOA 03/2023 AUD 167 EUR 108 EUR 2 EUR 0
BOA 03/2023 EUR 14,545 GBP 12,756 17 0
BOA 04/2023 GBP 12,756 EUR 14,525 0 (17)
BPS 03/2023 AUD 70,888 44,917 0 (160)
BPS 03/2023 EUR 45,712 AUD 70,265 0 (1,031)
BPS 04/2023 44,883 70,888 157 0
DUB 03/2023 AUD 1,921 EUR 1,246 24 0
MBC 03/2023 181 116 1 0
MYI 03/2023 64 41 0 0
MYI 03/2023 445 286 3 0
MYI 03/2023 EUR 41 AUD 64 0 0
MYI 03/2023 918 1,444 0 0
MYI 03/2023 421 GBP 369 0 0
MYI 04/2023 AUD 64 EUR 41 0 0
RBC 03/2023 82 52 0 0
RBC 03/2023 EUR 163 AUD 254 0 2)
RBC 03/2023 26 JPY 3,645 0 (1)
RBC 03/2023 JPY 3,645 EUR 25 0 0
RBC 04/2023 EUR 25 JPY 3,645 0 0
RYL 03/2023 4,515 AUD 6,950 0 (96)
SCX 03/2023 AUD 73,418 EUR 46,539 0 (147)
SCX 03/2023 EUR 45,656 AUD 70,265 0 (976)
SCX 03/2023 GBP 867 EUR 980 0 (10)
SCX 04/2023 EUR 44,882 AUD 70,888 159 0
UAG 03/2023 AUD 71,035 EUR 45,010 0 (160)
UAG 03/2023 EUR 45,645 AUD 70,265 0 (965)
UAG 03/2023 106 GBP 94 2 0
UAG 03/2023 GBP 11,983 EUR 13,599 0 (81)
UAG 04/2023 EUR 44,881 AUD 70,888 159 0

EUR 524 EUR (3,646)




@) (JPY, Hedged) DAME 2 B S L 2K
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REH MR

WG IHHF R A ZEEE Al & =1y
BPS 03/2023 JPY 503,832 EUR 3,465 EUR 0 EUR 22)
BPS 04/2023 EUR 3,475 JPY 503,832 23 0
MBC 03/2023 3,488 493,417 0 (72)
MYI 03/2023 3 GBP 3 0 0
MYI 03/2023 EUR 14 12 0 0
MYI 03/2023 355 JPY 50,146 0 @)
MYI 03/2023 JPY 4,195 EUR 29 0 0
MYI 03/2023 14,567 102 2 0
RBC 03/2023 EUR 4 GBP 4 0 0
RBC 03/2023 3,506 JPY 496,355 0 (70)
RBC 03/2023 JPY 503,832 EUR 3,465 0 (23)
RBC 04/2023 EUR 3,474 JPY 503,832 23 0
RYL 03/2023 JPY 12,135 EUR 86 2 0
SCX 03/2023 EUR 3,490 JPY 493417 0 (74)
SCX 03/2023 GBP 49 EUR 55 0 0
SCX 03/2023 JPY 503,832 3,466 0 (22)
SCX 04/2023 EUR 3,475 JPY 503,832 23 0
UAG 03/2023 1,109 GBP 973 1 0
UAG 03/2023 29 JPY 4,195 0 0
UAG 03/2023 GBP 928 EUR 1,053 0 (6)
UAG 03/2023 3 3 0 0
UAG 03/2023 $ 0 0 0 0
UAG 04/2023 EUR 3 GBP 3 0 0
UAG 04/2023 GBP 965 EUR 1,098 0 (1)
UAG 04/2023 JPY 4,195 29 0 0

EUR 74 EUR (298)
SNEABLELAMAE EUR 670 EUR  (4,282)
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@ciEL T ar
GRIAT T ar
! B LR RIRE i T T T A A
DUB g:'tL'SOWTa%“Yea' Interest ﬁﬁ}g“r{giféigight ZH 2790%  04/08/2024 200 EUR (2) ELR 0
pus RUt- gvTvgp1'Yea' Interest ﬁﬁi‘;’gﬁ;’;ggigm B 2.790%  04/08/2024 200 @) @)
GLM gg'tL'SOWT;1'Year Interest Eﬁ;‘ﬁgﬁ;&igigm ! 3.018%  10/20/2023 1,600 (10) 0
GLM g:'t'e'sowT;1'Year Interest Eﬁ};ﬂ;ifgzzgigm I 3.140%  10/23/2023 1,600 (1) 0
GLM g:'tL'SOWT;”ea' Interest ﬁﬁ}gﬂgi;’;ggigm I 3.190%  10/23/2023 1,600 (10) 0
GLM gg'tL'SOWT;1'Year Interest Eﬁ;‘ﬁgﬁf&igigm ! 3225%  10/23/2023 1,600 (10) 0
GLM gg'tL'SOWT;1'Year Interest Eﬁ‘;‘ﬁ;ﬁ;&;gigm ZH 2973%  10/25/2023 1,600 (10) 0
GLM g:'tL'SOWT;”ea' Interest ﬁﬁ}gﬂgi;’;ggigm 2 2841%  10/27/2023 1,500 (10) 0
GLM g:'tL'SOWT;”ea' Interest ﬁﬁcafgﬂfézgigm 2T 3.088%  11/03/2023 400 @) 0
GLM gg'tL'SOWT;1'Year Interest Eﬁ‘;‘ﬁgﬁ;&;gigm ! 2721%  04/08/2024 200 ) 0
GLM Lol Sap Y2 Mt 6.Month EURIBOR I 2547%  03/07/2023 1,000 21) 0
RV gvTvgp1'Yea' Interest ﬁﬁ;ﬂgi;’;ﬁ[gight S 3.018%  10/20/2023 1,600 (10) (28)
Gm Pu (S)VTvgp1'Year Interest Eﬁ‘;‘ﬁgﬁ;&igigm i 3.140%  10/23/2023 1,600 ) (26)
oM PU (S)VTvgp1'Year Interest Eﬁ‘;‘ﬁ;ﬁ;&;gigm EA 3190%  10/23/2023 1,600 (10) (26)
RV gvTvgp1'Yea' Interest ﬁ'ﬁ;ﬂgigﬁggigm St 3.225%  10/23/2023 1,600 (10) (25)
oM U gvTvgp1'Yea' Interest ﬁﬁcafgig)ézgigm 4k 2973%  10/25/2023 1,600 (10) (29)
oM Pu (S)VTvgp1'Year Interest Eﬁ‘;‘ggﬁgoé‘;gigm B 2841%  10/27/2023 1,500 (10) (28)
em Rut- (S)J;gpwear Interest ﬁﬁ};“nrgiféggight Sk 3.088%  11/03/2023 400 @) )
oM U gvTvan1'Yea' Interest ﬁﬁg‘r{gigzggigm Ee 2721%  04/08/2024 200 1) @)
GLM BoC Qo oo Mt 6-ponth EURIBOR il 2547%  03/07/2023 1,000 1) (58)
NGF g:'tL'SOWT;1'Year Interest Eﬁ]‘;‘ggﬁgoé‘;gight ZH 2785%  04/08/2024 200 ) 0
NGF g:'tL'SOWT;“Yea' Interest ﬁﬁ}g‘;’gi;’;ggigm 2 2.835%  04/08/2024 200 ) 0
NGF Pt gvTvgp‘l-Year Interest Eﬁggﬁféggigm EA 2785%  04/08/2024 200 ) @)
N (S)VTvgp1'Year Interest Eﬁ]‘;‘ggﬁgoé‘;gight EA 2835%  04/08/2024 200 1) 3)
FEAToavaE EUR (180) EUR (239)
O BMERTKREIZHBERT.
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ZREDHLEIEN

TREEINOCEBEHY. ECHILAL ETFES,
LA REE OERARREFCODVTIHER L EFES,
SHREL—BOBBIITEBYET LS. BEAVEBELETEYS,

QLT 7Y ROMAMEAIEIRDEY TH,

PC I 1)

APBERTOAMBFCRELTE, RELENEERBEOBRENZ CLEZEBNE LTERETBVEY,

IRRENZ

ABBERTOBPAMAESETERETRE LET,

ETRBEFR

BANDREFFTEVNERE A,

BR7EYPIRIAE

RRBMIRREMN_TEH2E15

http://www. nomura-am. co. jp/




BRI r— IF—T7 2K
ORifi 5 MOEAEME
e 5 & o g/ifﬂf]\ttif‘ﬁ Flgow
H L W o K| #H
iz % R
&} % % % =W
1781 (20194 8 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
20401 (20224 8 A19H) 10, 199 A0.0 57.5 — 7, 850
214 (2023428 A21H) 10, 196 A0.0 5.7 — 6,733
FAEH M HRIT VTR 78 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
- Iy e e il #H 13;5 ai'e f# ﬁ
i % =M A K O FE|E B K OE
# B\ M % % %
20224E 8 J119H 10, 199 — 57.5 —
8 K 10, 199 0.0 58. 4 -
9 AR 10, 198 AO0.0 48.5 —
103K 10, 198 A0.0 44 4 —
1LAR 10, 198 A0.0 34. 4 —
12K 10, 198 A0.0 20. 7 -
202341 A 10, 198 A0. 0 16.4 —
2 K 10, 197 A0.0 25. 4 —
3HE 10, 197 A0.0 22.8 -
4 3K 10, 197 A0.0 26. 2 —
50K 10, 197 AO0.0 14.3 —
6 K 10, 196 A0.0 9.1 —
7THE 10, 196 A0.0 4.3 -
# )
20234E 8 J]21 H 10, 196 0.0 5.7 —

* R E T,

*EFEM LRI E R THR—TE Y TR,
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OER A
OHh D ELMEFDHS

(EAEMBAZOHE]
() (20224 8 §208~202348 H218)
10,201

10,200 [ = = = == = = = = == == = m = m e oo

10,199 —\l ————— ,\— ——————————————————————————————————————————————————————
10,198 -

10197 p======- = e e e e e e — - == \ ,,,,,,,,,,,
LR ittt e

10,195 | = = = = = = = = = = mm o e e e

10,194

| 1 1 1 1 1
2022/9 2022/1 20231 2023/3 2023/5 2023/7
\ — SR |

OEXMEDELEHER
BRELTLAEHAMIESHCI—IL - O—2BEDTY A FRAEFRFEEER L T DXILF
B%,

OBREIRIE
ERNEEECEECEAREGE RS ERIHELELOBENRONELZ. 2D KSR,
BERIZ2022F 12 A DEMBERAEESAE T, RESIEBRE A —ILKFAH—T o> ra—L) ®
BERAZ—HNEEL. EHEFOEBLTEREEZ +05%E . HEDF025%MNSHEKTHZ EER
FLEL, T, 2023 7 BICIE. A1 —ILFA—T -arv rO0—)LOERZEREICEFE®RIEL.
RADLERTH>-+05%D 5D LIENEZBFRE L. RENLGLRPEFOLEZ+1%ET S
CEFRELEL,

TDB (EEEHGES) 3 HAYOFEY (X, H1Z &L T—010%~—030%EETHELEL
-0 £f-. BHHEI—IILZAYWEFIL—001%~—008%IEETHBLEL-.
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QU777 FDR—FI74+ A
BREI1IFELAOAHBEZEOREPEMIFADERELXTLEL., HHhETa—IL- O—VFTE
BAZETG5 L TREMOHEREZRY £ L1,

QYT 7V EFRDRUIFI—HV EDER
UT7 KTIE, EREERTEDLER EEEH (IR
NEELEBEWEH, RUFI—0FFEHYFE oo
A, 0.000
T571&, BihD LT 72 FOEARIEAEM -o0oos
BEEETY, -0.010

-0.015

-0.020
-0.025

-0.030

-0.035

£2158
2023/8/21

W (@R

OS&NDERAH

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

BRIZKDYAFTRAEFBERDL & TELGRERR EGHAHBEOFE Y OREERADE
DA - O—2DEMIIAFTREGDHP, M T AFEYDEE~DIREFZBEL T, &
EMENTEIT S ENMBESNETDOTIBESLEEL,

SlEmECBBEBYET LS. FALIBEVEBELLETFES,



FRIR— IF—T7 UK

O1A/0O%-YNDERBBEM (202248 8 A208 ~20234 8 A21H)
FUFBEIZINVEEA,
OFZERUVEEIDIKR (20224 8 B20H ~20234 8 A21R)
NHtE
= % %

TFH TFH

T RS 4,557, 523 503, 685
(4, 569, 320)
FEERE SR 2,284, 885 —
M (5, 187, 000)
S (BEIENEREZED) 300, 407 —
(1, 000, 000)

* BTS2 T LR, GREFTF2IEEENTEY £8A,)

* BALAGH B0 45T,

* () WITEEFRICL DB T, LEROBRFICETEENTEY £¥A,

* A (BEEAMEREET) IHR TN @R 35 En Tl i,
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