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/N 7 600, 000 600, 196
TEMES (EOREEAES
BAVEEE /) 477 1. 405 200, 000 200,113 | 2019/12/20
WEES  H3r4E 0.814 10, 000 10,017 | 2020/ 2 /25
k&S 4520 1. 405 100, 000 100,080 |  2019/12/25
UEES #5290 0.14 100, 000 100,013 | 2019/12/25
EE S F307E 1.448 40, 000 40,070 | 2020/ 1 /24
R BT 7AF A GE35EFE I RE FNE AR 0.001 300, 000 300,001 | 2019/12/20
AL v B &)L G4 [RIFE(E I BR & [RIEAL AR A 0. 666 500, 000 500, 125 | 2019/12/20
SHARTPE TR IRR E RINEAL RO 1.493 100, 000 100, 057 |  2019/12/20
/N #t 1, 350, 000 1, 350, 478
& it 4, 909, 400 4,911, 503
R - PO BAT AT T E) D $5C,
. BN O HEES
N e H x®
% & ¥ WA I %
+HM %
O — L e 499, 996 6.2
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TN—RAT7IX=TI—RA A VRRAI AT L—R T TV a—k- 3= KRR T7UR
20196 R30I TLI-EE SO EFENRTEERLSUMEELHHES
TR o f L RARNAL

JU—R T 72— b
VE— R R TR

J1'E23 EUR

BB A ML AR 55 BUOFE (BRI B BRPE R %) 53,192,828
U N—R « LREHIR D Z R 844,867
AT T HENAR DS BFE 21,633,473
SRITHIE. 537,797
F DML 25,470
IREEF EUR 76,234,435
EH

T - 52 S A D S 20,524,655
R 538,143
Ui A% 4,885
B R 885,899
THREE H 500,905
B S 69,376
s # H 598,592
VARSBRNTAR DAL FIE 1,128,598
AT T HENARD HFIE 27,547,630
ERITSCHAFILE 228,609
Z D H 699,717
E R EUR 52,727,009
A CGeih) /# A EROHEL (913,723)
PEE I A% EUR 22,593,703
S S IR e

- BEANRES: 4,791,610
- S E AR (1,686,706)
L eSS (133,505,584)
- ATy 7K (8,793,194)
- FFar (2,499,768)
- AUy F gy (513,352)
- ShER RIS (133,191)
PBEIN RIS KOV #A 2 MR R 2% EUR (119,746,482)
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95,704,009
6,552,954
(12,263,726)
(1,593,496)
(562,680)
517,038

EUR

(31,392,383)

462,527,829

(912,473,134)

(3,901,259)
4,149,107

EUR

(481,089,840)

2,848,219,122

EUR

2,367,129,282
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RERMAEZFE SV Z DOMHLE ZBMRE (201956 A30REA)

o HIEPEIC
i GEE T TR S S e G P
(%)
ARTHHIC BB LTV BRI RERTE S
=C3
F—ANIVT
Origin Energy Finance Ltd 2.50% 23/10/20 EUR 54,590 56,441,114 2.38
TIVR
Atos SE 0.75% 07/05/22 EUR 19,200 19,582,309 0.83
g
Bayer AG, VRB 3.00% 01/07/75 EUR 28,073 28,579,999 1.21
Deutsche Bank AG 1.63% 12/02/21 EUR 55,700 56,180,663 2.37
Volkswagen Leasing GmbH 0.25% 16/02/21 EUR 40,590 40,716,259 1.72
125,476,921 5.30
XU ¥
Hellenic Republic Government Bond 3.75% 30/01/28 EUR 20,352 22,632,307 0.95
Hellenic Republic Government Bond 3.90% 30/01/33 EUR 30,948 34,751,793 1.47
Hellenic Republic Government Bond 4.00% 30/01/37 EUR 52,661 59,592,242 2.52
Hellenic Republic Government Bond 4.20% 30/01/42 EUR 19,675 22,549,599 0.95
Hellenic Republic Government Bond 144A 3.45% 02/04/24 EUR 40,000 43,989,600 1.86
Hellenic Republic Government Bond 144A  3.38% 15/02/25 EUR 55,991 61,478,678 2.60
Hellenic Republic Government Bond 144A  3.88% 12/03/29 EUR 30,400 34,160,176 1.44
279,154,395 11.79
H—rP—
Globalworth Real Estate Investments Ltd 2.88% 20/06/22 EUR 23,900 25,393,468 1.07
TARZR
Iceland Government International Bond 0.10% 20/06/24 EUR 6,591 6,658,628 0.28
Iceland Rikisbref 7.25% 26/10/22 ISK 2,645,858 20,679,386 0.87
Iceland Rikisbref 8.00% 12/06/25 ISK 6,754,316 58,179,932 2.46
Iceland Rikisbref 6.50% 24/01/31 ISK 5,981,869 52,228,522 2.21
Islandsbanki HF 1.13% 12/04/22 EUR 13,275 13,442,469 0.57
151,188,937 6.39
TANTR
Abbott Ireland Financing DAC 0.00% 27/09/20 EUR 25,191 25,230,885 1.07
GE Capital International Funding Co Unlimited Co ~ 4.42%  15/11/35  USD 37,901 32,957,153 1.39
58,188,038 2.46
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M PE LT
. N H 5
i M wmn me Pun TBEE o s
(M) (2—nm) 0
(%)
AZ2VT
Intesa Sanpaolo SpA, VRB 6.25% 31/12/49% EUR 4,396 4,530,701 0.19
Italy Buoni Poliennali Del Tesoro 2.15% 15/12/21 EUR 27978 29,069,420 1.23
Italy Buoni Poliennali Del Tesoro 0.95% 01/03/23 EUR 16,200 16,195,003 0.68
Italy Buoni Poliennali Del Tesoro 2.45% 01/10/23 EUR 59,284 62,513,786 2.64
UniCredit SpA, VRB 7.50% 31/12/49% EUR 18,937 20,000,055 0.85
UniCredit SpA, VRB 9.25% 31/12/49% EUR 4,348 4,868,630 0.21
137,177,595 5.80
A
Takeda Pharmaceutical Co Ltd 0.38% 21/11/20 EUR 45,436 45,758,232 1.93
FheT
Latvia Government International Bond 0.50% 15/12/20 EUR 27,510 27,794,618 1.17
NT'TNYT
Medtronic Global Holdings SCA 1.50% 02/07/39 EUR 12,389 12,207,049 0.52
=
Russian Federal Bond - OFZ 7.70% 23/03/33 RUB 2,200,000 31,414,153 1.33
Russian Foreign Bond - Eurobond 4.38% 21/03/29 USD 24,600 22,443,784 0.95
53,857,937 2.28
= PAt e
Slovakia Government Bond 1.88% 09/03/37 EUR 18,840 22,409,710 0.95
BT 770
Republic of South Africa Government Bond 10.50% 21/12/26 ZAR 250,000 17,644,153 0.75
Republic of South Africa Government Bond ~ 8.75% 28/02/48 ZAR 550,557 31,012,744 1.31
48,656,897 2.06
ARAY
Abertis Infraestructuras SA 2.38% 27/09/27 EUR 10,800 11,591,722 0.49
Abertis Infraestructuras SA 3.00% 27/03/31 EUR 20,000 21,929,094 0.93
Autonomous Community of Catalonia 5.90% 28/05/30 EUR 6,500 8,603,026 0.36
Autonomous Community of Catalonia 4.69% 28/10/34 EUR 2,326 2,892,502 0.12
Autonomous Community of Catalonia 4.22% 26/04/35 EUR 15,930 19,208,394 0.81
64,224,738 2.71
E BEHEES
European Investment Bank 7.20% 09/07/19 IDR 121,000,000 7,518,316 0.32
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o HIE PEI
517 EE LI T O s e G 2 ST
(%)
AAR

Credit Suisse AG, VRB 5.75% 18/09/25 EUR 49,400 52,637,661 2.22

AFYR
Barclays Plc, VRB 7.13% 31/12/49% GBP 6,001 7,017,481 0.29
Barclays Plc, VRB 8.00% 31/12/49F+ USD 20,940 19,330,150 0.82
Diageo Finance Plc 0.00% 17/11/20 EUR 19,360 19,402,468 0.82
Natwest Markets Plc, FRB 0.56% 27/09/21 EUR 15,770 15,857,108 0.67
61,607,207 2.60

TAVA
AbbVie Inc 0.38% 18/11/19 EUR 34,700 34,761,294 1.47
Altria Group Inc 1.70% 15/06/25 EUR 16,260 16,908,145 0.71
Altria Group Inc 4.80% 14/02/29 USD 27,160 25,733,673 1.09
Altria Group Inc 3.13% 15/06/31 EUR 14,228 15,447,288 0.65
Altria Group Inc 5.80% 14/02/39 USD 22,250 21,930,032 0.93
Altria Group Inc 5.95% 14/02/49 USD 21,979 21,927,017 0.93
Bank of America Corp 2.50% 27/07/20 EUR 54,330 55,896,866 2.36
Citigroup Inc 0.50% 29/01/22 EUR 21,515 21,844,119 0.92
CVS Health Corp 5.05% 25/03/48 USD 14,650 13,723,013 0.58
Dominion Energy Inc 2.58% 01/07/20 USD 15,210 13,347,726 0.56
Fidelity National Information Services Inc 0.13% 21/05/21 EUR 14,200 14,260,752 0.60
Fidelity National Information Services Inc 1.50% 21/05/27 EUR 14,900 15,563,156 0.66
Fidelity National Information Services Inc 2.00% 21/05/30 EUR 15,500 16,514,541 0.70
Fidelity National Information Services Inc 2.95% 21/05/39 EUR 7,800 8,664,060 0.36
Fiserv Inc 1.13% 01/07/27 EUR 4,868 4,942,670 0.21
Fiserv Inc 1.63% 01/07/30 EUR 8,994 9,209,905 0.39
General Motors Co 5.95% 01/04/49 USD 13,387 12,354,096 0.52
Goldman Sachs Group Inc 2.63% 19/08/20 EUR 76,100 78,496,092 3.32
HCA Inc 5.25% 15/06/49 USD 19,140 17,508,907 0.74
MMS USA Financing Inc 1.25% 13/06/28 EUR 13,100 13,132,281 0.55
MMS USA Financing Inc 1.75% 13/06/31 EUR 9,000 9,092,413 0.38
Morgan Stanley, FRB 0.07% 09/11/21 EUR 34,992 35,023,216 1.48
Nordstrom Inc 5.00% 15/01/44 USD 4,850 3,976,500 0.17
Southern California Edison Co 4.13% 01/03/48 USD 29,959 26,476,561 1.12
United States Treasury Inflation Indexed Note 0.63% 15/04/23 USD 115,227 102,447,350 4.33
609,181,673 25.73
EHEF 1,858,456,815 78.51
NIt el we - DA QYT ) ) 2T ey 1,858,456,815 78.51
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M PE LT
. N H 5
i CE S TR TS (N L G P P
(+) (2—nm) 0
(%)
ORI T TEE [ &N T DR FIRERE S
B
AZYT
Italy Buoni Poliennali Del Tesoro 144A 2.95% 01/09/38 EUR 8,975 9,370,453 0.40
Italy Buoni Poliennali Del Tesoro 144A 3.10% 01/03/40 EUR 4,391 4,624,162 0.20
Italy Buoni Poliennali Del Tesoro 144A 3.85% 01/09/49 EUR 13,555 15,710,121 0.66
UniCredit SpA 144A 6.57% 14/01/22  USD 25,220 23,538,717 0.99
53,243,453 2.25
A
Japanese Government CPI Linked Bond 0.10% 10/03/26 JPY 1,579,932 13,360,510 0.56
Japanese Government CPI Linked Bond 0.10% 10/03/28 JPY 15,027,932 127,810,710 5.40
141,171,220 5.96
NT'TNYT
Medtronic Global Holdings SCA 1.75% 02/07/49 EUR 11,100 10,740,027 0.45
AxTa
Mexico Government International Bond 1.63% 08/04/26 EUR 8,000 8,225,000 0.35
FIF
Syngenta Finance NV 144A 3.70% 24/04/20 USD 11,050 9,765,165 0.41
T AV A
Berry Global Escrow Corp 144A 4.88% 15/07/26  USD 11,516 10,352,912 0.44
Broadcom Inc 144A 4.75% 15/04/29 USD 64,840 58,330,766 2.47
Fiserv Inc 4.40% 01/07/49 USD 17,990 16,623,690 0.70
HCP Inc 3.50% 15/07/29  USD 4,398 3,882,292 0.17
International Business Machines Corp 4.25% 15/05/49  USD 26,900 25,412,457 1.07
Mars Inc 144A 3.95% 01/04/49 USD 16,090 15,192,280 0.64
Mars Inc 144A 4.20% 01/04/59 USD 4,733 4,555,997 0.19
134,350,394 5.68
EsEE 357,495,259 15.10
DRI TR CTIRE & VDR FIRERES R & 5T 357,495,259 15.10
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o HIE PEI
841 IE T TE R VR L L LS E YN
(T (2—n) %)
BEA ML EE 2,215,952,074 93.61
(Hef2/F EUR 2,098,697,321)
ZDMOEE (ABEERR) 151,177,208 6.39
Wi EE AR 2,367,129,282 100.00

FE

FRB : ZZ 8| {H&
VRB: £ @& F)f&
T OHEHRR
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20194E6 H30RICHR TL-EEDEHZMFHERTED

OTUNTATEEI~NDIRE

O/ E A H RN
NEABRIERY
WABE AR BHEE NG R
EUR 615,324,659 USD (699,458,000) 26/09/19 5,305,795
EUR 97,631,409 USD (110,073,458) 26/09/19 1,632,956
EUR 142,823,599 JPY (17,390,000,000) 26/09/19 1,149,568
NOK 1,225,395,629 EUR (124,633,822) 26/09/19 1,012,303
RUB 2,754,026,264 USD (42,490,642) 26/09/19 553,088
CLP 12,757,571,057 USD (18,230,310) 26/09/19 499,236
SEK 467,244,108 EUR (43,851,283) 26/09/19 341,462
CLP 6,542,942,223 USD (9,381,504) 26/09/19 228,332
NZD 8,328,161 USD (5,448,833) 26/09/19 134,154
CLP 9,315,364,500 USD (13,610,000) 26/09/19 104,174
EUR 13,506,610 GBP (12,029,000) 26/09/19 103,600
INR 698,084,853 USD (9,916,964) 26/09/19 71,718
SAR 365,244,740 USD (97,300,000) 25/09/19 70,321
EUR 30,095,998 GBP (26,948,486) 26/09/19 69,328
INR 704,998,086 USD (10,019,870) 26/09/19 68,332
CZK 269,189,146 EUR (10,457,416) 26/09/19 64,475
USD 60,000,000 EUR (52,272,558) 26/09/19 55,290
EUR 33,923,814 HUF (10,948,663,222) 26/09/19 53,261
RUB 625,588,345 USD (9,738,906) 26/09/19 49,776
USD 80,989,000 NOK (688,393,542) 26/09/19 48,466
NZD 6,950,000  EUR (4,032,204) 26/09/19 45,458
INR 512,417,804 USD (7,293,165) 26/09/19 40,626
EUR 29,987,194 RUB (2,193,647,212) 26/09/19 29,551
EUR 1,370,442 MXN (30,000,000) 26/09/19 28,163
RUB 269,520,241 USD (4,195,521) 26/09/19 21,673
COP 2,375,155,327 USD (724,549) 26/09/19 10,513
SAR 55,948,215 USD (14,908,790) 25/09/19 6,961
SAR 66,472,162 USD (17,716,461) 25/09/19 5,388
SAR 51,012,527 USD (13,595,727) 25/09/19 4,452
SAR 51,012,527  USD (13,595,727) 25/09/19 4451
EUR 7,964,985  USD (9,130,000) 26/09/19 2431
EUR 7,938,814  USD (9,100,000) 26/09/19 2423
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WAEE  BABSER  EAEE RS eH i AT
EUR 246,799 JPY (30,000,000) 26/09/19 2,393
EUR 123,076 JPY (15,000,000) 26/09/19 873

AREHFMMEEEF 11,820,991
USD 86,942,164 GBP (69,061,790) 26/09/19 (1,125,417)
USD 32,751,409 AUD (47,504,227) 26/09/19 (585,335)
USD 47,480,000 OMR (18,497,258) 11/12/19 (350,520)
MXN 521,933,518 USD (27,071,241) 26/09/19 (256,992)
MXN 264,044,821 USD (13,731,594) 26/09/19 (161,690)
MXN 259,503,058 USD (13,464,591) 26/09/19 (132,039)
USD 7,827,368 ZAR (113,372,384) 26/09/19 (109,103)
USD 37,811,691 SAR (142,213,551) 25/09/19 (91,515)
USD 38,401,553 SAR (144,424,402) 25/09/19 (91,157)
USD 34,786,756 SAR (130,819,073) 25/09/19 (80,149)
USD 5,932,754 IDR (86,021,616,217) 26/09/19 (78,658)
EUR 46,843,214 ZAR (766,974,221) 26/09/19 (76,683)
AUD 16,284,740 NZD (17,159,752) 26/09/19 (75,463)
USD 18,760,000 OMR (7,279,818) 11/12/19 (74,073)
EUR 10,448,648 CZK (269,189,146) 26/09/19 (73,243)
USD 3,913,684 ZAR (56,726,894) 26/09/19 (57,042)
USD 3,697,124 ZAR (53,624,942) 26/09/19 (56,147)
USD 3,913,684 ZAR (56,709,283) 26/09/19 (55,964)
USD 3,939,070 ZAR (57,070,422) 26/09/19 (55,918)
USD 3,939,070 ZAR (57,049,544) 26/09/19 (54,641)
USD 9,738,906 RUB (625,675,995) 26/09/19 (50,973)
USD 45,875,623 SAR (172,233,145) 25/09/19 (39,022)
USD 5,662,105 EUR (4,968,328) 26/09/19 (30,232)
USD 5,557,895 EUR (4,876,886) 26/09/19 (29,675)
EUR 4,773,334 HUF (1,550,922,620) 26/09/19 (24,567)
USD 4,195,521 RUB (269,658,693) 26/09/19 (23,564)
EUR 2,533,107 IDR (41,864,653,362) 26/09/19 (23,303)
EUR 333,390 CAD (500,000) 26/09/19 (832)
OMR 154,479 USD (400,000) 11/12/19 (84)

REFIFMEEREF (3,864,001)
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Ny UREREIISFIS AN E BB KB

WA WABEGE R ORBEGE BEEE/TA wgR o e
CAD 64,088,241 EUR (42,594,131) Y -CAD (ACDiv) 22/07/19 420,665
NOK 426,899,468 EUR (43,546,927) [-NOK 22/07/19 376,929
CAD 31,492,811 EUR (20,928,887) 1-CAD (ACDiv) 22/07/19 208,484
CHF 2,686,076 EUR (2,403,347) I-CHF 22/07/19 16,422
CHF 1,057,950 EUR (946,593) S - CHF (AIDiv) 22/07/19 6,469
CHF 231,367 EUR (207,014) R - CHF 22/07/19 1,415
CHF 111,796 EUR (100,028) B - CHF 22/07/19 683

REBFHIR A E 1,031,067

PY 46,320,325,392  EUR  (382,172,061) S-JPY  22/07/19 (4,680,689)
USD 56,598,992  EUR (50,660,282) [-USD  22/07/19 (1,045,759)
USD 42,205,125  EUR (37,599,300)  1-USD (Perfy  22/07/19 (602,100)
SGD 276,007,811  EUR  (179,490,956)  1-SGD (Perfy  22/07/19 (589,170)
USD 13,215,999  EUR (11,779,447) R-USD  22/07/19 (194,254)
USD 5284321  EUR (4,709,200) B-USD  22/07/19 (76,944)
GBP 98,141,676  EUR  (109,659,309)  I-GBP (Perf)  22/07/19 (50,819)
USD 1,867,869  EUR (1,663,884) S-USD  22/07/19 (26,501)
GBP 34,806,610  EUR (38,887,541) 1-GBP  22/07/19 (14,146)
USD 730,634  EUR (650,902) R -USD (AIDiv)  22/07/19 (10,425)
USD 653,457  EUR (582,098) C-USD  22/07/19 (9,275)
USD 616,312 EUR (549,055) 1-USD (AIDiv)  22/07/19 (8,793)
USD 378,202 EUR (336,929) C-USD (AIDiv)  22/07/19 (5,395)
GBP 6,260,334  EUR (6,995,031) C-GBP (AIDiv)  22/07/19 (3,244)
USD 112,206  EUR (99,961) X-USD  22/07/19 (1,601)
GBP 2,688,295  EUR (3,003,802) X-GBP  22/07/19 (1,408)
GBP 2,319,750  EUR (2,591,958) C-GBP  22/07/19 (1,170)
GBP 2,499455  EUR (2,792,654) D -GBP (QIDiv)  22/07/19 (1,164)
GBP 388,357  EUR (433,933) B-GBP  22/07/19 (200)
GBP 99,099  EUR (110,728) M-GBP  22/07/19 (51)
GBP 11954  EUR (13,356) DR-GBP(QIDiv)  22/07/19 (©6)

REBFMMHEEGE  (7,323,119)



TN—RAT7IX=TI—RA A VRRAI AT L—R T TV a—k- 3= KRR T7UR

LPEs
- . . Ay AR R FEBIHAE
EIARZS N A
2,317  Euro-Btp September Futures 19 06/09/19 EUR 46,406,445 10,346,285
693  US Long Bond (CBT) September Futures 19 19/09/19  USD 133,361,760 1,595,335
REFARSEH 11041620
(6,972) 90 Day EURO$ December Futures 20 14/12/20  USD (61,222,339) (12,167,329)
(3,409)  Euro-Bund September Futures 19 06/09/19  EUR (360,679,018) (5,941,645)
(1,337) US Ultra Bond (CBT) September Futures 19 19/09/19  USD (128,264,182) (4,246,000)
(1,376) Long Gilt September Futures 19 26/09/19  GBP (1,649,617) (2,049,748)
(1,312) US 10YR Note (CBT) September Futures 19  19/09/19  USD (118,917,281) (1,709,481)
(7,046) 90 Day EUROS$ September Futures 19 16/09/19  USD (61,872,146) (1,624,144)
(1,549) 90 Day EURO$ December Futures 19 16/12/19  USD (13,602,037) (1,547,232)
(2,424)  Euro-Bobl September Futures 19 06/09/19  EUR (268,865,232) (1,353,437)
(524) US 10YR Ultra September Futures 19 19/09/19  USD (47,490,790) (1,220,665)
(290)  Euro-Buxl 30Y Bond September Futures 19 06/09/19  EUR (45,475,190) (1,022,309)
(4,612)  Euro-Schatz September Futures 19 06/09/19  EUR (468,136,448) (940,612)
(350) US 5YR Note (CBT) September Futures 19 30/09/19 USD (32,203,581) (379,779)
(123) JPN 10Y Bond (Ose) September Futures 19  12/09/19  JPY (102,717,278) (370,922)
(220) US 2YR Note (CBT) September Futures 19 30/09/19 USD (39,284,636) (229,373)
REFRKEH _ (4802670
@+ 73
; o MEFAT ATy AN BUSEAL TRl RFEBURL
%/fb = 4 v j:
R s Wi PO (aem)  (@ew) (2w (2w
USD 31,607,000 C/OUSDRUB 73.00 12/07/19 - 563,846 1,166 (562,680)
At 1,166 (562,680)
BAL T av &5t 1,166 (562,680)
FERA T a & 0 0




TN—RAT7IX=TI—RA A VRRAI AT L—R T TV a—k- 3= KRR T7UR

@ EFRTYTEH
. T . BT T 7 R EESFH FHFHALIHE AR
e W9 e mean oo Ewemsm T
EUR 225200  15/02/28 5 & 0.50 EURIBOR 6 MONTH ACT/360 8,615,001
MXN 2,018,292 01/12/20 [ E 8.71 MXN-TIIE-Banxico 1,246,408
MXN 2,829,118  19/03/21 [ E 7.96 MXIBTIIE 28 DAY 783,185
MXN 1,211,708 01/12/20 [ E 8.71 MXN-TIIE-Banxico 746,023
REBFMAESF 11,390,617

GBP 35,840  10/10/38 75 1.68 GBP-LIBOR-BBA (3,288,516)
GBP 10,460  10/10/38 W) 1.75 GBP-LIBOR-BBA (1,114,467)
HUF 6,848,952  06/05/29 AL 2.29 BUBORO6M 6 MONTH (779,528)
GBP 13,250  15/03/39 ) 1.47 LIBOR GBP 6 MONTH (678,227)
HUF 2,049,481  06/05/29 AL 2.35 HUF-BUBOR-REUTERS (269,513)
HUF 1,357,603  06/05/29 AL 2.37 BUBORO6M 6 MONTH (187,133)
HUF 1,467,516  06/05/29 75 2.33 HUF-BUBOR-REUTERS (184,529)

REBFMEESF (6,501,913)
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Q@ L Yk TIAIL Ry TEH

TaTsva s - e REBURLE
R ar i (%) WHE AR i (—n)
TAVA
729 AT&T Inc 1.00 20/06/24 USD 16,655,000 61,946
589 AT&T Inc 1.00 20/06/24 USD 10,000,000 37,194
) AT&T Inc 1.00 20/06/24 USD 9,752,000 36,271
B Whirlpool Corp 1.00 20/06/24 USD 11,743,000 4,943
B Whirlpool Corp 1.00 20/06/24 USD 8,588,000 3,615
"W Whirlpool Corp 1.00 20/06/24 USD 3,950,000 1,662
Hu Whirlpool Corp 1.00 20/06/24 USD 2,219,000 934
B Whirlpool Corp 1.00 20/06/24 USD 1,998,000 841
147406
RERFMSEEF 147,406
e g
"W Barrick Gold Corp 1.00 20/06/24 USD 10,000 (227)
Hu Barrick Gold Corp 1.00 20/06/24 USD 1,221,000 (27,732)
"W Barrick Gold Corp 1.00 20/06/24 USD 10,773,000 (244,686)
" Barrick Gold Corp 1.00 20/06/24 USD 11,158,000 (253,431)
Hu Teck Resources Ltd 5.00 20/06/24 USD 2,742,000 (454,744)
={a Teck Resources Ltd 5.00 20/06/24 USD 11,600,000 (1,923,790)
(2,904,610)
=4
Hu Daimler AG 1.00 20/06/24 EUR 12,550,000 (284,344)
B Daimler AG 1.00 20/06/24 EUR 23,750,000 (538,102)
5E0 Deutsche Bank AG 1.00 20/06/24 EUR 25,800,000 (631,507)
Hu LANXESS AG 1.00 20/06/24 EUR 6,000,000 (107,919)
= LANXESS AG 1.00 20/06/24 EUR 20,200,000 (363,329)
(1,925,201)
Tr—P—
Hu Glencore Finance Europe Ltd 5.00 20/06/24 EUR 17,949,000 (3,211,394)
FIF
= BMW Finance NV 1.00 20/06/24 EUR 32,236,000 (797,801)
AAAR
"W LafargeHolcim Ltd 1.00 20/06/24 EUR 23,948,000 (375,119)
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=P/ A= = . SEHRHIH S
i g PO T TR i
A%

B ITV Plc 5.00 20/06/24 EUR 3,452,000 (633,924)
747
B Baker Hughes a GE Co LLC 1.00 20/12/19 USD 34,405,000 (135,124)
B Campbell Soup Co 1.00 20/06/24 USD 3,357,000 (20,827)
B Campbell Soup Co 1.00 20/06/24 USD 4,119,000 (25,555)
B Domtar Corp 1.00 20/06/24 USD 2,126,000 (17,514)
B Domtar Corp 1.00 20/06/24 USD 2,126,000 (17,514)
B Domtar Corp 1.00 20/06/24 USD 2,663,000 (21,937)
B Domtar Corp 1.00 20/12/23 USD 2,669,000 (31,619)
B Eastman Chemical Co 1.00 20/06/24 USD 763,000 (12,699)
B Eastman Chemical Co 1.00 20/06/24 USD 2,727,000 (45,388)
B Eastman Chemical Co 1.00 20/06/24 USD 8,180,000 (136,148)
B Eastman Chemical Co 1.00 20/06/24 USD 18,330,000 (305,085)
7e9 Kraft Heinz Foods Co 1.00 20/06/24 USD 3,111,000 (1,229)
5e0 Kraft Heinz Foods Co 1.00 20/06/24 USD 3,225,000 (1,274)
729 Kraft Heinz Foods Co 1.00 20/06/24 USD 3,551,000 (1,403)
7e9 Kraft Heinz Foods Co 1.00 20/06/24 USD 9,203,000 (3,636)
B Mattel Inc 1.00 20/12/20 USD 25,631,180 (50,156)
729 Nordstrom Inc 1.00 20/06/24 USD 5,869,000 (262,462)
729 Nordstrom Inc 1.00 20/06/24 USD 8,631,000 (385,979)
B Tyson Foods Inc 1.00 20/06/24 USD 5,753,000 (121,484)
B Tyson Foods Inc 1.00 20/06/24 USD 25,947,000 (547,913)
(2,144,946)

REFFMBAE  (11,992,995)

Q@ L YR TIAIN AT YIRRT YT EH

Tarsiare IS NS, J— FRIEBFHMIA LS

R ar i (%) WHE AR i (—n)

TAVH

Hu CDX North America Investment Grade Index  1.00  20/06/24  USD 158,250,000 (3,001,444)

=12 iTraxx Europe Index 1.00 20/06/24 EUR 43,500,000 (1,038,308)

B iTraxx Europe Index 1.00 20/06/24 EUR 145,522,000 (3,473,487)
(7,513,239)

REFFMBAE  (7,513,239)
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Q@1 IRy TEE
20196 B30EIME. KI7URIZLUTORREFAILAIYTEIEHF LTIV =,
KEiE*

. . YT 7RIS EEEF REDFHLE LS
645 i3 . LB AR
B ) WE o o AT IR N
GBP 21,570 15/07/38 [ 3.45 UKRPI (744,498)
GBP 8,020  15/03/39 Gk 3.56 UKRPI All items (57,524)
GBP 6,390  15/07/38 [ 3.50 UKRPI (56,320)

REHIMEEEF (858,342)
* PERYR T AR — Vv — TR Y,
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BERBES
H178 CRERA201948 A19A)
TR S AR (2018458 A21B~20194 8 A19H)

ZREDHLEIEAN

TREEINOCEBEHY. ECHILBALELTFES,
LR REE OEARREFCODVTTHER L EFES,
SHREL—BOBBIITEBYET LS. BEAVEAELETEYS,

QLT 7Y FOHMAITIRDEY TT,

PC I 1)

APBERTOALBFICRELZTV. TELENELRBUEOERERND L EBNE LTERETVEY,

IRRENR

ABBERTOBPAMASFETERETRE LET,

ETRHEFR

BANDREFTVER A,

BR7EYMIRIA L

HEREPREARE 1-12-1

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




BRI r— IF—T7 2K
Ol 5 D BARE
i 5 w| T Z|R Flm r E
1 bR/ = A= S TR /B = R S #H
it % =
&} % % % =D
1331 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
143 (201648 H19H) 10, 211 0.0 68.6 — 19, 722
153 (20174 8 H21H) 10, 208 A0.0 64. 0 — 17, 754
164 (20184E 8 H20H) 10, 206 0.0 38.7 — 13,511
1781 (20194E 8 H19H) 10, 205 A0.0 59. 3 — 8, 458
FAEHIW FFRIT VR TR — 58 Y TR,
M T 7 KT, EE & 2R THEYRBEAGFELRVED, XU Fv—7 5 Idb Y HA,
OZHAhDEAE(MEE & TRFDHTR
f I3 H # e il | AN . B
s % =M A K OF|k B K =F
# "\ M % % %
20184 8 H20H 10, 206 — 38.7
8 AR 10, 207 0.0 40.6
9 HE 10, 206 0.0 52.5
10A K 10, 206 0.0 53. 1
1A% 10, 206 0.0 41.5
123K 10, 206 0.0 51.0
20194F 1 AR 10, 206 0.0 51. 1
2HF 10, 205 A0. 0 55. 7
3 AR 10, 205 A0.0 64.2
4 AEK 10, 205 A0.0 54.0
5 HK 10, 205 A0.0 65.5
6 ARK 10, 205 AO0.0 61.8
7THE 10, 205 A0.0 57.8
# R
20194 8 H19H 10, 205 0.0 59. 3

kR E LT,

REBFEM LRI H R THR—TE Y TR,
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QER#ZH
O DO EEMEBEFDHR
[BEMBEZFDHRE]
() (2018F8H21H~2019F 8 B19H)
10,209
10.208 |- = = = = = = & o ____

10,207 ﬂ 777777777777777777777777777777777777777777777777777777777777777
10,206 — - - \ ,,,,,,,,,,,,,,,,,,,,,,,,,,,,
10,205 | = = == e J o ,\

10,204 F = — == == - - m m s s m T T T oo oo oo
10,203 I I I I I I
2018/9 2018/11 2019/1 2019/3 2019/5 2019/7
\ — (S
OREMBDELEBER

FBELTVWAEHAFEMAEFCI—IL - O— VLB EDTA T RARIREEZER LT 5T
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ORERER
EREEFE. SKEICHLIERNECER - IBREOHERGZFLZERIC. BOMGREE
ERALmLN =200, BAEEOREN CHMECEEICHEADBETLALONELT,
COEIHH, BRRITE REESFIREMZEN - BRHTREM] ZHEKEL. 20194 A
CIE TBEREFDIAT—FAAF R L YBRREITRT 20, D EBH2020FEFEFET
BEDELOTERVREESIOKEFZHFITLIZLELFEL,

YA FTREFBEKRDE &, T-Bill (EEEHES) 3 HAMOFIEY I, 20185FE 9 BETHE
R-01%ETHBL, 0ALRIRFEARZEREZZ(TBNMNEEREICENVEETN-03%E
FTET. TOBRPRIZHITTIF-01%EFTTLERLEL, T, EEHFRI—IILZEYREF
X% B L THE42-006~-007%FRETHB LE L1,

OYIPYVFRFDR— T4+ UA
BRE1EULAOAREBELCOT— vl R—NA—ENEHEMEIE~DZRELTHL. HH
HTCa—)L - O—VFETERFTLEI L TRIEOERZRY £ L1,

OHIFPUVERDRUFI—Y ELEDER
LI772 FTREESE ERITEVGERES AR (HRIHEE)
FELBEWEDH AUFI—0ZFEHY FHA, 0002
G575 800770 FORAREEMEE o000
BEETT, 0.002
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BRI r— IF—T7 2K

BE1FEUADAHHELaT—I v L R—=N—F0EMHEMIESE~DREZTHEL. b
HTa—IL - O—VFETERZTLHI CLETREMOEREZH > TERW-LET,

BARBRITICEDYA T RAEFBRDD &L TELGREMREGIAABEOFEY PREER
DEDA—I-A—2VDEFIIAFTRELGDIP . IATAFEY DEE~DEREFZRL T,
HEMEBEATEST D ENBESAFEFTOTIBELLSLY,

SlEmECBBEBYET LS. FALIBELVEBELLETFES,

O1A/[&=YDERAM

(201858 A218~2019 8 A19A)

BUFHEEITVERA,

Sl

OFEE R UEEIDIRR

(201848 A218~20194 8 A19R)

. N

= fF HH i £F #H

+M TFH

EMERES 6,812, 723 6,812, 701
G RES 2,994, 475 —
( 2,452, 000)

FEERIE S 5, 906, 659 —
A ( 7,940, 000)
S (BEENEREZED) 11,495, 778 —

(10, 167, 000)

*EAITZTE LR, GREFT2IEEENTEY £8A,)
* BALASH IIEI 0 5T,
* () PIEESIC X D885 T,

* A (BEEAMEFE2ET) IIHR TS @R 35 Eh Tl i,

. Z Ot %

%

B

7t

N
i

A

aw—3 )b e X=X —

TH
4, 699, 986

TH

(8, 600, 000)

*ABAHIT R T LI,
* HALARWITE) Y #5C,
* () PIEESIC X DS T,
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FRwr—

IPF—T7 R

(201848 A218~20194 8 A19R)

.*u%ﬁﬁﬁ:xawﬂxglﬁsﬂ

T S e
i p | BHEE SoammEa] B MBS Sommmmri] D
COmAMRE | A LomikiD|
R Rl % R T 51 %
INFEAE 20, 396 1, 141 5.6 — — —

FIERRA LT, BEEERER OBEIE BT DI IS 1 HICHE SN DREBRATH Y | B 7 7 IR LFIFRERA L1354

BRASH T,
O#B A & EE R (20194 8 A19RAIRA)
. EN/A S
(A) [EIN i) g fEnIBR
e 19] K
= 2 N . . o | 9 BB BT FETF MBI LL R
gﬁ (LT A g/ﬁ\ uq: ﬁﬁ ﬁﬁ RON B r(fﬂ A K jfz 5Q:U\J: 244:J:J\J: 2@5'%(%
M M % % % % %
o 1, 156, 000 1, 157, 903 13.7 — — — 13.7
IR (1,156,000)| (1,157, 903) (13.7) (-) (-) (- a7
R 700, 000 700, 671 8.3 — — — 8.3
(B < axfbfE) (' 700,000)| ( 700,671) (8.3) (—) (=) (=) (8.3
. 350, 000 350, 021 1.1 — — - 1.1
SRS (350,000 ( 350,021) (4.1) (-) (-) = (4D
WSEAAE 2, 800, 000 2,804, 925 33.2 — — — 33.2
(BT EEENER) (2,800, 000)| (2,804, 925) (33.2) (—) (—) (—) (33.2)
R 2t 5, 006, 000 5,013, 521 59.3 — — — 59.3
" 3 (5,006, 000)| (5,013, 521) (59. 3) (=) (—) (—) (59. 3)
% () PIEIEEETTREE T,

RALA LRI

k BFAD HALARTR XY 0 #5T

sk B DU TR A g i

. MR PEREI Y 2 A ORI

*PRAFIMI AN 1 ARLAN D AE RN & U CTRERFAREIC L Rl L ThET,

EYF'I%%%‘ MM E LY T — 22 AFLTVET,




BRI r— IF—T7 2K
(B) BN GR&EH) AfAE &I~

- Wi B o * ‘
Pl O m & | M % | EESEAH

A& % THM THM
KR AZEEE330[H] 1.48 116, 000 116,173 | 2019/9 /27
KERIF  AZEEE331[H] 1.41 100, 000 100,269 | 2019/10/29
SUH IR SRR 1A RS 23]H] 1.37 100, 000 100,218 | 2019/10/18
TR ATEVRR2IAEEEEE 4 [0 1.56 100, 000 100, 007 | 2019/ 8 /20
FRIAIR  ATEVERR2IAEEEE 5 [0 1.35 100, 000 100, 222 | 2019/10/18
IR ATERVRL2IAEEEE 3 8] 1.41 140, 000 140,196 |  2019/9 /25
R R ABEERR264E S 4 [A] 0.135 100, 000 100,016 | 2019/9 /26
Il B R NBESERR2 1SR 1 [ 1.35 100, 000 100, 256 |  2019/10/28
FRITHIGHGE  AZEFT9R] 1.34 100, 000 100, 246 |  2019/10/25
IR AZEERR2 VLS 2 [A] 1.35 100, 000 100, 262 | 2019/10/29
BEVLEIR AZE (54F) k264 1 0] 0.153 100, 000 100, 034 | 2019/10/31

/N ) 1, 156, 000 1,157,903
WHiES Gr< £80E)
HARBOR G S TAE BRI 25 46(0] 0.219 100, 000 100,020 | 2019/ 9 /20
HARBOR G S TAE R B 2R 67(m] 0. 001 100, 000 100,000 | 2019/ 9 /20
AARHERRA « EEEEMEES MR 53 1.38 400, 000 400, 478 2019/9 /20
S SR TS 16l Bk Rk 2.07 100, 000 100, 172 | 2019/ 9 /20

/N i 700, 000 700, 671
SRES
PSS RIS TTLRIO S 0.2 350, 000 350,021 | 2019/8/27

/N ) 350, 000 350, 021
LTEHES EUREEANES
HEREES) 492l 1. 405 350, 000 350,881 | 2019/10/25
WALE Sy F452[R] 1. 405 100, 000 100,489 | 2019/12/25
JUNES  #E423[H] 0. 959 100, 000 100,093 | 2019/9/25
pEE S 3196 0.514 550, 000 550,281 | 2019/9 /25
SEFRUFE JRT  H10MFELERRE R 1. 485 400, 000 400,898 | 2019/10/16
=#UF J U—2A el fE MR E RNEA AR 0. 441 200, 000 200,224 | 2019/11/21
SHAEE  FHITERE R BRE [FINEAL FRRI AT 1.493 100, 000 100,484 | 2019/12/20
WHRAITER:  H569m-fE MR E FINEN R+ 1.7 200, 000 200,594 | 2019/10/25
HERESRGE 55 16RI4LME R E [FNEAL AR AT 1.875 600, 000 600,959 | 2019/9 /20
BB 28l fE R E RNBAL RO 1) 1.474 200, 000 200,017 | 2019/8 /20

/I it 2, 800, 000 2,804, 925

& it 5, 006, 000 5,013, 521

A+ FATAEO HAR IS 0 5T,
| EnTotHmTS
] H x
X N
x » T F T
M %

av— Tl e R 499, 996 5.9

s HRIT, MUEPEREIC ST 2 Al OFIA,
* BARO HALAM IZE) Y #5C,



HRvr— vHF—T7 U F
OREEXMEDEMK (20194 8 A19EEFE)
] o ] Z 0 K
B #F il #H 24 =
THM %
AR 5,013, 521 59.3
Z O ATTRES 499, 996 5.9
a—)L - m—% ZOM, 2,944, 648 34.8
S M PERRAE 8, 458, 165 100. 0
kRO HALATIIE Y # T,
O%E., B8R, TARVEEMEDKT covzepoems OBJ/DIKIT (01848 5218 ~20194 8 H19H)
TH H ERES TH H E i
M M
W #HE ; . g ggg ;gz 2?‘7‘ W) LI 46,233, 836
S m— 2, 925, 096, 6 -
NFHAE AR 5,013,521, 293 SRR 48,231, 124
= DA L% 499, 996, 087 AL, A 1,997,288
ARUF B 7, 780, 208 (B) HiBFEHTEIERE A 48,206, 310
AL F 11, 771, 369 TEEH A 48,206, 310
® fff 4,506 ©) H#|#S(A+B) A 1,972,474
AHLFIEL 4,506 O0) BIEHEES 273, 342, 594
© mAELRA-B) 8,458, 161,078 © EMEREHEES 10,418, 721
JLAR 8, 288, 568, 727
TR 25 4 169, 592, 351 (F) MB=iEnsd A112,196, 490
(D) SIELOHK 8,288,568, 72701 @ EH(C+D+E+F) 169, 592, 351
15 0% Y HEESE (C /D) 10, 2059 RYBHIBRS (G) 169, 592, 351

7o M PEARIT1.02051 T,

B o0 AR BH 13 13,238,234,160 9, 3] H 3B 0 3% GE oL AR FE 1L
505,769,218, o — SR fiEK0 JLANEHIX5,455,434,651 1

110

H*ARIR O RDLO H T (B) A i FE#55E BRI IIHIR OFF A 2 12 K D

bOEEGHET,

AR ORBLO T (E) BIEREB/EE L H D DIF FFEDIBIMER
TEOBE, SBIMEGE & LTAlAHD b oA & 22 LWz 2850 200

7
FAARORILOH T F)BWERBE L H DO,
A DIEFIAR 2 22 LB T 228 2 VW E T,

OLIYHF—TJ 72 FERENRET HIREGEADAHARTALE

HIBARAIOBE, T

e ELIES e ELIES

77 v K4 = 77 v K4 A
A F
J TR TVIT AT 7/ R A7)y 30 GEbilmBEE EZER) | 5, 129, 840, 665 W R ERNREY ) - A (X =T =N -7V ) 10, 607, 461
JAIAX=NTVIT AT 7/ (T Y o F50 (BHEEREZETHERN) | 2,050, 866, 611 FFRIDCHEHRIE 7 7>~ K (3 AV K) 7,492, 405
BRR#06S -7y b (AEERBA) D774 A (B MR EFER) | 424, 221,200 F12n] WAEHAEET > K 6, 664, 982
S SR i e A A 151, 953, 763 FolEl SR EI AT 7 > VR 5,094, 831
BHAKT 7V PR (v 32— =77 vV ) ForlkGA 104, 556, 769 2l BRI AT Y 7 K 3,919, 169
JBTTIT ) =R (v =T =)+ T 7V E) 96, 909, 215 FlE] FREAE Y 7 K 3,037,421
SFFDCTE kI 7 >~ K 85, 180, 134 B R A F = BREA V7 T RERBRE (v2—T V77V k) EUEREN 2,551, 759
TP o A E BB RIS 215 (Fg H Sy Bd ) 49, 354, 623 BHET~v— YV I EERE (vx—T -7 7V F) Fuik A 2,513,115
XA RaT 19,922, 154 5] BrA AT 7 7 K 1,959, 729




FRIR— IF—T7 UK
e ELIES S ELIES
77 R4 — 77 R4 A

& E]
F10[E] BRI AR T 7 o R 1,959, 728 BREEANAS =V FEERE GBEY L7 ha—2) BEARE 982, 609
Flle] WAEHAEET > K 1, 861, 757 B R Fx mﬁﬂ“’%ﬂ%ﬁd& GEEEL 7 Fa—%) i 5 982, 609
F3lm A AT Y 7 K 1,371,897 S S e i A 982, 608
R u— 0~ f A= FEERRE (vx—T—v7 7/ F) EIRER 1,230,043 BATKEANA - A =)V FEREE (Ha—2) FH 2R 982, 608
FalEl SRR AHE T > v R 1,077, 981 BERENA A =V REERERE (B RV a—2) G H pE 982, 608
ol HEHAHE T 7 K 1,077, 981 BRARENA AV FEERE 7 VVVT va—2) GARER 982, 608
Bt 70— SVBEE (v k=T — V7 7 v F) 2RIk E AR 996, 807 BREKIE N - A -V REERE (BT 7)) H 7 Fa—2) BAREA 982, 608
Bk 7=y A A=V REREE (Ma—2) AR 984, 834 BAPRENA A=V FEREE (FVa) F2—2) A RER 982, 608
BH =V~ A=V FERER(E (BRERE—%) §AHRE 984, 834 BAPKENA - A =V REFERE (B RV a—2) FoEkEE 982, 608
BE T m—AN A A=V FERRE (7T V788 2—-R) BARER 984, 834 BROKEN A=V RERERE (F7 VLT va—2) EEEAR 982, 608
Bkt 7 o= oA o A=)y FERRE (Ha—2) FoRRER 984, 834 BHAART TV FHEE (Z Rva—2R) 1 5k 982, 608
FH T n— A=V FEREE (BREEE2—2) FoEkER 984, 834 BHAAT 7Y REEE 7YV VT va—2) AR 982, 608
Bk m—r A A=V FERRE (7 V7 88 2—2) FoRER 984, 834 R AART 7 v R (= —X) 2R R 982, 608
Pt 7 v — SV CBEE (= —R) f5 H orfidAl 984, 543 B BAT TV FEREE (5 RV a—2) Fomlg R 982, 608
Bht 7 o — SVCBERIE (BREEE 2 — ) fH orE 984, 543 BHAAT 7 v FERE (77 VML T v a—2R) EorkEm 982, 608
Bkt 7 o — VB IE (7 VT a—R) B R 984, 543 BHAAT 7Y FREE (hva ) Ja—2) fFofrikam 982, 608
Bkt 72— VCBERAE (= —R) AF2[ElR 984, 543 BRBORENA A =)V FIEREE (Wa—2) BA pR 982, 608
Tikf 70—/ VCBEAR (BIRIEE = — ) FoRkFR 984, 543 HERENA A - RERERE (FEFva—2) fH HEE 982, 608
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