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(2020 10 30 )
() )
433,174,834 43.49
433,174,834 43.49
545,041,400 54.72
545,041,400 54.72
17,887,060 1.80
996,103,294 100.00
1)
2)
(2020 10 30 )
() () ()
0.9277 0.8876
2021-01 614,061,965 569,726,691 545,041,400 54.72
103.46 103.52
TCW INTERNATIONAL SMALL CAP FUND 4,184,455.51 432,957, 243| 433,174,834 43.49

)

43.49%

54.72%

98.20%

)
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) ) )( )(C )
1
(014 9 26 11,326,395,348 11,336,842,017 1.0842 1.0852
(201§ 9 28 5,860,371,820 5,867,546,132 0.8169 0.8179
(2012 9 2 4,383,967,790 4,388,864,427 0.8953 0.8963
4
(017 9 26 3,149,802,098 3,152,464,729 1.1830 1.1840
5
(2018 9 26 2,026,199,604 2,028,049,792 1.0951 1.0961
(2012 9 2 1,436,074,633 1,437,483,848 1.0191 1.0201
2019 10 1,478,481,624 1.0761
11 1,416,298,213 1.0515
12 1,434,907,761 1.0955
2020 1 1,342,696,776 1.0384
2 1,253,737,242 0.9940
3 1,045,650,694 0.8297
4 1,055,154,166 0.8479
5 1,097,158,784 0.8817
6 1,101,502,916 0.8901
7 1,116,974,412 0.9101
8 1,108,345,829 0.9133
7
(2020 9 28 1,040,152,356 1,041,347,277 0.8705 0.8715
9 1,042,597,050 0.8725
10 996,103,294 0.8485
)
1 0.0010
2 0.0010
3 0.0010
4 0.0010
5 0.0010
6 0.0010
7 0.0010
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)
1 8.5
2 24.6
3 9.7
4 32.2
5 7.3
6 6.8
7 14.5
1 764,416,427 5,638,860,543
2 0 3,272,356,955
3 0 2,277,674,703
4 0 2,234,005,577
5 0 812,443,463
6 0 440,972,761
7 0 214,294,635

(

)

15,321,113,271
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2021-01
D) (2020 10 30 )
() ()
1,532,611,305 95.76
1,532,611,305 95.76
67,821,650 4.24
1,600,432,955 100.00
(D
« 2
@) (2020 10 30 )
(D)
(@) (@) C/ 7 ™
Brazil Notas do Tesouro 102.00 101.29| 10.000000
! Nacional Serie F 83,640,000 1,543,369,073|1,532,611,305| 2021/01/01 95.76
)
95.76%
95.76%

)
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2021-01
6 7
2019 9 26 2020 9 28
21,472,507 29,605,784
513,668,431 441,644,489
906,852,209 580,892,774
9,999,999

1,451,993,146 1,052,143,047
1,451,993,146 1,052,143,047
1,409,215 1,194,921
3,061,800 2,625,900
256,701 183,198
11,125,497 7,940,816
65,300 45,856
15,918,513 11,990,691
15,918,513 11,990,691
1,409,215,696 1,194,921,061
26,858,937 154,768,705
439,428,818 414,726,647
1,436,074,633 1,040,152,356
1,436,074,633 1,040,152,356
1,451,993,146 1,052,143,047
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20186 9 27 20197 9 27
2019 9 26 2020 9 28
18 314
89,696,005 160,983,376
89,695,987 160,983,062
19,081 10,927
554,845 407,434
24,046,775 17,659,600
147,916 102,227
24,768,617 18,180,188
114,464,604 179,163,250
114,464,604 179,163,250
114,464,604 179,163,250
8,671,991 2,814,839
176,011,147 26,858,937
41,950,382 4,084,310
41,950,382 4,084,310
1,409,215 1,194,921
26,858,937 154,768,705
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7
2019 9 27
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@
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2020 9 26
2020 9 28 368
6 7
2019 9 26 2020 9 28
1,850,188,457 1,409,215, 696
440,972,761 214,294,635
1,409,215,696 1,194,921,061

154,768,705
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6 7
2018 9 27 2019 9 27
2019 9 26 2020 9 28
59,369,187 43,314,954

0 0
517,725 439,006
381,468,846 372,606,614
441,355,758 416,360,574
1 3,131.92 1 3,484.42
1,409,215 1,194,921
1 10 1 10
7
2019 9 27
2020 9 28
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2020 9 28
@
@)
6 7
2019 9 26 2020 9 28
138,860,191 15,703,503
60,542,159 172,176,675
78,318,032 156,473,172
6 7
2019 9 26 2020 9 28
7
2019 9 27
2020 9 28
6 7
2019 9 26 2020 9 28
1.0191 0.8705
(10,191 ) (8,705 )
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TCW INTERNATIONAL SMALL CAP FUND

4,268,416.220

441,644,489

441,644,489

2021-01

626,096,976

580,892,774

580,892,774

1,022,537,263
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2021-01
2019 9 26 2020 9 28

2,317,228 4,373,429
15,383,537 8,540,374
2,709,771,567 1,654,526,913

27,448,573
61,578,505 39,550,577

97,505
2,816,596,915 1,706,991,293
2,816,596,915 1,706,991,293

142,653
15,000,000 1,300,000
4 18
15,142,657 1,300,018
15,142,657 1,300,018
1 2,329,202,267 1,838,522,420
2 472,251,991 132,831,145
2,801,454,258 1,705,691,275
2,801,454,258 1,705,691,275
2,816,596,915 1,706,991,293
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2019 9 26

2020 9 28

2021-01

2021-01

2018 9 27
3,180,823,013

851,620,746

1,575,251,311

753,950,956

2,329,202,267

2,329,202,267

2019 9 27
2,329,202,267

490,679,847

1,212,425,444

626,096,976

1,838,522,420

1,838,522,420

132,831,145

2019 9 27
2020 9 28
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2020 9 28
€Y)
&)
2019 9 26 2020 9 28
120,649,521 61,263,756
120,649,521 61,263,756
2018 9 27
2019 9 26 2019 9 27 2020 9 28
2019 9 26 2020 9 28
18,036,347 18,179,000 142,653
18,036,347 18,179,000 142,653
18,036,347 18,179,000 142,653

RO,
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@

2019 9 26 2020 9 28

1.2028 0.9278
1 (12,028 ) (9,278 )

@

&)

10% Brazil Notas do Tesouro

Nacional Serie F 20210101 85,640,000.000 87,356,225.600

87,356,225.600
(1,654,526,913)

1,654,526,913
[1,654,526,913]

1,654,526,913
[1,654,526,913]

1 100% 100%
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2019 3 31

$ 242,038
5,429,288
19,159

5,690,485

64,567

14,001

10,248

8,394

28,916

126,126

$ 5,564,359

5,928,551 $ 0.94

2019 3 31

$ 180,416

80,999
73,284
43,819
43,683
22,905
17,917
5,150
15,545
303,302

(122,886)

/C )
(200,491)
(20,288)

(1,084,285)
171
/ / (1,304,893)

(1,427,779)
30,089

$ (1,457,868)
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2,990
4,095
6,522
12,649
1,985

110
1,658
1,715

340

3,500

1,000
2,600
3,400
1,600
4,200
11,200
500

82

6,900

725
845
11,055

4,000
1,020
578
325
838

2,974
510
302
276

2,015
202

56

36,500

5,633

66,975

130,000
14,500

(4.4%)
Altium Ltd
Appen Ltd
Northern Star Resources Ltd
Whitehaven Coal Ltd
WiseTech Global Ltd
( $221,215)
(1-9%)
Argenx SE
Ontex Group NV
Orange Belgium SA
Umicore SA
( $95,343)
( $27,052) (0.4%)
Estacio Participacoes SA
(2.5%)
Enerflex Ltd
First Quantum Minerals Ltd
Kelt Exploration Ltd
Northland Power Inc
NuVista Energy Ltd
Osisko Mining Inc
Parkland Fuel Corp
( $145,121)
( $14,614) (0.3%)
Genmab A/S
( $29,317) (0.5%)
Commercial International Bank Egypt SAE
(1.5%)
Cramo 0YJ
Konecranes 0YJ
Outokumpu 0YJ
( $93,719)
G.1%)
Air France-KLM
ALD SA
Interparfums SA
Trigano SA
Worldline SA/France
( $161,264)
(3.9%)
AIXTRON SE
KION Group AG
MorphoSys AG
Nemetschek SE
PATRIZIA Immobilien AG
Wirecard AG
XING SE
( $209,461)
( $56,468) (0-9%)
Alpha Bank AE
( $103,869) (2-2%)
Burford Capital Ltd
(5.6%)
China Maple Leaf Educational Systems Ltd
CIFI Holdings Group Co Ltd
CStone Pharmaceuticals
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$ 68,617
64,783
41,447
36,375
32,586

243,808

13,573
37,309
36,937
15,099
102,918

23,778

14,285
29,476
14,019
28,256
13,514
24,473
15,277
139,300

14,231
27,293

14,257
30,038
40,154
84,449

44,982
14,245
31,414
25,338
49,633
165,612

26,729
26,654
27,491
47,060
44,822
25,311
19,379
217,446

50,525
123,697
32,251

98,536
29,148



38,000
25,200

6,345

18,821
3,962

504,900
85,824

6,000
13,407
5,626
8,523
1,485
2,090
4,855

1,300
1,000
1,500

600
1,300
4,300
1,100

200

200
2,000
4,600

700
2,600
1,000

200

600
2,900
5,500
2,500
3,700
1,000
1,800

600
9,100

500
1,800

600
1,800
1,800
1,800
1,800

11,300

1,616

2,250
3,507

Melco International Development Ltd
Zhongsheng Group Holdings Ltd
( $278,849)
( $31,680) (0.6%)
Ossur HF
(1.2%)
Manappuram Finance Ltd
Muthoot Finance Ltd
( $49,198)
(2.6%)
Ace Hardware Indonesia Tbk PT
Semen Indonesia Persero Tbk PT
( $122,425)
(5.6%)
Banco BPM SpA
Falck Renewables SpA
FinecoBank Banca Fineco SpA
Hera SpA
Interpump Group SpA
Moncler SpA
Unione di Banche Italiane SpA
( $284,585)
(20.9%)
Advantest Corp
Ain Holdings Inc
Anritsu Corp
BML Inc
Cosmo Energy Holdings Co Ltd
CYBERDYNE Inc
Daifuku Co Ltd
Digital Arts Inc
Disco Corp
Foster Electric Co Ltd
Infomart Corp
Jafco Co Ltd
Kyowa Exeo Corp
Lasertec Corp
M&A Capital Partners Co Ltd
Mani Inc
Medical Data Vision Co Ltd
Mitsubishi Logisnext Co Ltd
Mitsui Mining & Smelting Co Ltd
Monex Group Inc
Nabtesco Corp
NET One Systems Co Ltd
Nihon Unisys Ltd
NTN Corp
OKUMA Corp
Rakus Co Ltd
SCSK Corp
Shinko Electric Industries Co Ltd
Ship Healthcare Holdings Inc
TIS Inc
Yaskawa Electric Corp
( $1,071,128)
( $17,103) (0.4%)
Bolsa Mexicana de Valores SAB de CV
(5.4%)
ASR Nederland NV
BE Semiconductor Industries NV
Flow Traders
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89,071

62,535

311,541

31,747

33,893
35,116
69,009

63,113
84,076
147,189

12,396
48,652
73,996
30,824
48,441
84,213
12,842
311,364

30,180
75,070
27,745
17,378
26,087
26,538
57,169
16,331
28,458
29,992
55,949
25,043
71,668
41,731
9,095
29,288
28,129
59,799
64,040
12,786
29,099
45,264
15,873
26,931
27,023
32,775
26,717
13,772
73,816
85,103
56,438
1,165,287

23,461
67,253

59,868
96,776



826
400

16,350

13,170
4,655

146,000
13,130

5,770

2,065
82,564

2,092
9,389

1,140

111
3,365
105
418

20,000
1,000
8,000
5,000

22,600

1,638

1,924
1,450
7,047
4,902
1,220
8,215
12,998
2,796
25,925
10,162
8,111
800
4,450
7,430
5,270
1,045
17,350
3,620

IMCD NV
InflaRx NV
( $291,957)

(  $28,432) (0.6%)

Genesis Energy Ltd

(1.1%)
DNO ASA
SpareBank 1 Nord Norge
( $67,823)
1-2%)

Bloomberry Resorts Corp

International Container Terminal Services Inc
( $59,514)
( $28,839) (0.5%)

Navigator Co SA/The
(2.1%)

AngloGold Ashanti Ltd

Sibanye Gold Ltd

(  $107,629)

@2.1%)
CIE Automotive SA
Talgo SA
( $116,870)

(  $18,295) (0.3%)

Oncopeptides AB
2.4%)

Burckhardt Compression Holding AG

0C Oerlikon Corp AG

Panalpina Welttransport Holding AG

VAT Group AG
( $129,845)
(3-0%)
Accton Technology Corp
ASPEED Technology Inc
Taiwan Union Technology Corp
Win Semiconductors Corp
( $141,269)
( $29,579) (0.4%)

Turkiye Sise ve Cam Fabrikalari AS

(  $60,905) (0.9%)

NMC Health PLC

(13.7%)
Abcam PLC
Bovis Homes Group PLC
Britvic PLC
Evraz PLC
Fevertree Drinks PLC
Greene King PLC
Gulf Keystone Petroleum Ltd
Keywords Studios PLC
Marston®s PLC
Mitchells & Butlers PLC
Morgan Crucible Co PLC
Ocado Group PLC
Petrofac Ltd
Quilter PLC
Redrow PLC
Renishaw PLC
Serco Group PLC
Softcat PLC
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62,867

15,116

301,880

35,853

29,241
34,380
63,621

33,365
32,681
66,046

26,408

27,420
90,010
117,430

56,274
60,665
116,939

15,768

30,209
43,053
17,483
43,951
134,696

80,790
22,907
28,812
35,285
167,794

23,632
48,727

28,442
20,085
87,424
39,610
47,972
71,195
43,000
42,097
34,678
35,842
25,671
14,280
28,388
14,210
41,252
50,441
28,925
39,133



2,183
1,364

5,400
700

343

900

800

9,800
4,500

8,608

383

25

Telecom Plus PLC
Weir Group PLC/The

( $721,090)

(0.9%)

Infinera Corp
Teradyne Inc

( $58,129)

( $4,872,587)

( $1,244) (0.0%)
Banco ABC Brasil SA
( $14,503) (0.3%)
Cellectis SA
( $27,017) (0.6%)
Baozun Inc

(  $42,764)

(1.4%)
Banco ABC Brasil SA
Banco do Estado do Rio Grande do Sul SA

( $66,974)
(  $66,974)
(REIT)

( $28,510) (0.6%)
Charter Hall Long Wale REIT
( $53,309) (1.1%)
Warehouses De Pauw CVA
( $27,004) (0.5%)
GLP J-Reit

(REIT) ( $108,823)
( $5,001,148) (97.6%)

.4%)
(100.0%)
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43,217

27,679

763,541

23,436
27,888
51,324
5,186,314

1,669
16,506

33,232
51,407

47,682
27,802
75,484
75,484

27,871
61,437

26,775
116,083
5,429,288
135,071
55,564,350
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2020 10 30
1,000,019,190
3,915,896
996,103,294
1,173,991,114
0.8485
2021-01
2020 10 30

1,602,932,955
2,500,000
1,600,432,955
1,803,133,133
0.8876
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2020 10
151 7,427 2,500
799 9,980
260 8,525

C10 1
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2020 10
49 78,815
714 16,924,703
763 17,003,518
38 127,237
14 1,437,527
52 1,564,764
815 18,568,282
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2020

31

19

193
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2019 31 2020 31
28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
1 206 1 217
10 7
195 209
2,821 2,362
2,804 2,028
17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424

56,709 54,512
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2019 31 2020 31
75 69
8,548 7,573
15 14

40 39
4,610 3,988
2 3,882 2 3,530
3,735 3,830
726 656
255 590
725 688

2 5
14,070 13,414
2,389 2,574
103 88

2 5
2,496 2,667
16,567 16,082
15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,052 11,749
13,426 12,123
40,096 38,793
46 363

46 363
40,142 38,430

56,709 54,512
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2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936
48,459 43,906
5,755 5,793
373 374
4,145 4,335
510 395
725 688
796 838
64 62
178 154
472 451
1,291 1,299
374 368
34 37
907 925
1,819 1,770
11,693 11,702
16,572 14,525
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2018 2019
2019 31 2020 31

38 912

215 214

133 24

134 78

521 1,230

32 71

40 1

60 54

132 127

16,961 15,629

- 537

- 48

29 -

29 585

16,931 15,043

5,076 4,555

15 78

5,060 4,477

11,870 10,566
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2018 2019 31

15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096

216 216 41,112

- - 12,669

- - 11,870

170 170 170

170 170 969

46 46 40,142
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2019 2020 31
15,174 11,495 374 13,052 13,426 40,096
- - - 11,868 11,868 11,868
- - - 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430
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100 10
172
38 134
2019 31 2020 31
31 34
264 276
2019 31 2020 31
3,788 3,397
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2020 31
Daiwa Asset Management(Singapore)Ltd. 1,603
2018 2019 31
2,608 2,608
2,608 2,608
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2018 25 2018 2018
12,669 4,857 31 2
2019 21
11,868
4,550
2019 31
2019 24
2019 2020 31
2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 2o
2020 23
10,564
4,050
2020 31

2020 24
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2019 31
1) D
28,489 28,489
11,468 11,468
8,380 8,380
48,338 48,338
(4,610) (4,610)
(3.882) (3.882)
*2 (2,805) (2.805)
(11,298) (11,298)
*1 )
*2
2020 31
1) D
2,741 2.741
10,847 10,847
21,900 21,900
8,754 8,754
44,243 44,243
(3,988) (3,988)
(3.530) (3.530)
*2 (2,889) (2,889)
(10,408) (10,408)
*1 )

*2
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2019 31 2020 31
666 666
1,836 3,972
1,070 1,069
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2019

31

10

10

28,489
11,468

554

4,284

2,227

1,227

40,512

4,284

2,227

1,227

2020

31

10

10

2,741
10,847

21,900
267

3,463

1,184

35,756

3,463

1,184

2019

2020

31

31

1,836

1,944
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2019 31
87 55 32
4,991 4,712 278
5,079 4,767 311
3,301 3,560 258
3,301 3,560 258
8,380 8,328 52

666

2020 31
60 55 5
3,004 2,772 232
3,064 2,827 237
27,589 28,354 764
27,589 28,354 764
30,654 31,181 526

666
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2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
2019 2020 31
1,492 214 1
1,492 214 1
48
)
2018 2019
2019 31 2020 31
2,350 2,389
158 159
171 183
52 207
2,389 2,574
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)
2018 2019
2019 31 2020 31
2,389 2,574
2,389 2,574
2,389 2,574
2,389 2,574
(D)
2018 2019
2019 31 2020 31
158 159
41 27
199 187
174 181
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2019 31 2020 31

731 788
170 198
182 177
141 129
94 94

32 47
240 399
1,592 1,835
164 173
1,428 1,661
159 159
85 71
244 230
1,183 1,431

2019 31
100

2020 31
100
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2018

2019

2019

2020

10

31

31
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2018 2019 31
( )
Daiwa Asset
Management |Singapo 133 ( ) 1,719
(Singapore) |re 100.0 ’
Ltd.
Daiwa
Portfolio
Advisory(In [India 1,207 ( 910 3,293
dia)Private .
Ltd.
( MAS
MAS
(
2019 2020 31
( )
Daiwa Asset
Management |Singapo 133 C ) 1,603
(Singapore) [re 100.0 ’
Ltd.
() MAS
MAS
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2018 2019 31
( ) 1 1
100,000 19,975 3,400
2
3,000 3 1,052 173
100 4 1,063 1,055
2019 2020 31
( ) 1 1
100,000 16,953 2,984
2
3,000 3 1,031 224
100 4 1,061 1,054
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2018 2019
2019 31 2020 31
15,389.06 14,732.52
4,550.81 4,050.66
2018 2019
2019 31 2020 31
11,870 10,566
2,608,525 2,608,525
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2020 2 17 Daiwa Capital Management Silicon Valley Inc.

2020 4 1
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Qa

279,928 2020 3

)

100,000 2020 3

51,000 2020 7 27
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2019 12 19
2020 6 19
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2020 22

193

2019 2020 31 61

2020 31
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2020 10 30

193
2021-01
2019 27 2020 28

2021-01 2020 28
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