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2020 10 30
669,606,751 50.25
619,708,017 46.50
43,318,479 3.25
1,332,633,247 100.00

2020 10 30

79,181,218 2.6963|213,496,318 2.54941201,864,597| 15.15

8,819.736( 17,837.42|157,321,401| 17,624.23|155,441,072| 11.66

us
4,407.702| 33,064.05(145,736,523| 31,715.27|139,791,477| 10.49

1,179.309115,847.63(136,620,161|108,531.90]|127,992,650| 9.60

89,314,532 1.3576|121,253,408 1.3547]120,994,396| 9.08

1,470.909| 74,000.65|108,848,227| 73,742.22|108,468,104| 8.14

42,492,453 2.3067| 98,017,341 2.2721) 96,547,102 7.24

6,565.331| 12,694.16| 83,341,374| 12,685.65| 83,285,542 6.25

199,027,171 0.4167( 82,934,622 0.4016( 79,929,311] 6.00

46,493,580 1.4735| 68,508,290 1.4086| 65,490,856 4.91

22,437,349 2.5124] 56,371,595 2.4460| 54,881,755 4.12
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3,586.017| 15,310.30( 54,903,002| 15,233.58| 54,627,906 4.10

2020 10 30

50.25

46.50

96.75

9 ( ) 8,576,880,192 |( ) 5,919
2011 3 22 ( ) 8,350,075,505 |( ) 5,769
10 ( ) 6,579,931,205 |( ) 5,216
2011 9 20 ( ) 6,444,638,360 |( ) 5,116
11 ( ) 6,211,786,698 |( ) 5,716
2012 3 21 ( ) 6,107,988,591 |( ) 5,626
12 ( ) 5,222,572,006 |( ) 5,310
2012 9 20 ( ) 5,130,289,403 |( ) 5,220
13 ( ) 5,902,296,536 |( ) 6,613
2013 3 21 ( ) 5,818,954,938 |( ) 6,523
14 ( ) 5,125,120,309 |( ) 6,941
2013 9 20 ( ) 5,055,133,022 |( ) 6,851
15 ( ) 4,384,454,232 |( ) 6,964
2014 3 20 ( ) 4,364,333,606 |( ) 6,934
16 ( ) 4,258,303,384 |( ) 7,631
2014 9 22 ( ) 4,240,716,961 |( ) 7,601
17 ( ) 3,898,184,216 |( ) 8,485
2015 3 20 ( ) 3,883,133,499 |( ) 8,455
18 ( ) 3,078,238,466 |( ) 7,971
2015 9 24 ( ) 3,065,895,559 |( ) 7,941
19 ( ) 2,725,712,814 |( ) 7,515
2016 3 22 ( ) 2,714,538,478 |( ) 7,485
20 ( ) 2,417,641,601 |( ) 7,051
2016 9 20 ( ) 2,407,054,499 |( ) 7,021
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21 ( ) 2,533,310,346 |( ) 8,007
2017 3 21 ( ) 2,523,438,160 |( ) 7,977
22 ( ) 2,386,922,252 |( ) 8,455
2017 9 20 ( ) 2,377,950,002 |( ) 8,425
23 ( ) 2,091,005,360 |( ) 8,543
2018 3 20 ( ) 2,083,378,310 |( ) 8,513
24 ( ) 1,951,441,915 |( ) 8,704
2018 9 20 ( ) 1,944,419,237 |( ) 8,674
25 ( ) 1,786,271,116 |( ) 8,400
2019 3 20 ( ) 1,779,803,630 |( ) 8,370
26 ( ) 1,697,083,147 |( ) 8,325
2019 9 20 ( ) 1,690,859,085 |( ) 8,295
27 ( ) 1,251,086,052 |( ) 7,130
2020 3 23 ( ) 1,245,502,680 |( ) 7,100
28 ( ) 1,377,461,452 |( ) 8,378
2020 9 23 ( ) 1,372,352,529 |( ) 8,348
2019 10 1,700,256,174 8,469
11 1,653,406,180 8,640
12 1,647,763,429 8,811
2020 1 1,555,107,916 8,691
2 1,452,867,856 8,256
3 1,308,714,168 7,459
4 1,336,107,886 7,676
5 1,367,716,215 7,914
6 1,384,505,269 8,051
7 1,379,985,734 8,212
8 1,421,499,826 8,563
9 1,382,458,522 8,420
10 1,332,633,247 8,292
1
2010 9 22
9 150
2011 3 22
2011 3 23
10 100
2011 9 20
2011 9 21
11 90
2012 3 21
2012 3 22
12 90
2012 9 20

23/186



EDINETOOOO
o o o o =X 22 )
oopoodooodooooooodd

2012 9 21

13 90
2013 3 21
2013 3 22

14 90
2013 9 20
2013 9 21

15 30
2014 3 20
2014 3 21

16 30
2014 9 22
2014 9 23

17 30
2015 3 20
2015 3 21

18 30
2015 9 24
2015 9 25

19 30
2016 3 22
2016 3 23

20 30
2016 9 20
2016 9 21

21 30
2017 3 21
2017 3 22

22 30
2017 9 20
2017 9 21

23 30
2018 3 20
2018 3 21

24 30
2018 9 20
2018 9 21

25 30
2019 3 20
2019 3 21

26 30
2019 9 20
2019 9 21

27 30
2020 3 23
2020 3 24

28 30
2020 9 23
2010 9 22

9 0.87
2011 3 22
2011 3 23

10 9.59
2011 9 20
2011 9 21

11 11.73
2012 3 21
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2012 3 22

12 5.62
2012 9 20
2012 9 21

13 26.69
2013 3 21
2013 3 22

14 6.41
2013 9 20
2013 9 21

15 1.65
2014 3 20
2014 3 21

16 10.05
2014 9 22
2014 9 23

17 11.63
2015 3 20
2015 3 21

18 5.72
2015 9 24
2015 9 25

19 5.36
2016 3 22
2016 3 23

20 5.80
2016 9 20
2016 9 21

21 14.04
2017 3 21
2017 3 22

22 5.99
2017 9 20
2017 9 21

23 1.40
2018 3 20
2018 3 21

24 2.24
2018 9 20
2018 9 21

25 3.16
2019 3 20
2019 3 21

26 0.54
2019 9 20
2019 9 21

27 14.04
2020 3 23
2020 3 24

28 18.00
2020 9 23

x 100
2010 9 22
9 77,256,111 1,800,504,576
2011 3 22
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2011 3 23

10 65,675,468 1,941,856,915
2011 9 20
2011 9 21

11 51,888,716 1,793,526,207
2012 3 21
2012 3 22

12 47,577,867 1,076,218,573
2012 9 20
2012 9 21

13 42,672,448 950,598,297
2013 3 21
2013 3 22

14 27,965,017 1,568,793,379
2013 9 20
2013 9 21

15 13,206,193 1,098,314,843
2014 3 20
2014 3 21

16 7,892,896 722,524,187
2014 9 22
2014 9 23

17 6,181,556 993,096,694
2015 3 20
2015 3 21

18 5,340,637 737,141,435
2015 9 24
2015 9 25

19 5,148,343 239,476,037
2016 3 22
2016 3 23

20 4,968,438 202,999,274
2016 9 20
2016 9 21

21 4,366,730 269,170,668
2017 3 21
2017 3 22

22 3,497,974 344,550,848
2017 9 20
2017 9 21

23 3,240,827 378,383,172
2018 3 20
2018 3 21

24 3,335,340 209,127,612
2018 9 20
2018 9 21

25 2,898,091 118,187,646
2019 3 20
2019 3 21

26 2,831,793 90,635,384
2019 9 20
2019 9 21

27 2,536,576 286,743,550
2020 3 23
2020 3 24

28 2,687,831 112,940,383
2020 9 23
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2020 10 30
6,784,542,423 75.17
754,111,540 8.36
326,172,600 3.61
314,937,980 3.49
297,222,584 3.29
162,973,245 1.81
95,628,362 1.06
8,735,588,734 96.79
289,666,052 3.21
9,025,254,786 100.00
1. 30 2020 10 30
ALPHABET INC-CL
A 2,309 116,133.19| 268,151,549| 162,849.64| 376,019,837 4.17
WEIR GROUP
177,991|  1,124.60| 200,168,841  1,951.65 347,377,470 3.85
PLC/THE
HONEYWELL
INTERNATIONAL 18,629| 14,217.70| 264,861,638 17,217.16| 320,738,474| 3.55
INC
MICROSOFT CORP 14,847| 15,658.61| 232,483,531 21,413.71| 317,929,382 3.52
TE CONNECTIVITY
L0 31,347|  6,466.37[ 202,701,363] 10,046.82| 314,937,980  3.49
APPLE INC 25,552|  6,477.87| 165,522,739| 12,062.47| 308,220,285 3.42
BROADRIDGE
FINANCIAL 20,965  9,578.22[ 200,807,425| 14,447.35| 302,888,735 3.36
SOLUTIONS INC
PTC INC 30,688  6,172.44| 189,420,022|  8,982.00| 275,639,677 3.05
ARAMARK 92,718  2,226.11| 206,400,735|  2,949.72| 273,492,139 3.03
ELANCO ANIMAL
82,092|  2,282.37| 187,364,482|  3,295.94| 270,570,799  3.00
HEALTH INC
HUNTINGTON
248,701 880.09( 218,881,474|  1,060.12| 263,653,152 2.92
BANCSHARES  INC

27/186
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COMCAST CORP-CL
A 57,494 3,616.02 207,899,568 4,504.07 258,957,345 2.87
OTIS WORLDWIDE
CORP 39,841 5,478.51| 218,269,559 6,358.63| 253,334,337 2.81
MEDTRONIC PLC 23,655 9,402.49| 222,415,996 10,603.30| 250,821,109 2.78
MOTOROLA
14,354 14,226.10| 204,201,482| 17,038.29| 244,567,672 2.71
SOLUTIONS INC
ADOBE SYS INC 5,032 31,989.81| 160,972,764 48,232.10| 242,703,957 2.69
LOWE®™S COMPANIES
ING 14,159 9,098.10| 128,820,112 16,814.45] 238,075,798 2.64
UNION PACIFIC
CORP 12,632 14,544.62| 183,727,766| 18,413.78| 232,602,919 2.58
ASTRAZENECA PLC 20,474 9,203.76 188,437,833 10,652.28| 218,094,985 2.42
LPL FINANCIAL
26,816 6,037.51| 161,901,922 8,124.28| 217,860,746 2.41
HOLDINGS INC
GOLDMAN SACHS
10,429 16,562.36| 172,728,895| 19,867.72| 207,200,494 2.30
GROUP INC
CENTENE CORP 33,812 5,763.45| 194,874,109 6,101.31| 206,297,764 2.29
FACEBOOK INC A 6,763 16,400.23| 110,914,782 29,374.81] 198,661,894 2.20
CHARLES RIVER
8,122 14,203.23| 115,358,670 23,947.12| 194,498,541 2.16
LABORATORIES
KELLOGG CO 29,364 6,220.56| 182,660,582 6,598.16| 193,748,605 2.15
SYNOPSYS INC 8,204 13,010.14| 106,735,254 22,955.51| 188,327,053 2.09
DANONE 31,087 6,805.64| 211,566,956 5,719.81| 177,811,926 1.97
ROPER
4,260| 31,985.63| 136,258,801| 38,786.72| 165,231,453 1.83
TECHNOLOGIES INC
JPMORGAN CHASE &
© 16,075 10,412.02| 167,373,255 10,163.98| 163,386,011 1.81
TRELLEBORG AB-B
sHs 93,420 1,197.19| 111,842,237 1,744.52| 162,973,245 1.81
2. 2020 10 30
24.43
18.29
9.61
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9.21
.06
.73

.71
.63
.25
.87
.64

.58
.67
.24

.96
.91

oO|lo|lr, |, INMINMMINMNWIMMIBPIPBDlO

(=)
(2]

.79

2020 10 30

16,594,601,339 77.27

1,110,682,000 .17

1,038,261,458 .83

1,217,786,000 .67
297,237,000 .38
1,515,023,000 .05

793,882,500 .70

RPlw|lN|lR, O] B]O

422,400,651 .97

21,474,850,948 100.00

30 2020 10 30

()

701,000,000 1.12| 791,008,400| 1.1325] 793,882,500 3.70

29/186



EDINETOOOO
o o o o =X 22 )
ooooodooodooooooodd

600,000,000 105.18| 631,082,000| 104.69| 628,176,000 0.600| 2036/12/20 | 2.93

500,000,000 100.85| 504,279,000 100.97| 504,885,000| 0.100| 2025/6/20 2.35

400,000,000 104.83| 419,331,000 102.77| 411,108,000 0.700| 2048/12/20 | 1.91

400,000,000 102.97| 411,912,000| 102.45| 409,812,000| 0.400| 2025/9/20 1.91

400,000,000 102.35| 409,420,000 102.26| 409,040,000 0.486| 2025/10/17 | 1.90

400,000,000 102.62| 410,490,000 102.20| 408,832,000 0.500| 2038/12/20 | 1.90

400,000,000 101.47| 405,896,000/ 101.13| 404,528,000 0.100| 2026/6/20 1.88

400,000,000 100.73| 402,936,000 100.72| 402,880,000| 0.100| 2030/6/20 1.88

400,000,000 99.85| 399,410,000 99.81] 399,272,000/ 0.400| 2040/6/20 1.86

400,000,000 99.21| 396,842,000 98.99] 395,984,000/ 0.600| 2050/9/20 1.84

300,000,000 117.42| 352,281,000| 117.16| 351,501,000| 1.500| 2034/3/20 1.64

300,000,000 103.23| 309,714,000f 103.75| 311,271,000| 1.002| 2025/6/20 1.45

300,000,000 101.24| 303,720,000/ 101.28| 303,840,000 0.100| 2027/9/20 1.41

300,000,000 101.65| 304,974,000| 101.26| 303,795,000| 0.100| 2028/6/20 1.41

300,000,000 101.49| 304,476,000 101.14| 303,426,000 0.100| 2028/12/20 | 1.41

300,000,000 101.35| 304,050,000| 101.09| 303,273,000| 0.100| 2029/3/20 1.41

300,000,000 101.06| 303,207,000 100.93| 302,802,000 0.100| 2024/12/20 | 1.41

300,000,000 99.64| 298,947,000( 100.91| 302,733,000| 0.810f 2024/12/18 | 1.41

300,000,000 100.92| 302,770,000 100.86| 302,601,000 0.100| 2029/12/20 | 1.41

300,000,000 101.48| 304,443,000| 100.82| 302,472,000| 1.332| 2021/6/18 1.41

300,000,000 100.30| 300,912,000f 100.42| 301,272,000 0.130| 2026/11/30 | 1.40

300,000,000 100.29( 300,882,000/ 100.00| 300,000,000 0.400| 2040/3/20 1.40

300,000,000 99.91| 299,742,000 99.98| 299,946,000/ 0.001| 2021/7/29 1.40

300,000,000 99.15| 297,453,000 99.07| 297,237,000/ 0.367| 2023/2/28 1.38
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300,000,000 95.55| 286,677,000] 94.66| 283,995,000| 0.500| 2059/3/20 1.32

300,000,000 95.76| 287,306,000 94.55| 283,665,000/ 0.500| 2060/3/20 1.32

200,000,000 135.95| 271,916,000| 132.88| 265,768,000| 2.200| 2039/9/20 1.24

200,000,000 127.18| 254,360,000 122.58| 245,178,000 1.500| 2044/12/20 | 1.14

200,000,000 121.81| 243,624,000| 120.46| 240,924,000| 2.200| 2030/3/20 1.12

2020 10 30

77.27

5.17

4.83

7.05

3.70

98.03

2020 10 30

3,673,929,653 41.42
982,409,932 11.08
923,911,590 10.42
745,744,634 8.41
629,894,517 7.10
452,696,248 5.10
253,498,927 2.86
246,498,139 2.78
243,071,888 2.74
190,530,643 2.15
117,778,234 1.33
86,756,817 0.98
83,465,932 0.94
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51,931,011 0.59

32,887,108 0.37

8,715,005,273 98.26

154,708,008 1.74

8,869,713,281 100.00

30 2020 10 30
)

)
US TREASURY N/B 2,280,000( 10,803.21| 246,313,388| 10,711.69| 244,226,618) 2.000| 2022/2/15 | 2.75
US TREASURY N/B 1,400,000| 16,782.02| 234,948,336| 16,172.54| 226,415,688| 4.375| 2041/5/15 | 2.55
US TREASURY N/B 2,000,000( 11,289.85| 225,797,078| 11,274.32| 225,486,546 2.000| 2025/8/15 | 2.54
US TREASURY N/B 1,850,000 11,366.26| 210,275,825| 11,292.30| 208,907,650| 2.500| 2024/5/15 | 2.36
FRANCE GOVERNMENT 1,600,000| 12,822.48| 205,159,828| 13,011.63| 208,186,164| 0.500| 2026/5/25 | 2.35
FRANCE (GOVT OF) 1,100,000 16,347.21| 179,819,394 17,961.93| 197,581,261| 2.000| 2048/5/25 | 2.23
FRANCE GOVERNMENT 1,300,000 15,065.82| 195,855,692| 15,061.10| 195,794,402| 3.500| 2026/4/25 | 2.21
US TREASURY N/B 1,700,000| 11,336.84| 192,726,316| 11,305.78| 192,198,414| 2.125| 2025/5/15 | 2.17

BUONI POLIENNALI DEL TES 1,000,000| 18,114.22| 181,142,211| 19,100.25| 191,002,532]| 5.750| 2033/2/1 2.15

REPUBLIC OF AUSTRIA 905,000f 20,267.72| 183,422,884 21,053.10| 190,530,643| 4.150| 2037/3/15 | 2.15

BONOS Y OBLIG DEL ESTADO 1,400,000| 13,040.50| 182,567,055| 13,596.97| 190,357,706| 1.400| 2028/4/30 | 2.15

BUNDESREPUB . DEUTSCHLAND 800,000 21,407.05| 171,256,402| 21,457.73| 171,661,907| 4.750| 2034/7/4 1.94
US TREASURY N/B 1,500,000 11,132.54| 166,988,179 11,071.66| 166,074,972| 1.500| 2026/8/15 1.87
BONOS Y OBLIG DEL ESTADO 680,000 22,488.78| 152,923,726 23,924.61| 162,687,363| 5.150| 2044/10/31 | 1.83
US TREASURY N/B 1,100,000| 14,552.06| 160,072,731| 14,312.63| 157,438,935| 5.250| 2029/2/15 1.78
FRANCE GOVERNMENT 1,200,000 13,117.84| 157,414,179| 13,010.35| 156,124,234 1.750| 2023/5/25 1.76
US TREASURY N/B 1,400,000| 11,123.14| 155,724,067| 11,136.63| 155,912,838 1.625| 2026/5/15 1.76
BUNDESREPUB . DEUTSCHLAND 700,000 21,207.82| 148,454,794| 21,449.42]| 150,145,941| 4.000| 2037/1/4 1.69
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BUONI POLIENNALI DEL TES 1,200,000( 12,201.41| 146,417,035| 12,485.16| 149,821,956| 0.900| 2022/8/1 | 1.69
BELGIUM KINGDOM 1,100,000 13,313.88| 146,452,712| 13,197.65| 145,174,199| 2.250| 2023/6/22 | 1.64
CANADIAN GOVERNMENT 1,750,000 8,110.38| 141,931,799| 8,107.61| 141,883,294| 1.500| 2023/6/1 | 1.60
BUONI POLIENNALI DEL TES 1,000,000 12,647.35| 126,473,527 13,025.35| 130,253,516| 1.500| 2025/6/1 | 1.47
FRANCE GOVERNMENT 550,000| 22,127.61| 121,701,884| 23,302.50| 128,163,774 4.500| 2041/4/25 | 1.44
US TREASURY N/B 800,000| 16,287.36| 130,298,912 15,732.08| 125,856,681 4.375 2038/2/15 | 1.42
US TREASURY N/B 1,100,000 11,258.39| 123,842,314 11,126.82| 122,395,075| 1.500| 2030/2/15 | 1.38
NETHERLANDS GOVERNMENT 900,000| 12,958.29| 116,624,671 13,086.47| 117,778,234 0.500| 2026/7/15 | 1.33
US TREASURY N/B 1,050,000 11,244.90| 118,071,540| 11,213.85| 117,745,482| 2.000| 2025/2/15 | 1.33
US TREASURY N/B 1,000,000 11,360.13| 113,601,321 11,294.34| 112,943,484| 2.375| 2024/8/15 | 1.27
BONOS Y OBLIG DEL ESTADO 800,000| 14,180.08| 113,440,700( 14,032.81| 112,262,489 4.400( 2023/10/31 | 1.27
US TREASURY N/B 900,000| 12,529.93| 112,769,423 12,447.40( 112,026,600 3.125( 2028/11/15 | 1.26
2020 10 30
98.26
98.26
2020 10 30
374,520,300 51.73
337,531,648 46.62
712,051,948 98.36
11,892,317 1.64
723,944,265 100.00
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2020 10 30

UBS 3,300,000( 10,513.06| 346,931,004| 11,349.10] 374,520,300 2021/1/8 51.73

(=]

sG 3,200,000 10,554.14| 337,732,480| 10,547.86| 337,531,648 0/2021/3/31| 46.62
2020 10 30
98.36
98.36
2020 10 30

940,966,560 2.45

797,323,813 2.08

571,999,870 1.49

472,228,206 1.23

398,930,000 1.04

3,181,448,449 8.29

25,432,995,812 66.31

2,533,145,000 6.60

1,834,635,683 4.78

1,541,232,644 4.02

1,198,112,335 3.12

1,023,722,512 2.67

658,803,617 1.72
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435,209,248 1.13
34,657,856,851 90.36
515,875,441 1.34
38,355,180,741 100.00
30 2020 10 30
EQUINIX INC 43,700| 62,010.01| 2,709,837,787| 77,475.12| 3,385,663,094| 8.83

AMERICAN TOWER
CORP

132,787 23,937.37| 3,178,572,735| 24,230.58| 3,217,507,354 8.39

PROLOGIS INC 291,000 9,203.75( 2,678,292,414| 10,478.82| 3,049,338,948| 7.95

DIGITAL REALTY

184,000 13,007.01f 2,393,289,840| 15,556.11| 2,862,324,608 7.46
TRUST INC

SBA COMMUNICATIONS
CORP

75,000| 26,841.40| 2,013,105,450| 30,859.09| 2,314,431,900f 6.03

CROWN CASTLE INTL
CORP

90,500| 14,584.37| 1,319,886,209| 16,496.46| 1,492,930,173] 3.89

ALEXANDRIA REAL
ESTATE EQUITIES 88,500| 16,317.60| 1,444,107,600| 15,847.94| 1,402,543,221| 3.66
INC

AMERICOLD REALTY
355,500 3,557.44| 1,264,672,053] 3,780.24| 1,343,876,742| 3.50

TRUST

SEGRO PLC 1,051,500 1,172.61| 1,233,007,301] 1,203.18| 1,265,147,976] 3.30
GOODMAN GROUP 790,000 1,026.30 810,778,185 1,341.18] 1,059,533,069| 2.76
DUKE REALTY CORP 250,000 3,623.64 905,911,752 3,957.01 989,254,500 2.58

CELLNEX TELECOM
SAU

144,000 5,157.81 742,724,916 6,534.49 940,966,560| 2.45

INFRASTRUTTURE

715,000 1,068.72 764,138,375 1,115.13 797,323,813 2.08
WIRELESS 1TAL

CYRUSONE INC 102,000 6,336.66 646,340,136 7,598.14 775,010,688] 2.02

1,550| 468,074.16 725,514,955 499,000 773,450,000 2.02

HEALTHPEAK

257,250 3,199.71 823,126,427 2,878.59 740,517,792 1.93
PROPERTIES, INC.

REXFORD INDUSTRIAL

141,500 4,478.97 633,774,538 4,952.81 700,822,615 1.83
REALTY INC
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WAREHOUSES DE PAUW
191,000 2,793.34 533,528,283 3,449.23 658,803,617 1.72

SCA
KILROY REALTY CORP 132,000 7,580.44| 1,000,618,636] 4,920.38 649,490,688] 1.69
JBG SMITH

255,500 3,704.61 946,529,440 2,404.75 614,414,647 1.60
PROPERTIES

GDS HOLDINGS
65,000 5,227.90 339,814,020 8,799.99 571,999,870 1.49

LTD-ADR
SUMMIT INDUSTRIAL
507,500 934.74 474,383,087 1,052.57 534,179,275 1.39
INCOME REI
3,250| 159,183.22 517,345,465 162,600 528,450,000 1.38
DEXUS 750,000 789.40 592,054,575 642.26 481,699,575 1.26
NEXTERA ENERGY INC 61,000 6,267.32 382,306,541 7,741.44 472,228,206 1.23

ASCENDAS REAL
ESTATE INVESTMENT 2,035,989 228.82 465,884,572 229.58 467,442,714 1.22
TRUST

CORPORATE OFFICE
PROPERTIES

191,000 2,809.55 536,625,196 2,295.97 438,530,270 1.14

HIBERNIA REIT PLC 3,400,000 153.89 523,247,760 128.00 435,209,248 1.13

1,200| 282,016.66 338,419,992 344,000 412,800,000f 1.08

3,000| 124,312.11 372,936,330 134,900 404,700,000 1.06

2020 10 30

4.53

2.27

1.49

90.36

98.66
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2020 10 30
157,741,596 6.84
123,472,403 5.35
120,142,995 5.21
118,853,646 5.15
111,588,776 4.84
102,425,775 4.44
99,654,407 4.32
96,581,276 4.19
94,090,064 4.08
92,968,898 4.03
91,855,954 3.98
84,532,418 3.67
81,322,613 3.53
79,540,127 3.45
74,831,540 3.25
70,320,279 3.05
69,297,500 3.01
62,054,682 2.69
61,318,947 2.66
56,880,919 2.47
52,498,426 2.28
49,462,702 2.15
48,080,436 2.09
43,930,640 1.91
35,940,853 1.56
33,143,033 1.44
32,001,907 1.39
27,563,541 1.20
25,051,700 1.09
24,424,100 1.06
21,298,401 0.92
20,828,057 0.90
2,263,698,611 98.17
42,122,078 1.83
2,305,820,689 100.00

30 2020 10 30
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STATE OF QATAR 600,000 12,086.02| 72,516,168 12,204.98| 73,229,937| 3.7500| 2030/4/16 3.18

RUSSIAN FEDERATION 600,000 12,020.57| 72,123,478 12,013.31| 72,079,860 4.3750| 2029/3/21 3.13

SAUDI INTERNATIONAL
BOND

600,000 11,329.85| 67,979,122| 11,472.59| 68,835,545| 3.2500| 2030/10/22 2.99

REPUBLIC OF COTE
DIVOIRE

647,400 9,999.96| 64,739,800| 10,234.76| 66,259,867 5.7500( 2032/12/31 2.87

REPUBLIC OF COSTA
700,000 9,910.95| 69,376,682| 8,864.95| 62,054,682| 6.1250| 2031/2/19 2.69

RICA

ROMANTA 550,000 10,721.21| 58,966,691| 10,909.95| 60,004,768| 3.0000| 2031/2/14 2.60
REPUBLIC OF KENYA 500,000 10,810.74| 54,053,723 11,054.48| 55,272,418| 6.8750| 2024/6/24 2.40
REPUBLIC OF BELARUS 500,000 10,286.83| 51,434,174 10,376.32| 51,881,600| 6.8750| 2023/2/28 2.25

REPUBLIC OF SRI
LANKA

880,000 7,872.62| 69,279,098| 5,647.87| 49,701,323 7.5500| 2030/3/28 2.16

REPUBLIC OF COLOMBIA 400,000 11,778.06| 47,112,258| 11,754.52| 47,018,118| 4.5000| 2029/3/15 2.04

ABU DHABI GOVT INT L 400,000 11,636.43| 46,545,745| 11,672.25| 46,689,005| 3.1250f 2027/10/11 2.02

OMAN GOV INTERNTL
BOND

450,000 10,460.00| 47,070,000/ 10,199.92| 45,899,651| 6.7500| 2027/10/28 1.99

REPUBLICA ORIENT
URUGUAY

330,000 13,820.37| 45,607,253| 13,859.50| 45,736,350 4.9750| 2055/4/20 1.98

FED REPUBLIC OF
BRAZIL

400,000 10,590.75| 42,363,000/ 10,590.75| 42,363,000| 2.8750| 2025/6/6 1.84

UNITED MEXICAN
STATES

350,000 11,401.40| 39,904,900| 11,610.70| 40,637,466| 4.7500 2044/3/8 1.76

REPUBLIC OF BELARUS 400,000 9,915.13| 39,660,554 9,993.58| 39,974,354| 5.8750| 2026/2/24 1.73

ARAB REPUBLIC OF
EGYPT

379,000 10,306.34| 39,061,038 10,433.89| 39,544,449 8.5000| 2047/1/31 1.71

ARAB REPUBLIC OF
350,000 10,974.95| 38,412,347 10,921.43| 38,225,014| 7.6003| 2029/3/1 1.66

EGYPT

ROMANIA 340,000 10,736.72| 36,504,882 10,757.79| 36,576,508| 4.0000| 2051/2/14 1.59
KINGDOM OF JORDAN 345,000 10,433.71| 35,996,312 10,520.77| 36,296,659| 5.8500| 2030/7/7 1.57
UKRAINE GOVERNMENT 330,000 10,920.61| 36,038,035| 10,852.25| 35,812,425| 7.7500| 2023/9/1 1.55

REPUBLIC OF SRI
LANKA

600,000 8,027.85| 48,167,132| 5,805.18| 34,831,095| 5.7500| 2023/4/18 1.51

UNITED MEXICAN
STATES

300,000 11,178.70| 33,536,120 11,328.91| 33,986,737| 3.7500| 2028/1/11 1.47
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REPUBLIC OF EL
370,000 10,318.79| 38,179,523| 9,126.45| 33,767,882| 9.5000| 2052/7/15 1.46
SALVADOR
UKRAINE GOVERNMENT 310,000 10,833.81| 33,584,840| 10,788.33| 33,443,852| 7.7500| 2024/9/1 1.45
REPUBLIC OF
200,000 16,505.51| 33,011,028| 16,571.51| 33,143,033| 6.5000| 2045/7/21 1.44
KAZAKHSTAN
REPUBLIC OF TURKEY 400,000| 8,065.28| 32,261,150 8,109.63| 32,438,552| 5.7500 2047/5/11 1.41
REPUBLIC OF
290,000 10,973.67| 31,823,644 11,035.14| 32,001,907| 2.9500| 2045/5/5 1.39
PHILIPPINES
IVORY COAST-PDI 290,000 10,170.67| 29,494,961| 10,561.88| 30,629,453 6.1250| 2033/6/15 1.33
STATE OF QATAR 225,000 13,528.73| 30,439,652| 13,490.05| 30,352,619 4.4000| 2050/4/16 1.32
2. 2020 10 30
98.17
98.17
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FAUA | ALPHABET INC-CL A YINIIF - —ER 4.17
AHUR WEIR GROLUIP PLC/THE "EM 3,85
FALA HOMEYWELL INTERMATIOMAL INC )y ] 3.55
FaAlh | MICROSOFT CORP YIORIIP - =L 352
A2 TE COMMECTIVITY LTD F7/09- N—FoIFHELER 3.49
#IOEHRELE DT AOMNESEES I SHEETT. (LITRL)
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40/186



EDINETOOOO

O0000000000000000000O0(E12437)
Oooooooooooobooooooad

@ /AT WIS S= « Fpuw T UB—F « TUNVA TPVEOXEGREORR

H& | A 3] BEEE (%)
FAUA | APPLE INC. 1R 7.4
FAUH MICROSOFT CORPORATION i) 6.6
FAUAH AMAZON.COM. INC., —RrERE - -2 46
FAUA | ALPHABET INC. ASa=H—iav-4—E2 | 4.1
FAUR FACEBOOK, INC. Sa—HF—imv -3 29

@ /AT Iwi s 3—0OwV - AE—Ib  FovF - T4 T4 » JF/ROEEGEEORE R

BEa | Ef e e ] H\EbtE (%)
L — WGP NV TEE 56

Rt JUNGHEINRICH AG it - - A 5.5
JISA | AUBAY SA it o 4.7
TIA DEVOTEAM 54 it ed] 4.7
AFUF INTERPUMP GROUP 5.P.A, st - H—E 3 4.3

@ BEESvF—DOF ROFEGEECER

BE gk F—atr (%) mEg BEl=E (%)

H#= I Te TVBS 7 AERREERE - - 3.70

B#* | W1590FIfTEM (205F) 0.6 2036/12/20 293

=F.3 E144E0 1 EE (5E) 0.1 2025/6/20 2.35

B# o CFIGERE (305F) 0.7 2048/12/20 1.91

B WEIAOEIRIHEM (105F) 0.4 2025/9/20 191

@ /AT - FPIP - TwI2 - it - T24T 1 - TP EOFEREEOER

B& FipEs) 2] w|ELE (%)

=7} | MEDIATEK INC. 1R 56

=52 AlA GROUP LIMITED b3 5.3

e MAVER CORP. J=Ea—45—i3v-9—F2 48

- e | LG CHEM LTD. =i 38

P CHIMA TOURISM GROUP DUTY FREE CORPORATION LMITED —REEE - —E 2 3.1

O HBEESTH—JFr ROTEREEOHR

BE& | B T—tees (%) =] BEtE (%)
FAUA s TREASURY MN/B 2.000 2022/2/1% 2,75
FAUA S TREASURY MN/B 4,375 2041/5/15 255
F AR | Us TREASURY N/B 2.000 2025/8/15 254
FALH | Us TREASURY N/B 2,500 2024/5/15 2.36
TSR FRAMCE GOVERNMENT 0.500 2026/5/25 2.35

@ /AT - FPIT IR Tgw D + A DRA AU - TU—B iR D7 /ROFEGEEORR
BE& BB F—itter (%) mEg BEL=E (%
Jr—ER | CHINA HUADIAN OS PERPETUAL 4.000 - 2.7
LHii—IL | DBS GROUP HLDGS PERPETUAL 3.300 - 2.7
Hp—it R | AMIPEACE LTD 2.250 2030/10/22 25
[z TOMGYAMGLIFEIN PERPETUAL 5.250 - 2.3
F—ARSUF | NEWCASTLE COAL 4.400 2027/9/29 2.3
QO VAIEF T IF— 7/ EOTEGEEOER

B8 wHA F—t (%) MEe WoEL=E (%)
AFLUA uBs 0.0 2021/1/8 51.73
T3 5G 0.0 2021/3/31 4662

@ AU - IO - Fo/0V— - A5 -7 EDTEGEEDER

BEa | b e HEbt®E (%)
FAUA EQUINIX INC B.83
FAUA AMERICAN TOWER CORP 8.39
FAUA | PROLOGIS INC 7.95
FAUH DIGITAL REALTY TRUST INC 7.46
FAUAH SBA COMMUNICATIONS CORP 6.03

41/186



EDINETO O OO
I e o o =22 )
OOO0dOooOooooooooooononD
@ /{1 v EEES v - D7 /RO F EREEOHR

B2 R F—itzr (%) b= EEHE (%)
HF—Jl STATE OF QATAR 3.750 2030/4/16 318
ov7F RUSSIAN FEDERATION 4.375 2029/3/21 3.13
HOUPSEF | SAUDI INTERMATIOMNAL BEOND 3.250 2030/10/22 2.95
J—kP—)L | REPUBLIC OF COTE DIVOIRE 5,750 2032/12/31 2.87
J2F9UA8 REPUBLIC OF COSTA RICA 6,125 2031/2/19 269
O /ATy - 0= - TR - 4wy - J—fb—b - K - JPVREOEEGEEORR
E& g T—ifer (%) 80 EtE (%)
A 2 OMNGC VIDESH LTD 4,625 2024/7/15 2.0
Sotimi=Il | INDIKA ENRGY CAP 5875 2024/11/9 1.6
JO0EF COLOMBIA TELECOM 4.950 2030/717 1.6
e MMIMEJESA CAPITAL 5.625 2037/8/10 1.5
FS5s MOMG DUOMNG FIr 5125 2029/5/7 1.5
EFEEH?HEGJ;E#S {]E.f JH:'EE /’EEI\'_?\}
R 31.5%
a5% 206% ' Y% 14.7% 15.0%
0% L 1.4% — N [
o | A145% ' £13.1% B
—50%

201 202& 0 20M13F 204E 20015F 20168 201V 2018F 20N9E 20204

#OFV/FOREFE SR EAHEEFRERCEHLTVET. Fe. 2020F3FE005 10 AFEFTOMEFERTLTVET.
EEH., BT7FVRCRAFT =TI mUET .

BIECIBBEDRATHY, FRORERRSFESHRITZDOTRHIFEE A,
AT OERRRR. EESHFLRBRSHOR—AR—JETIRRVCLIET.
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1
@
27 28
(2020 3 23 ) (2020 9 23 )

79,161 9,705,370
76,373,408 30,405,026
346,789,942 701,704,713
726,365,111 635,008,145

101,763,702
1,251,371,324 1,376,823,254
1,251,371,324 1,376,823,254
877,137 822,010
3,304,952 1,836,780
87,699 94,218
1,598,752 1,717,676
104 41
5,868,644 4,470,725
5,868,644 4,470,725
1,754,274,263 1,644,021,711
508,771,583 271,669,182
24,245,489 22,902,018
1,245,502,680 1,372,352,529
1,245,502,680 1,372,352,529
1,251,371,324 1,376,823,254
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O
27 28
2019 9 21 2020 3 24
2020 3 23 2020 9 23
39,798 5,037
201,928,304 260,768,127
17,546,127 29,538,869
177,246
184,342,379 231,411,541
15,460 11,774
578,025 494,456
10,537,624 9,014,340
52,369 73,615
11,183,478 9,594,185
195,525,857 221,817,356
195,525,857 221,817,356
195,525,857 221,817,356
651,034 1,016,408
347,622,152 508,771,583
40,977,700 21,966,910
40,977,700 21,966,910
366,868 556,534
366,868 556,534
5,583,372 5,108,923
508,771,583 271,669,182
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2020 3 20
2020 3 23 2020 9 20
2020 9 23
184
27 28
(2020 3 23 ) (2020 9 23 )
2,038,481,237 1,754,274,263
2,536,576 2,687,831
286,743,550 112,940,383
1,754,274,263 1,644,021,711
508,771,583 271,669,182
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27 28
2019 9 21 2020 3 24
2020 3 23 2020 9 23
532,305 553,887
[2019 9 21 [2020 3 24
2019 10 21 2020 4 20
] 1
1,585,323 885,390
0 0
3,827,055 3,363,807
29,558,677 24,165,949
34,971,055 28,415,146
2,011,304,314 1,748,759,404
173.87 162.48
5.00 5.00
1,005,652 874,379
[2019 10 22 [2020 4 21
2019 11 20 2020 5 20
] 1
638,307 583,433
0 0
3,657,740 3,353,211
28,848,033 24,069,753
33,144,080 28,006,397
1,918,996,406 1,740,018,216
172.71 160.95
5.00 5.00
959,498 870,009
[2019 11 21 [2020 5 21
2019 12 20 2020 6 22
1 1
708,106 1,092,300
0 0
3,583,215 3,319,484
27,953,106 23,521,544
32,244,427 27,933,328
1,876,607,676 1,719,381,972
171.82 162.46
5.00 5.00
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[2019 12 21
2020 1 20

]
754,590

0

3,489,304
27,026,760
31,270,654

1,824,353,423
171.40

5.00

912,176

[2020 1 21
2020 2 20

1
0

0

3,413,405
26,338,809
29,752,214

1,781,213,270
167.03

5.00

890,606

[2020 2 21
2020 3 23

]
0

0

3,367,336
25,122,626
28,489,962

1,754,274,263
162.40

5.00

877,137
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859,690

[2020 6 23
2020 7 20

]
1,754,135

0

3,267,047
23,368,743
28,389,925

1,689,281,560
168.05

5.00

844,640

[2020 7 21
2020 8 20

]
864,684

0

3,249,371
24,105,675
28,219,730

1,676,390,622
168.33

5.00

838,195

[2020 8 21
2020 9 23

]
0

0

3,192,382
23,724,028
26,916,410

1,644,021,711
163.72

5.00

822,010
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(2020 3 23 ) (2020 9 23 )
€Y (€H)
@ @)
€)) ©))
1
( )
27 28
(2020 3 23 ) (2020 9 23 )
141,191,637 5,028,180
86,221,130 11,240,439
227,412,767 16,268,619
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(2020 3 23 ) (2020 9 23 )
1 0.7100 0.8348
Q@ ) (7,100 ) (8,348 )

Q)
1 2020 9 23
€y
(2)
us

5,839.946  1,780,871.67

9,228.287| 1,584,673.13

1,368.396| 1,437,843.73

6,565.331 796,240.71

3,702.115 537,632.24

779.366 536,741.88

27,483.441|  6,674,003.36

(701,704,713)

6,674,003.36

(701,704,713)

89,314,532 121,298,065

43,100,726 98,291,205

22,876,752 56,951,674

82,725,333 209,088,279

VA 201,459,078 81,711,802

47,293,207 67,667,120

486,769,628 635,008,145

635,008,145

1,336,712,858

(701,704,713)

A W DN P
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(2020 6 30 )

432,812

6

336,319
111,701,020
780

124,552
112,595,489

51

6,578
89,516
604,863
28,028
33,697
762,733
111,832,756
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Fair Yalue % of Value
Holding uUsD of Sub-Fund

TRANSFERABLE SECURITIES
EQUITIES (31 DECEMBER 201%: 99.73%)
IRELAND (31 DECEMBER 2019: 1.84%)
8464 Medtronic . TT6.149 0.69
B0 Willis TD‘WEI’E Watfrun ................................................................................................ 173,316 0.14

IRELAND - TOTAL o Q49,465 0.85

PUERTO RICO (31 DECEMBER 2019: 0.13%

SWITZERLAND [31 DECEMBER 2019: NIL]
T2 Chubb i, 785,357 0.88

SWITZERLAND - TOTAL i, 985,357 0.88

UNITED STATES [31 DECEMBER 2019: 97.76%]

5,734 Abbott Laboratories. .. s s s D42.546 047
8418 AbbVie.. 826,479 0.74
4,885 .ﬁ.clmslon E!lzzard 370,772 033
FAAE Adobe SYStEMIS e 1,499,208 1.34
2,064 Advanced Micro Devices .o, 108,587 0.10
B3BY ARG st . 121,441 on
26018 Aflac... 845,369 0.77
7,749 AGNC |I'r||'E5‘tI'l'IE'FIt lE’EITJ 125,762 on
1,354  Align Technology.... - - 3N 592 033
4,979 Allison Transmlsalun Haldlngs 183,128 014
2,662 Allstate . 258,187 0.23
748 Alphabet IElass AI ...................................................... . 134431 1.20
1,767 Alphabet [Class C] e 2,497,849 223
30,028 Altria Broup. . 1,178,599 1.05
1,765 AMEBZoM.Com . s . 4869317 4.35
LR Ny T L ST 77.225 0.09
4,551 Am erlpn&e Flna ncral ..... 697 B34 0.62
6,559 Arngen E— R — 1,547,006 138
BO2E  AERBI oo e csceres st s e e s s 1,058,495 0.95
21,087 Apple... 7,692,538 488
4,355 Applied Haterlals .................................................. . 263,320 0.24
1,007 Assurant .o . 104,013 0.0%
LT D L I OO SO 780,327 0.70
ZHT AUEDZOME et e eese s et i sttt s . 303.464 0.27
16,987 Baker HUGhes st s 261,430 0.23
52,874 Bank of America.......... 1,255,758 112
10,791 Berkshire Hathaway.... . 1,926,301 1.72
4,243 Best Buy.... 370,287 033
1,743 Biogen.. 4167 0.42
340 Booking Holdlngs .................... 573.242 0.51
1,385 Boston Properties [REIT) . 125176 on
24,789 Bristol-Myers Squibb... s 1,457,593 1.30
4133 Cardinal Health . s ssasmasasisses 215,71 019
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Fair Value % of Value

Holding usob of Sub-Fund
UMITED STATES (31 DECEMBER 201%: 97.756%)] (continued)

20,250 CanturyLink . sttt 203.108 0.8
8.084 CF Industries Holdings .. 227484 0.20
2,607 Charter Communications Operating ..., 1.329.674 1.19

15,266 Chevron... 1,362,185 122
1.97% Cigna.... 371,359 033
3,431 Elnlas ..................................... 913,881 0.82

11,359 GBSO SYSEMIS oo 529,784 047
5624 Coca-Cola 251,280 0.22
6,694 Cognizant Technology Solutions ... 380,353 0.34

17,292 Colgate-Palmolive 1,266,812 1.13

14,102 Comcast 249,696 0.4%

10,500 ConocoPhillIPs . s £461.210 037
6,538 Corelogic... 439,484 039
5937 Corporate thce PI‘DpEF‘tIEE Trust IREIT] ....................................................... 150,494 0.13

200045 CVS Health.occrnee 1,302,324 1.16

32569 Discovery.... e et 627,279 0.56
2,284 Deollar General 435,125 039
2,776 Dollar Tree 257,280 0.23
5541 Dow 225,851 0.20
5326 DXC Technology 87879 0.08
7887 Eagle Materials. . s 553,966 0.50

TTBBE  BBEY st et V26477 0.83

15313 Edwards Lifesciences. i s 1.058.281 0.%5
1378 Electronic Arts .. 181,965 0.16
8,077 EOG Resuur:es 409181 0.37
6,741  Equity F!esmenhal IR EIT] ................ 396,506 0.35

LR = SN 01,912 0.54
8,718 Facebook 1,979,594 1.77

12171 Fifth Third Bancorp 234,657 0.21
1.702 Fiserv 164,149 0.15
1,361 FleetCor Technologies .. 342,332 031
LT T T 179137 0.4

15,327 frontdoor.... 679,446 0.61

171 Gaming and Leuaure Pmperhes IREITI 5,917 om
1,080 GoDaddy.... 79,194 0.07
6,905 Hartford Ftnanclal. Sem:ea Group 264,188 0.24
J.T52 HENFY SERBIN oo oo sscre s sttt s s essesioses 219,079 0.20
5.153 Hershey 667,932 0.40
5274 HollyFrontier 154,001 0.14
5070 Home Depot 1,270,084 1.4
3,164 Honeywell International 457,483 0.41

20,364 Howmet ABMOSPAECE o i s st sssias 322769 0.2%

8BB4 Huntin gtun Ingalls Jnd u5tr|e5 ...................... 154,249 0.14

933 Wumina.. 345,537 0.3

L1 2,095,187 1.87
2937 International Business MAchiNeS ... ... e e 354,701 032
5607 International Paper 197,422 0.18
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Fair Value % of Value
____ Holding uUsD of Sub-Fund
UNITED STATES (31 DECEMBER 2019: 97.76%) [continued)
1,697  Intuit.......... 502,634 0.45
4,295 Johnson & Johnson. G04,0046 0.54
4494 JPMorgan Chase & Lo s s 422,704 038
1,881 Kansas City Southern._.., 280,814 0.25
2,707 Keysight Technologies ... oo 272811 0.24
8433 HKimberly-Clark.......... 1,192,005 1.07
QI T I = 595,166 0.53
10,916 Life Storage |REIT]... . 1,036,474 0.93
1,778 Lockheed Martin . ... smssmsssessssmssse s 448,828 058
5420 Lowe's 732,350 0.65
2,80% MAT Bank 292,052 0.26
1,385 Markethxess Holdings &93.7T4 0.62
TI21 Mastercand ..., 2,105,680 1.88
2,395 McDonald's 441,806 0.40
3764 McKesson .. e 57TAT3 0.52
TEBE Merck & Co i 586,471 0.52
22,671 MetLife.. 827,945 0.74
1,568 Mlcruchlp Ten:h nnlngy O 165126 0.15
37,931 Microsoft .. 1.7119.338 6.90
1,567 Motorola 5¢lution5... ................ 219,584 0.20
L B T Y T 876,651 078
1,353 Northrop Grumman 415,966 037
5372 NRG Energy 17402 0.16
2,990 MNVIDIA 1,135,931 1.02
5,640 Omnicom Group ... . 307,944 0.28
16,993 Oracle 939,203 0.84
12,203 PacWest Bancorp i 240,521 0.22
25,199 Patterson-UTI Energ].r ..... 87441 0.08
B.402 PepsiCo.. e 1,111,249 0.9%
FFBOE  PRIZET ittt 1,301,656 1.16
124635 PGAE... 112,072 0.10
6,853 Philip Murns Internatmrral ............... 480,121 0.43
2,358 Phillips 66 ... 169,540 0.15
4,856 Pinnacle W&st Eapital 502,476 0.45
12,726 Procter & GAMBLE ..o coveerecererensresessssmsmssssesesmssesmsares s 1,521,648 1.36
1,870 Public Storage [REIT] 358,834 0.32
14,678 PulteGroup . 499,492 0.45
8010 Qualcormnm 730,592 0.65
74  Raytheon.. 10,646 0.M
4,228 Reliance Steel & Aluminum 591,224 0.53
7.766 Republic Services . s s 637,200 0.57
1671 ResMed i 320,832 0.2%
1,966 Royal Gold... 284,413 0.22
1423 SE&P Glo bal .................................................................................................................... 468,850 0.42
438 SBA Cormmunications [REITI 130,489 012
1061 Sempra ENBrgy e e 122,034 0.
1017 SBEVIERIN W oo oo cermesss e e e sessoes s st e oot ot ases oo sreres £11, 944 0.37
10,535 Sirmon Property Group IHEIT] 720,383 0.64
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Fair Value % of Value
Holding UsD of Sub-Fund
UMITED STATES (31 DECEMEBER 2019: 97.76%]) [continued]
11,319 Sirius XM Holdings ... 66,443 0.0
7919 Sysco.. 432,853 0.3%
9434 T Rowe F'nce Group 1,165,099 1.04
B854 Take-Twao Interactive SDIt'.-.rare 119193 on
11,285 Targa Resources...o s 226,490 0.20
6,000 Target... [ 719.580 0.64
12,625 Texas Inatrumems 1,602,996 143
2787 TreeHouse Fands...... 122,071 0.1
b (T o LSOO 185,818 017
BBFT Umiom Pacific oot et s B26.91 0.74
3,277 UnitedHealth Group........... 246,551 0.84&
&850 Universal Health Services...... 432 403 0.39
27.357 US Bancorp.... R 1,007,285 0.50
2213 Verlex Pharmaceuhc al.5 42 456 0.57
12,664 Visa 2 446305 219
5,356 wglmart . A4 547 0.57
1.30% West Pharmaceutlcal SEWI(EE 297,366 0.27
1978 Williamis- SOMOIMIE (i s sttt s s it et s 131,052 0.12
7177 Woodward ... 256,576 0.50
FEBE  WW GraINGET .o coics s sssasmsis s ssisssssss st smssssesss s ssissessasssmsiases s 1,157,365 1.04
UNITED STATES = TOTAL .ot 108,713,354 97.21
o L 1 110,648,175 98.94
TOTAL VALUE OF INVNESTMENTS IN TRANSFERABLE
SECURITIES [Cost: USD 99,452, 736) 110,648,176 98.94
INVESTMENT FUNDS (31 DECEMBER 2019: 0.27%]
IRELAMND [31 DECEMBER 2019: 0.27%]
3,415 iShares Core S&P 500 [ETF] IUCITS) ooooocosesoscssesssscossscesessesmasmasassss 1,052 844 0.94
IRELAND = TOTAL oottt 1,052 844 0.94
TOTAL INVESTMENT FUNDS [Cost: USD 1,033,907 oo, 1,052 844 0.94
TOTAL VALUE OF INVESTMENTS EXCLUDING FINANCIAL
DERIVATIVE INSTRUMENTS .. 111,701,020 99.88
FINANCIAL DERIVATIVE INSTRUMENTS
OPEN FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS [31 DECEMBER 2019: 0.00%)]
Unrealised
Appreciation/
Maturity Amount Amount [Depreciation) % of Value
Date Counterparty Bought Sold UsD  of Sub-Fund
15/07/2020 State Street Bank and Trust Co.' SGD 1,000 USD 718 (A} 0.00
15/07/2020 State Street Bank and Trust Co.) SGD £33 USD 455 1 0.00
15/07/2020 State Street Bank and Trust Co.! SGD 197 USD 142 [ 0.00
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Unrealised

Appreciation/
Maturity Amount Amount |Depreciation) % of Value
Date Counterparty Bought Sold UsD  of Sub-Fund
15/07/2020 State Street Bank and Trust Co.' SGD 1,000 USD 720 (2] 0.00
15/07/2020 State Street Bank and Trust Co.! SGD 5400 USD 3873 [2] 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 1,000 USD 722 (5] 0.00
15/07/2020 State Street Bank and Trust Co.! SGD 15,328 UsD 11,026 [39] 0.00
15/07/2020 State Street Bank and Trust Co.' USD &£88 5GD 957 3 0.00
15/07/2020 State Street Bank and Trust Co.! USD 711 SGD 987 3 0.00
15/07/2020 State Street Bank and Trust Co." USD 271 5G0 405 - 0.00
Unrealised gain on open forward foreign currency exchange contracts .o L] 0.00
Unrealised loss on open forward foreign currency exchange contracts .. - [51] 0.00
Net unrealised loss on open forward foreign currency exchange contracts . 145] (0.00]
Fair Value % of Value

usD of Sub-Fund

TOTALVALUE OF INVESTMENTS e 111,700,975 99.88
OTHER NET LIABILITIES ..o (301,031) [0.27]
TOTAL VALUE OF SUB=-FUMND ..o 111,832,756 100.00

Abbreviations Used:

ETF Exchange Traded Fund

REIT Real Estate Investrment Trust

'Open Forward Foraign Currency Exchange Contracts relate 1o Hedge Class ASH

% of

Analysis of gross assets gross assets
Transferable securities admitted to an official stock exchange Lsting ..., 98.27
UCITS Imvestment funds ... . 0.94
Over-the-counter Ilnam:lal derwalr'.re |n5trumenI5 0.00
L= oy =TT 0.79
100.00
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(2020 6 30 )

2,838,686
1,240,131
45,181,270
4,271
31,388
49,295,746

14,450
635,172
35,861
4,708
690,191
48,605,555
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() 2020 6 30
Fair Value % of Value
I-Inldinﬂ usoD of Sub-Fund
TRANSFERABLE SECURITIES
EQUITIES [31 DECEMBER 201%: 97.33%!
JAPAN (31 DECEMBER 2019: 97.33%
13,400 Asahi Group Holdings 470,008 0.97
19,000 Capcom..... e —— 631,840 1.42
3,900 Central Japan Railway 604,626 1.24
14,000 Comsys Holdings s, £14£173 0.85
73,400 Concordia Financial Group.... 235 845 0.49
£5,800 Dai-ichi Life Holdings 545,81 1.12
14,000 Daiichi SENKYD e srmssmmsims s 1145177 2.356
5,800 Daikin Industries 933,937 1.92
1,700 Disco... . 411,992 0.85
48,500 Don Quijote Holdings 1,067,266 2.20
L L L T 456,996 0.9
19,600 Fancl S . 581,692 1.20
1,000 Fuji Bl rie s 492,239 1.0
18,100 Fuji Oil sunve 466,055 0.96
1,600 Hikari Tsushin 354,869 0.75
20,800 Hitachiw. . 657,493 1.35
7500 Hoya 714,783 1.47
36,600 Inpex 226,729 0.47
UL o . 1091151 2.24
6,200 JCR Pharmaceuticals 650,207 1.34
20,400 KDODI . 612,824 1.26
3,500 Keyence 1,463,982 3.0
11,500 Koito Manufacturing £63,611 0.95
L UL T T — — 352,052 0.72
46,700 Kubota 697,539 1.44
11,800 MKurita Water Industries 327,842 0.67
1,500 WKusuri no Aoki Holdings 17,877 0.24
13,300 Lacte Japan 455,255 0.94
A VLU =L 1 T — 292060 0.60
25800 Minebea Mitsumi 4£68,045 0.96
E1T00 MIESUDISI oo cecesascsmsimssesscss ssemsssses s ssssosssssas st ssssssssssasms st sesssasesss 856,630 1.78
250,600 Mitsubishi UFJ FInancial Broup e ececeemneememermereermeemeecees 981,403 2.02
63,300 Mitsui Fudosan 1,122,766 2.0
23,600 Morinaga MilK IN0USINY . s s s s 1.050.058 2.16
27,200 MS&AD Insurance Group Holdings 748,123 1.54
11,400 Murata Manufacturing 668,825 1.38
37,600 MET One Systems 1,255,604 258
12,000 Nidec 1,270,020 2.61
23,100 NIROM UMISYS cococoreecececeecseseesmsmeres s ssseessmssssmsess s resasessssesesseses e s 122,043 1.49
B&.700 MNippon Telegraph & Telephone 2,025,859 417
6,700  Nitori Holdings.... e 1,314,732 2,70
11,100 Omron Ta4,434 1.53
7100 Otsuka Holdings 307,70& 0.64
77,200 Penta-Ocean Construction....... 415,204 0.85
13,200 Recruit Holdings 451,464 0.93
93,100 Rengo . 759,294 1.55
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Fair Value % of Value

___ Holding UsD of Sub-Fund
JAPAN (31 DECEMBER 2019: 97.33%) (continued|

$2,000 Santen PRarmac@ubiCal. oo ee s sesmsemeseeemeeenes 42037 235

12,000 Seven & i HOldINGS ..o s csicscsnas 621,244 1.78

24,500 Shimadzu .. R 652 696 1.34

2900 SRIMEN0 .o h58 762 1.15

2700 Shin=E1SU CREMICEL oo cscmsmsmsmssmsim st csiesesecsecsmascs 34,843 233

18,400  SOfBANK BIOUR v smsmsos s smssssmssmsmssmssssmasssessesmasssssssmsesssssssasissasessaresios 31,494 1.92

13,100 Sony...e 898 522 185

4,800 Sumitomo Bakelite s semsesmsess 134,429 0.28
7800 Sumitomo Metal MiNING .o e m——————————————— 218,013 0.45

35300 Surnitomo Mitsui Financial Growp e 994,191 2.05
13,100 Suzuki Motor. £45 002 092
12,600 Terumo........ L7 642 098
D00 TR O I LI oot e ceemeemsmesmemsemss st bmmsemsms sttt et i 276,383 0.57
32,000 TOKYU wooesommssmmsmsmssmssmmsmssmessmss s 450,922 0.93
7100 Towa. . : . 76,833 0.6
29600 Towota MOLOr e s e 859,228 383
EB00  UMIDN T ereersmemssmssssmsemsmsses semssasessesessessssessssessessessas seessessas ssessmssssesessmssmsssmssssmsies 161,237 033
19,800 Wacoal Holdings ....... B 366,554 0.75

JE,T00 W SO .. v curmsvsmsemmssmsmrssmsims sermsssres et st st s s st s an 713 0.56
10400 YaMEE... e e cermsssrms e ssmars sessimee 489,787 1.01

44,600 Yokogawa Electric ... 696,001 1.43

131,671 0.27

—_

—

JAPAN - TOTAL .. S 45,181,270 92.95

EQUITIES = TOTAL oo cmerssesssseessssssssossessssessssessssosesesressssseress 45,181,270 92.95

TOTAL VALUE OF INVESTMENTS IN TRANSFERABLE
SECURITIES [Cost: USD 42,278,385]..ocirci 45,181,270 92.95

FIMANCIAL DERIVATIVE INSTRUMENTS
OPEN FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS (31 DECEMBER 2019: 0.00%

Fair Value % of Value
usD of Sub-Fund

TOTALVALUE OF INVESTMENTS L 45,181,270 92.95

CASH e 2,838,686 5.84

OTHER NET ASSETS oo ccevmsmsm s 585,599 11

TOTAL VALUE OF SUB=FUND ..o 48,605,555 100.00

% of
Analysis of gross assets gross assets

Transferable securities admitted to an official stock exChange lISHNG c e s cemsmmemsmsmememmesscssmeee 71.65
Ly T ol =g = == OO B.35

100.00
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1,561,694
73,275
48,044,669
277

86,741
49,766,656

48,082
90,209
26,866
165,157
49,601,499
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2,997

24,824

£9.730
20,383
27.056

1.681

21,593
15,124
41375
39,713
28.859
79.607
26,140
29.443

27.564
58.221
107,792
38.530

91.988

1.419.225

2020 6 30

TRANSFERABLE SECURITIES

EQUITIES (31 DECEMBER 2019: 76.13%l
AUSTRIA (31 DECEMBER 2019: 0.19%]
AMS

AUSTRIA - TOTAL ..

BELGIUM (31 DECEMBER 201%: 4.565%]

FRAMNCE [31 DECEMBER 201%: 14.52%)
Devoleam...coocccmens
Ubisoft Entertainment

GERMANY (31 DECEMBER 2019: 24.83%]

BATBBN BANK ..o svesse s e e seessessassssseseesesestas esess s e eseres
Amadeus Fire............. e
DEULSCHE EUNDSNOP c.ooceevcescscer s s sssmsssssss st smsssssssssissssesmsesses
Gerresheimer ... . S
Jungheinrich [Prefer@me] .. e ssesmsessmsmsesns
Morma GroUp .o

Stroeer......

ITALY 31 DECEMBER 2019: 10.99%)

Interpump Group ......
MARR .
L S

ITALY - TOTAL ...

NETHERLAMNDS [31 DECEMBER 2019: 3.37%|

Kendrion

SPAIN (31 DECEMBER 2019: 2.460%]
LIMICEJE BaMTD i eimsarmsimsiessss s sims s smtimsssessmsimsos sssssssms st it ssesssmsiasmsio ssmssssasins

SPAIN - TOTAL......
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% of Value
of Sub-Fund

Fair Yalue
usD

44,455 0.09

44,455 0.0%

3,167,290 6.39

3,167,290 6.39

£.47
3.36
4.50
339

2,192,883
1,668,912
2,230,475
1,682,249

7.774.519 15.67

1.08
.78
347
1.13
5.37
3.74
3.0
397

538,005
1,875,560
1,719,402

559,776
2,661,106
1,856,164
1494371
1,980,828

12,685,212 25.57

2.85
.48
326
.68

1,315,042
1,728,936
1,615,028
1,523,573

6,582,579 13.27

1,219,133 246

1,219,133 2.85

725211 1.46

725.2M 1.46
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Fair Yalue % of Value

____Holding UspD of Sub-Fund
UNITED KINGDOM [31 DECEMBER 2019: 35.18%)
L = 1,554,920 3.4
164,353  Britvic 1,563,675 3.15
B T = T 1,758,999 3.56
LB L s T S 1,718,841 3g7
71,520 Keywords Studios 1,601,267 373
531,254 Premier Oil 338,318 0.68
139,983 SBNNE BIOUP ceimirercniimusescosssasmssesmsmssssesismsessssesassssassismsessssmssssasessssesssssaias s 1,086,242 219
14,2146  Spirax-5arco ENGIMEEIINDG o . e smsassmsmssasmssessmsesmmses 1,752,058 353
A2 802 S5P BIOUD i coisceissememeseas s sssssess ettt s s bttt st s 1,364,742 2.75
146,738 St James's Place.. 1,727,017 3.48
161,141 Tullow Oil .. - 63,117 0.13
138,248 Workspace GruuleEIT] .......................................................................................... 1,114,304 2.25

UNITED KINGDOM = TOTAL oo 15,846,210 31.95

EQUITIES = TOTAL sttt 48,044,669 96.86

TOTAL VALUE OF INVESTMENTS IN TRANSFERABLE
SECURITIES [Cost: USD 51,508, 13%) oo 48,044,569 96.86

FINANCIAL DERIVATIVE INSTRUMENTS
OPEN FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS (31 DECEMBER 2019: (0.00%]]

Fair Value % of Value
uso of Sub-Fund

TOTAL VALUE OF INVESTMENTS _.__ o ) 48,044,669 96.86
CASH oo 1,561,694 3.15

OTHER NET LIABILITIES . . [4,864] [0.01)

TOTAL VALUE OF SUB-FUND S . 49,601,499 100.00

Abbreviations Used:
REIT Real Estate Investment Trust

% of
Analysis of gross assets gross assets

Transferable securities admitted to an official stock excnange l-sﬁmq
Other current assets. i .46
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4,879,387
497,975
159,695,329
1,485
1,401,032
166,475,208

3,971
40,981
395,391
19,303
459,646
166,015,562
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() 2020 6 30
Fair Value % of Value
ﬂ'ﬂ usD of Sub-Fund
TRANSFERABLE SECURITIES
FIXED INCOME SECURITIES (31 DECEMBER 2019: 70.43%)
GOVERNMENT BONDS
UNITED STATES DOLLAR (31 DECEMBER 2019: 10.98%]

550,000 4.000% Export-lmport Bank of China 28112047 e £81,929 0.41
1,000,000 3.375% Export-Import Bank of India DB/05/ 2026 ... 1,027,502 0.62

200,000 4.350% Indonesia 01/08/2027 222,054 0.13

200,000 5.375% Indonesia 17/10/2023 222043 0.13

200,000 5875% Indonesia 15/01/2024....... — 226614 0.14

250,000 8.500% Indonesia 10/12/2035 388,139 0.23
1,200,000 3.800% Perusahaan Penerbit SBSM Indonesia Il 23/06/2050.......... 1,233,600 0.74

320,000 3.900% Perusahaan Penerbit SBSM Indonesia Il 20/08/2024 ........... 341,030 0.21

250,000 4.550% Perusahaan Penerbit SBSN Indonesia Ill 29/03/2026 ......... 276,160 0.7
1,255,000 2.457% Philippine Government International Bond 05/05/2030........ 1,313,926 0.79
3,000,000 0.500% United States Treasury Note 31/05/2027 .o 3,005,625 1.81

UNITED STATES DOLLAR - TOTAL... 8,938,642 5.38
CORPORATE BONDS
UNITED STATES DOLLAR (31 DECEMBER 201%: 59.45%]

950,000 3.075% Baidu 04/07/2025......... - 997.092 0.60
2,325,000 4.750% Bank Mandiri Persero 13/05/2025 2,458,609 1.48
1,500,000 5.000% Bank of China 13/11/2024 1,668,546 1.00

500,000 3.875% Bank of China Hong Kong 30/06/2025.... 952,475 0.33

4.125% Beijing State-Owned Assets Management Hnng Hﬂng
1,928,000 24&/05/2025 2,078,143 1.25
2,500,000 3.000% BOC Awviation 0%/11/2029. 2,466,293 1.49

790,000 3.250% BOC Aviation 29/04/2025 808,179 0.49
1,000,000 &.000% Bocom Leasing Management Hong Kong 22/01/2022 ... 1,031,298 0.62

830,000 2.200% Castle Peak Power Finance 22/04/2030 B30,3%6 0.50
1,000,000 3.250% CCBL Cayman 28/07/2020 ....... 1,000,417 0.40
2,150,000 4.875% Chalco Hong Kong Investment 09/07/2027 .o 2200776 1.33
1,730,000 3.000% China Cinda 2020 | Management 18/03/2027 .o 1,768,866 1.07
1,300,000 &.000% China Clean Energy Development 11/05/2025..... 1,425,561 0.88

700,000 5.375% China Overseas Finance Cayman Il 29/10/2023 oo 778,032 0.47
1,460,000 2.750% China Overseas Finance Cayman YIll 03/02/2030 .o 1,477,333 0.8%
1,250,000 4.525% CMAC HK Finbridge 14/03/2023.... oo 1,326,559 0.80
1,782,000 4.750% CNAC HK Finbridge 19/04/204% 2,033,711 1.22
2,000,000 5.125% CMAC HK Finbridge 14/03/2028 2314010 1.39
1,000,000 5.000% CMOOC Finance 05/02/2042,, 1,303,848 0.79
1,000,000 2.875% Hongkong Electric Finance 05/03/2024 1,059,065 0.64
1,020,000 2.875% Hongkong Land Finance 27/05/2030....c s 1.058,6M 0.64
1,550,000 4.950% Huarong Finance 2017 11/07/2047 1,558,727 0.94

820,000 3.375% Huarong Finance 2019 24/02/2030 802,418 0.48

500,000 3.875% Huarong Finance 2019 13/11/2029 510,202 0.31
1,000,000 5.500% Huarong Finance Il 14/01/2025 . 1,097 463 0.6
2,085,000 4.750% Indonesia Asahan Aluminium Persero 15/05/2025................ 2,225,579 1.34
1,450,000 4.250% KEB Hana Bank 14/10/2024 ... 1,581,437 0.95
1,600,000 4.375% KEB Hana Bank 30/0%/2024 ...... 1,751,867 1.0&6
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Fair Value % of Value
___ Holding UsD of Sub-Fund
CORPORATE BONDS [CONTINUED)
UNITED STATES DOLLAR (31 DECEMBER 2019: 59.45%)
lcontinued]
2,500,000 3.950% Longfor Group Holdings 16/0%/202% 2579 840 155
2,000,000 4.500% Longfor Properties 16/01/2028 2,146,604 1.729
1,500,000 5.625% Minejesa Capital DB/ 102037 ..cuccsimssmssmmsmsssssssessmissmss e 1,537,500 0.93
500,000 6.400% Mexen Energy 15/05/2037 705,794 0.42
1,200,000 4.425% ONGC Videsh 15/07/2024 1,272,383 0.77
1,000,000 2.875% ONGC Videsh Vankorneft 27/01/2022.....c.mmesm 1,005,030 0.61
1,000,000 3.750% ONGC Videsh Vankorneft 27/07/2024 1,028,868 0.62
2,295,000 4.250% Oversea-Chinese Banking 19/06/2024 .. 2482274 1.4%
1,550,000 3.100% Pertamina Persero 25/08/2030 1,552,921 0.94
1,070,000 £.175% Pertamina Persero 21/01/2050 1,055,978 0.64
1,350,000 4.300% Pertamina Persero 20/05/2023 1,425,937 0.85
1,500,000 4.875% Pertamina Persero D5/03/2022.....cococomrescerecssssessssesnes 1,571,197 0.95
500,000 6.500% Pertamina Persero 11/07/2048 652,192 0.39
1,200,000 5.500% Perusahaan Listrik Negara Z2/11/2027 e 1,252,800 0.75
700,000 3.500% Petronas Capital 21/04/2030 177,349 0.47
1,800,000 4.550% Petronas Capital 21/04/2050 2,275,485 137
200,000 4.800% Petronas Capital 21/04/2060 274,045 0.6
785,000 3.280% Philippine National Bank 27/0%/2024 800,522 0.48
360,000 4.250% Philippine National Bank 27/04/2023 374,580 0.23
1,000,000 2.125% PSA Treasury 09/05/2029 1.031.615 0.62
845,000 2.250% PSA Treasury 30/04/2030 873,724 0.53
200,000 2.587% PTTEP Treasury Center 0&/10/2027 204,337 0.12
335,000 3.903% PTTEP Treasury Center 12/04/205% 353,958 0.1
500,000 4.500% RH International Singapore 20/03/2028...coc s 574,074 0.35
2,725,000 4.375% Scentre Group Trust 28/05/2030 3,002,904 1.81
700,000 3.750% Shinhan Bank 20/09/2027 T — 743,085 0.45
£90,000 4.000% Shinhan Bank 23/04/2029 753,541 0.45
885,000 3.125% Sinochem International Development 25/07/2022 ... - 900,591 0.54
500,000 6.300% Sinochem Overseas Capital 11122080 .. 723108 0.44
900,000 4.875% Sinopec Group Overseas Development 2012 17/05/2042..... 1,155,956 0.70
1,300,000 4.100% Sinopec Group Overseas Development 2015 28/04/2045..... 1,528,666 0.92
710,000 2.150% Sinopec Group Overseas Development 2018 13/05/2025..... 78643 0.44
200,000 3.350% Sinopec Group Overseas Development 2018 13/05/2050..... 211,229 0.13
1.115,000 2.625% Sinosing Services 20/02/2030 1118281 0.67
800,000 4.375% State Grid Overseas Investment 2013 22/05/2043 ...cciee 1,031,048 0.52
2,000,000 2.750% Sun Hung Kai Properties Capital Market 13/05/2030 ... - 2,032,054 1.22
2,000,000 4.450% Sun Hung Kai Properties Capital Market |perpetual) ........ . 1,991,000 1.20
1,265,000 3.125% Sunny Express Enterprises 23/04/2030 1,323,326 0.80
500,000 5.375% Thaioil Treasury Center 20/11/2048 627,483 0.38
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Fair Value % of Value
___ Holding UsD of Sub-Fund
CORPORATE BONDS [CONTINUEDI
UNITED STATES DOLLAR (31 DECEMBER 2019: 59.45%)
[continued)
1,000,000 2.300% Three Gorges Finance | Cayman Islands 16/10/2024............ 1,028,368 0.62
2,120,000 4.500% Xingsheng BVI 20/0%/2021 2,179,508 1.31
UNITED STATES DOLLAR - TOTAL 89,060,515 53.65
FIXED INCOME SECURITIES - TOTAL . 97,999,157 59.03
VARIABLE RATE SECURITIES (31 DECEMBER 2019: 24.88%]
CORPORATE BONDS
UNITED STATES DOLLAR (31 DECEMBER 2019: 24.88%)
2,220,000 4.750% Awstralia & New Zealand Banking Group [perpetuall.......... 2454 476 1.48
1,000,000 &.250% BHP Billiton Finance USA 19/10/2075 . 1,004,950 0.61
4,000,000 &.750% BHP Billiton Finance USA 191072075, memimimsssses 4,610,000 278
1,080,000 3.875% Bluestar Finance Holdings [perpetual] 1,077,222 0.65
3,765,000 3.550% CCCI Treasure [perpetuall.... - 3,735,763 225
3,741,000 4.250% Chalco Hong Kong Inves.lrnenl [perpetuall ............................. 3,770,954 227
1,130,000 2.450% China Construction Bank 24/04/2030 1,126,358 0.58
4.000% China Huadian Overseas Development Management
3.990,000 (perpetuall 4,103,751 247
1,700,000 3.750% China Minmetals [perpetuall....... 1,712,626 1.03
2,500,000 4.100% Chinalco Capital Holdings [perpetuall 2,511,842 1.51
2,000,000 3.970% CRCC Chengan [perpetual) 2,034,229 1.23
1,250,000 £.000% Dai-ichi Life Insurance [Perpetual] c e m e 1.325.000 0.80
1,000,000 5.100% Dai-ichi Life Insurance [perpetuall ..... 1,102,500 0.66
1,000,000 7.250% Dai-ichi Life Insurance [perpetual] . s s 1,058,000 0.64
200,000 4.520% DBS Group Holdings 12/11/2028 215911 0.13
2,740,000 3.300% DBS Group Heldings |perpetuall 2,687,310 1.62
3.830,000 3.500% DBS Group Holdings [perpetuall........ . 3,839,575 2.
2,050,000 4.100% Elact Global Investments [perpetuall 1,948,000 1.19
2,500,000 5.000% Fukoku Mutuzl Life Insurance [perpetuall a e 2,706,250 1.63
1,200,000 3.905% Malayan Banking 29/10/2026 1,216,332 0.73
2,200,000 5.200% Meiji Yasuda Life Insurance 20/10/2045 2491500 1.50
2,810,000 3.375% Minmetals Bounteous Finance lperpetual) e 2 B07 494 1.69
2,910,000 4.950% Mitsui Sumitomno Insurance [perpetual] ... . 3,331,750 20
2,750,000 3.400% Mippon Life Insurance 23/01/2050....... . 2,811,875 1.69
750,000 3.875% Shinhan Bank 12/07/2024 771,584 0.46
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Fair Value % of Value
Hnlding Usp of Sub-Fund
CORFORATE BONDS [CONTINUED]
UMNITED STATES DOLLAR (31 DECEMBER 2019: 24.88%
leontinued)
1,700,000 3.500% United Overseas Bank 1&/09/2026 ..o ssemsssssmsmsessesses 1,732,283 1.04
3,450,000 3.875% United Overseas Bank [perpetuall . 3,483,3%% 2.10
UNITED STATES DOLLAR = TOTAL .o sessmsemsesrs 81,696,131 3714
VARIABLE RATE SECURITIES = TOTAL ..o ssisimsimsinicenns 61,696,131 3714
TOTAL VALUE OF INVESTMENTS IN TRANSFERABLE
SECURITIES [Cost: USD 152,941,.816) . . 159,695,288 96.19
TOTAL VALUE OF INVESTMENTS EXCLUDING FINANCIAL
DERIVATIVE INSTRUMENTS ... S 159,495,288 9619

FINANCIAL DERIVATIVE INSTRUMENTS
OPEN FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS (31 DECEMBER 2019: NIL]

Unrealised
Appreciation/
Maturity Amount Amount (Depreciationl % of Value
Date Counterparty Bought Sold USD  of Sub-Fund
15/07/2020 State Street Bank and Trust Co.' SGD 4,586 USD 3,283 2 0.00
15/07/2020 State Street Bank and Trust Co.! SGD 3,000 UsSD 2,149 1 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 170 UsD 122 -] 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 3,229 UsD 2.318 (5] 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 3,883 UsSD 2,788 ] 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 19,017 UsSD 13,650 [26) 0.00
15/07/2020 State Street Bank and Trust Co.! SGD 40,538 USD 29.110 1701 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 219,401 UsSD 157,828 1658] 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 450,591 UsSD 373,637 (8501 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 385, 466 USD 277.137 18601 0.00
15/07/2020 State Street Bank and Trust Co.' SGD 652 449 USD 468 88T [1.496) 0.00
15/07/2020 State Street Bank and Trust Co.' USD 3,436 5GD 4,760 25 0.00
15/07/2020 State Street Bank and Trust Co.' USD 2,158 SGD 3.002 7 0.00
15/07/2020 State Street Bank and Trust Co.' USD 2,932 5GD 4 084 & 0.00
15/07/2020 State Street Bank and Trust Co.' USD 122 SGD 17 - 0.00
15/07/2020 State Street Bank and Trust Co.' USD 17 SGD 24 - 0.00
15/07/2020 State Street Bank and Trust Co.' USD 3 5GD & - 0.00
15/07/2020 State Street Bank and Trust Co.' USD 312 SGD 4§34 [-) 0.00
Unrealised gain on open forward foreign currency exchange contracts ..... 41 0.00
Unrealised loss on open forward foreign currency exchange contracts ... [3.971) 0.00
Net unrealised loss on open forward foreign currency exchange contracts 13,9301 (0.001
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Fair Yalue % of Value
usD of Sub-Fund

TOTAL VALUE OF INVESTMENTS e 159,691,358 96.19

OTHER MET ASSETS s 1,644,817 0.87

TOTALVALUE OF SUB-FUND i 166,015,562 100.00

'Open Forward Foreign Currency Exchange Contracts relate to Hedge Class ASHID
% of
Analysis of gross assets gross assets

Transferable securities admitted to an official stock exChange lSHNG w e 7619
Transferable securities dealt in on another regulated market.. 14.78
Other transferable securities of the type referred to in Hequlahl:m EBHI[aI [IJI and [l:! 5.45
Over-the-counter financial derivative INSEPUMENES ..o e 0.00
LI T - L= =T = O £.07

100.00

[——
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5,684,965
146,254
31,963,220
1,043
508,548
38,304,030

32,329
4,656
4,200,015
10,079

240
4,247,319
34,056,711

76/186



EDINETOOOO
O0000000000000000000O0(E12437)
Oooooooooooobooooooad

(@) 2020 6 30
Fair Yalue % of Yalue

Huldiﬂ usD of Sub-Fund

TRANSFERABLE SECURITIES

FIXED INCOME SECURITIES [31 DECEMBER 2019 89.45%)

CORPORATE BONDS

UNITED STATES DOLLAR (31 DECEMBER 2019: 89.45%]
360,000 6.250% Adani Green Energy 12/10/2024 375,300 1.10
480,000 4.250% Adaro Indonesia 31/10/2024 £53,000 1.33
550,000 7.500% Al Candelaria Spain 15/12/2028 555,500 1.63
200,000 3.075% Baidu DA/DT 2025 oo csesssosmimsmsmisssssssssmsesesessss s 210,156 0.62
450,000 3.500% Banco de Credito e Inversiones 10/ 12/2027 e 473129 1.3%
380,000 4.125% Banco General 08/07/2027 403,279 1.18
300,000 &.750% BEVA Bancomer 30/09/2022 319,770 0.94
330,000 4.375% Bharti Airtel 06/10/2025 340,559 1.00
390,000 7.450% Braskem ldesa SAPH15/11/2029 .. eeniscscecermsssmsseseesenes 365,137 1.07
460,000 4.500% Braskem Metherlands Finance 31/01/2030. oo 420,700 1.24
500,000 4.875% BRF 24/01/2030 471,250 1.38
400,000 7.375% China SCE Group Holdings D4/0F/2024......ceecoceserecscimsseans 371,956 1.15
530,000 5.500% CIFI Holdings Group 23/01/2022 532,638 1.56
370,000 3.375% CNAC HK Finbridge 19/04/2024 383,225 1.13
285000 6.375% Cometa Energia 24/04/2035 296,685 0.87
450,000 7.250% Country Garden Holdings D4/08/2026 489,268 1.44
200,000 6.750% CSN Islands XI 28/01/2028... 171,230 0.50
400,000 7.425% CSN Resources 17/04/2026 347,000 1.02
400,000 4.700% DP World 30/09/2049 .. 392,000 1.15
370,000 5.875% Ecopetrol 28/05/2045.. £0% 890 1.20
450,000 5.500% Elementia 15/01/2035. 361,125 1.06
300,000 4.750% Empresa Macional de Telecomunicaciones 08/01/2025....... 318,766 0.94
200,000 3.750% Empresa Macional del Petroleo 0B/0S/2026 ..o 206,429 0.61
400,000 5.875% Energuate Trust 05/03/2027 393,000 1.15
500,000 4.250% Equate Petrochemical 11/03/2025 227165 1.55
IFTNT  4.317% Fenix Power Peru 20/09/2027 392,106 1.15
330,000 7.250% First Quantum Minerals 04/01/2023 315,150 0.93
520,000 5.500% Geopark 17/01/2027 ... 447,205 1.3
500,000 4.875% Globo Comunicacao e Participacoes 22/01/2030 ............... - 431,250 1.32
640,000 7.000% Gol Finance 31012025 i msesssossms s 358,406 1.05
350,000 4.475% Golden Eagle Retail Group 21/05/2023 336,875 099
410,000 5.950% Greenko Solar Mauritius 29/07/2026 403,756 119
440,000 4£.375% Grupo Aval 02/04/ 2030 ...vcoesmsmssmmses s 418,550 1.23
400,000 5.875% Hyundai Capital America 04/07/2025 449128 1.32
200,000 8.000% IHS Netherlands Holdco 18/09/2027 . 201,500 0.5%
800,000 5.875% Indika Energy Capital Il 11/09/2024 712,361 209
400,000 &.250% JBS Investments 02/05/2023 397,000 117
300,000 5.950% JSW Steel 18/04/2024, 288,714 0.85
300,000 7.125% Kosmos Energy 04/04/2025 264,000 0.78
430,000 3.958% Lamar Funding 05/07/2025 399766 117
370,000 3.850% Longfor Group Holdings 13/01/2032 374,046 1.10
400,000 7.000% MARB BondCo 15/03/2024 400,556 1.18
5%0.000 7.375% Medco Oak Tree 14/05/2026 . D46, 74T 1.61
389,000 5.875% MEGlobal Canada 18/05/2030 439,053 129
458,000 5.500% Metropolitan Light 21/11/2022 462,500 1.36
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Fair Value % of Value
m UsD of Sub-Fund
CORPORATE BONDS [CONTINUEDI)
UNITED STATES DOLLAR (31 DECEMBER 2019: 89.45%]

[continued]
330,000 4.250% Mexico City Airport Trust 31/10/2024 B11,025 0.91
300,000 &£.000% Millicomn International Cellular 19/03 2025 s, 308,625 0
200,000 6.250% Millicom International Cellular 29/03/2029.....coicmerm - 213,500 0.63
300,000 4.500% Minerva Luxembourg 20/09/2026 302,250 0.89
400,000 &4.500% MTN Mauritivs Investments 131002028 e 633,000 1.85
400,000 6.000% Neerg Energy 13/02/2022.. o cnecisssssissescesss 393,193 1.15
200,000 8.000% OAS Finance 07/02/20214 500 0.00
200,000 5.194% OmGrid Funding 146/05/2027 188,000 0.55
550,000 4£.625% ONGC Videsh 15070 2024........ oo scerescvsssessmsmsmssesssees 582,940 1.1
680,000 5.625% Orazul Energy Egenor 28/04/2027 671,507 197
320,000 5.875% Orbia Advance 17/05/ 2044 352,003 1.03
245000 3.100% Pertamina Persero 25/08/2030. 245,556 0.72
300,000 5.875% Petkim Petrokimya Holding 26/01/2023 ..o, 297.000 0.87
400,000 5.750% Petrobras Global Finance 02/01/2029 410,604 1.2
370,000 4.500% Power Finance 18/04/2029 365,108 1.07
410,000 4.500% Rede D'or Finance 22/01/2030 ... mmmssimms . 360,800 1.06
600,000 6.670% ReNew Power Synthetic 03/12/2024 .. £04,508 1.78
380,000 3.750% SACI Falabella 30/10/2027 385,183 1.13
&00,000 4.450% Saka Energi Indonesia 05/05/2024 ... 549,000 1.61
400,000 £.500% SASOL Financing USA 27/0%/2028....... 353,464 1.04
500,000 3.500% Saudi Arabian Oil 16/04/2029 539,370 1.58
450,000 4.250% Saudi Arabian Oil 16/04/2039 ... 500,598 1.47
390,000 2.950% Sinopec Group Overseas Development 2018 11/12/2029..... 408,746 1.20
200,000 4.250% Sociedad Quimica y Minera de Chile 22/01/2050........... . 197,800 0.58
500.000 4.000% Tengizchevroil Finance International 15/08/2026 ... - 525,000 1.54
400,000 7.875% Termocandelaria Power 30/01/2029 . £20,000 1.23
200,000 2.800% Teva Pharmaceutical Finance Netherlands Il 21/07/2023.. 188,938 0.55
330,000 3.150% Teva Pharmaceutical Finance Netherlands Il 10/01/2026 . 294,650 0.87
380,000 6.750% Times China Holdings 1&/07/2023 ..o 385,838 1.13
&00,000 7.000% Tullow Qil 03/01/2025 376,500 1.1
300,000 5.800% Turkcell lletisim Hizmetleri 04/11/2028 297,000 0.87
200,000 6.000% Turkiye Sinai Kalkinma Bankasi 23012025, . rmmrerens 190,184 0.5
300,000 6.950% Turkiye Sise ve Cam Fabrikalan 150032028 ...coemmemmmns 308,814 o.M
450,000 5.875% Usiminas International 18/07/2024 12,875 1.21
300,000 9.250% Vedanta Resources Finance Il 23/04/2026 ..., 214,500 0.63
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Fair Value % of Value
Hnlding usD of Sub-Fund
CORPORATE BONDS [CONTINUED)
UNITED STATES DOLLAR (31 DECEMBER 2019: 89.45%)
lcontinued]
370,000 6.250% Yingde Gases Investment 19/01/2023 37N 1.1
450,000 8.500% Yuzhou Properties 26/02/2024 ... s £59.515 1.35
UMITED STATES DOLLAR - TOTAL ... 31,294,465 91.89
FIXED INCOME SECURITIES - TOTAL ... 31,294,465 91.8%
VYARIABLE RATE SECURITIES |31 DECEMBER 2019: 4.45%)
CORPORATE BONDS
UMITED STATES DOLLAR [31 DECEMBER 2017: 4.45%)
330,000 3.750% China Minmetals [perpetuall 332,458 0.97
330,000 3.500% United Overseas Bank 16M0F/ 2026 e reemeseereseeseresemes 336,297 0.9%
UMNITED STATES DOLLAR = TOTAL ..o ssisscsica 468,755 1.96
YARIABLE RATE SECURITIES - TOTAL. . &£68,755 1.96
TOTAL VALUE OF INVESTMENTS IN TRANSFERABLE
SECURITIES [Cost: USD 31,91 0219) s 31,963,220 93.85
TOTAL YALUE OF INVESTMENTS EXCLUDING FINANCIAL
DERIVATIVE INSTRUMENTS s 31,943,220 93.85

FINANCIAL DERIVATIVE INSTRUMENTS
OPEN FORWARD FOREIGN CURRENCY EXCHANGE CONTRACTS (31 DECEMBER 2019: NILI

Unrealised
Appreciation/
Maturity Amount Amount IDepreciation] % of Value
Date Counterparty Bought Sold UsD  of Sub-Fund
MO 2020 State Street Bank & Trust Co. s 130,427 GBP 105,888 (4081 0.00
02/07/2020 State Street Bank & Trust Co. UsD 15,827 GBP 12,901 1131 0.00
03/07/2020 State Street Bank & Trust Co. GBP 12 UsD 15 - 0.00
15/07/2020 State Street Bank & Trust Co.' GBEP 105,888 UsD 130,438 407 0.00
15/07/2020 State Street Bank & Trust Co.' GBEP 12,901 UsSD 15,828 114 0.00
15/07/2020 State Street Bank & Trust Co.!  GBP 5 UsD é (-] 0.00
15/07/2020 State Street Bank & Trust El:-.: GEF 675 UsD 737 [25] 0.00
15/07/2020 State Street Bank & Trust Co.' GBP 7,761 USD 3.721 (1311 0.00
15/07/2020 State Street Bank & Trust Co.' GEBP 8,494 USD 10,653 [158] 0.00
15/07/2020 State Street Bank & Trust Co.' GBP 6,664 USD 8,438 [228] 0.00
15/07/2020 State Street Bank & Trust Co.! GBP 484,149 USD 598,685 [421] 0.00
15/07/2020 State Street Bank & Trust Co.! GBP 46,645 USD a2 762 (6081 0.00
15/07/2020 State Street Bank & Trust Co.! GBP 34,490 USD &5 865 [F74] 0.00
15/07/2020 State Street Bank & TrustCo.! GBP 172,814 USD 217,224 13,677 [0.01)
15/07/2020 State Street Bank & Trust Co.!  GBP BA9.973 UsSD 1,104,142 14,402 (0.01]
15/07/2020 State Street Bank & Trust Co.' GBP 248,610 UsSD 311,804 14,5971 (0.01]
15/07/2020 State Street Bank & Trust Co.! GBP B95.448 USD 1,114,883 18,3771 (0.03)
15/07/2020 State Street Bank & Trust Co. GEP 272,084 UsSD 344 624 18,4100 (0.03]
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Unrealised
Appreciation/

Maturity Amount Amount [Depreciation) % of Value
Date Counterparty Bought Sold UsD of Sub-Fund
15/07/2020 State Street Bank & TrustCu:-.f uso %5 GBP 7 1 0.00
15/07/2020 State Street Bank & Trust Co."  USD 15 GBP 12 -] 0.00
Unrealised gain on open forward fereign currency exchange Conrachs .o s, 922 0.00
Unrealised loss on open forward foreign currency exchange Contracts .o . (32,3291 [0.0%]
Met unrealised loss on open forward foreign currency exchange contracts ..o, (31,8071 (0.09]
Fair Value % of Value
UsD of Sub-Fund
TOTAL VALUE OF INVESTMENTS oo 31,931,413 93.76
OTHER NET LIABILITIES ..ot 13,559,667) (10.45)
TOTAL VALUE OF SUB-FUND ..o s 34,056,711 100.00

"Dpen Forward Farsign Curre ency Exchange Comracts relate 1 Hedge Class Y2H,

“Investment classifed within Leved 3.

% of
Analysis of gross assets gross assels
Transferable secunties admitted to an official stock exchange LSting ... 08,24
Transferable securities dealt in on another regulated market .. 18.59
Other transferable securities of the type referred to in HEI:;.Jlalmr' é.EIHI[aI [b] and [c] 6.62
Over-the-counter financial derivative instruments... 0.00
R BT T T EME BSSBES 1oevvesims e sesresmeresossermssssmssesossassesess st smssesessasessos ot 281242412554 540 504000 45t it e A1 e 16.55
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@

(2020 6 30 )

4,821,686
46,084
200,217,248
553,659
205,638,677

175,763
3,194,136
53,764
29,304
3,452,967
202,185,710
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Hulding

157,640
361,037
821,600
240,900

2,218,000
189,526
372,324
136,899
781,281

30,479
100,816
43,000

1,763,000

4,647,000

1,250,000

1,473,221

1,188,800
3,397,400
1,783,000
1,059,000
3.516,000
2,545,000
3,107,000

253,000

74,818
123.0%1
47881

16,189
115,966

18,523,300
11,194,000
11172300

2020 6 30

TRANSFERABLE SECURITIES

EQUITIES (31 DECEMBER 2019: 97.88%]
CHINA [31 DECEMBER 201%: 22.52%l
Alibaba Group Holding
China Tourism Group Duty Free........oen.
China Vanke ...
Chongging Fuling Zhacai Group ...
CIFI Holdings Group
JD.com
Jonjee Hi-Tech Industrial And Commercial Holding ..o
Kingsoft Cloud Holdings [ADR)
Luxshare Precision Industny ...
Mew Oriental Education & Technulngy Group IADRI .............................
PInduoduo TADR] . et sssssssissns .
Silergy
Tirnes China Heldings
Uni-President China HoldingS. .. s s
Weichai Power
Zhejiang Sanhua INtelligent ConrolS e -

CHINA - TOTAL i it .

HONG KONG (31 DECEMBER 2019: 22.37%!

AlA Group ..
Chow Tai Fuuk _IEWEller'y Grnup —

CHOOC.... T —
Haier ElEE[I‘CI nics G ruup
SITC International Holdings.-.....
Stella International Holdings
Sun Art Retail Group
Techtronic INAUSINES s s s

HONG KONG - TOTAL ... b s

INDIA (31 DECEMBER 2019: 10.26%)
Bajaj Finance ..
HOFC Bank...... .
D SIS oo e cevmsssscnscressmmsms s sescesssmsssssesinsesees e e e st o8 e e
Shrae Cament.
Sun PharmaceutiCal INJUSITIES .. s imsimssssimsmsisssssmssmestes sssssmsen

INDIA - TOTAL i .

INDONESIA 131 DECEMBER 2019: 2.81%)

Ace Hardware INdonesia.. s s s
Bank Tabungan Pensiunan Masional Syariah .
Matahari Department SIOMe . s s

INDONESIA - TOTAL
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Fair Value % of Value
uso of Sub-Fund
4,263,262 Zn
7866038 3.89
2597232 1.78
1,227,041 0.41
1,728,553 0.84
5,668.479 2.80
3,082,448 1.52
3,793.4M 1.88
5,474,750 2.8
3,998,235 1.98
BE18.376 4§36
2,798,217 1.38
3,797 464 1.61
4,628,842 2.29
2,328,957 1.15
4,563,637 2.26
66,295,042 3279
11.08% 996 5.48
3,248,248 1.1
1,983,092 0.98
3,204,226 1.58
3.751.791 1.86
2,614,696 129
5,307,788 243
2474 473 1.22
33,674,260 16.65
2,804,404 1.39
1,737,070 0.86
£.666,183 2.3
£ 940895 2484
4,508,396 2.23
18,656,950 .23
1,954,590 0.97
2,488,000 1.23
1,260,885 0.62
5,703,475 2.82
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Fair Value % of Yalue
I-Inlding usD of Sub-Fund

ITALY (31 DECEMBER 2019: 1.02%]
790,300 PRADA ..t . 27437 1.36

ITALY - TOTAL .. 2,743,017 1.36

PHILIPPINES (31 DECEMBER 201%: 0.93%)]
185,526 GT Capital HolOiNgS s smsessssm s sssmsmsssmssssesmsssssmssssasssssesss 1.6491,238 0.84
560,790 International Container Terminal Services 1.153.575 0.57

PHILIPPINES - TOTAL ....... T — 2,844,813 1.41

SOUTH KOREA (31 DECEMBER 2019: 17.33%]
11,990 Amorepacific ..cmere.s S 1,649,637 0.83
29310 Chunbo..... . 22269 1.10

15,998 LB CIBIM oo sooecsormssercsssmssmssssesssrmsssmssesessms st ssessessassimsosessesss s iasessssessassssmssess ssetes 6,504,562 322
58,424 LG Electronics..... S 3,080,215 152
39.989 Maver . B.B76.4T1 4.39

P.620 Samsung BiolOQiCs s i s 6,198,196 3.07
10,970 Shinsegae . 2,010,961 0.99

SOUTH KOREA - TOTAL 35,239,498 17.43

TAIWAN (31 DECEMBER 2019: 13.63%
156,000 Aurtac International Group...... R | 2728262 1.35
19.000 Largan Precision 2,630,616 1.30
SAB,000 MO IATEK e semers s cmeresee s mt s s s sttt s 10,714,772 5.30

220,000 Tamwan Semiconductor Manufacturing .o S 2.333.881 1.15
1,179,000 Taiwan Union Technology ....... 5,734,261 2.84

TAIWAN = TOTAL .o s 26,161,792 11.94

THAILAND (31 DECEMBER 2019: 4.53%
15178800 AP TR e smrmesrmeees s merese e et res e 2898452 1.43
3.257.500 Sabina ; 1,939,898 0.96
1,192,000 Thai Ol . 1,707,128 0.85
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Fair Value % of Value
Holding UsD of Sub-Fund
UMITED STATES (31 DECEMBER 2019: 2.48%)
BR.298 YU CRING HOldiNOS s iceimscomiomsc it s smsims it s 4372923 214

UNITED STATES - TOTAL L 4,372,923 216

BOUITIES - T AL 200,217,248 99.03

TOTAL VALUE OF INVESTMENTS IN TRANSFERABLE
SECURITIES [Cost: USD 1462,720,082) ... 200,217,248 99.03

TOTAL VALUE OF INVESTMENTS oo 200,217,248 99.03
OTHER MET LIABILITIES 12,853,224) 11.41]

TOTALVALUE OF SUB-FUND oot 202,185,710 100.00

Abbreviations Used:

ADR American Depositary Receipt

% of
Analysis of gross assets gross assets

Transferable securities admitted to an official stock eXChange lSHNG ..o s 9736
g ol T = =TT OSSO
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@)
(2020 3 23 ) (2020 9 23 )

611,464,715 411,545,559
15,859,648, 622 16,957,430,477
1,111,164,000 1,111,256,000
1,067,346,746 1,044,185,970
2,013,623,000 1,515,656,000
788,695,100 793,461,900
18,418,209 17,437,431
2,148,200 1,914,236
21,472,508,592 21,852,887,573
21,472,508,592 21,852,887,573

200,774,000

77,000,000
837 563
277,774,837 563
277,774,837 563
15,597,783,129 16,090,952,718
5,596,950, 626 5,761,934,292
21,194,733,755 21,852,887,010
21,194,733,755 21,852,887,010
21,472,508,592 21,852,887,573

() 3 30 3 29
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@

&)

(2020 3 23 )

(2020 9 23 )

30

50

70

VA

306G

406G

17,901,618,310
854,790,045
3,158,625,226

173,733,556

948,471,835

1,214,623,074

339,157,864

292,402,109

10,278,556,986

2,293,405,828

57,431,877

15,597,783,129
15,597,783,129

15,597,783,129
2,379,924,250
1,886,754,661

89,314,532

858,732,296

1,236,098,789

363,055,442

296,184,325

10,737,792,118

2,447,782,022

61,993,194

16,090,952,718
16,090,952,718
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( )
2020 3 23 (2020 9 23 )
250,437,168 68,189,501
4,302,000 878,000
4,240,651 1,375,224
22,661,000 4,729,000
4,135,900 2,453,500
285,776,719 61,504,225
)
1
(2020 3 23 ) (2020 9 23 )
1.3588 1.3581
Qa (13,588 ) (13,581 )
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®

1 2020 9 23

€Y)

2
406 2 0.1000% 11/01/2021 100,000,000 100,293,000
136 5 0.1000% 06/20/2023 100,000,000 100,700,000
139 5 0.1000% 03/20/2024 100,000,000 100,893,000
140 5 0.1000% 06/20/2024 100,000,000 100,958,000
141 5 0.1000% 09/20/2024 200,000,000 202,046,000
142 5 0.1000% 12/20/2024 300,000,000 303,261,000
143 5 0.1000% 03/20/2025 200,000,000 202,212,000
144 5 0.1000% 06/20/2025 900,000,000 909,864,000
8 40 1.4000% 03/20/2055 50,000,000 62,500,500
11 40 0.8000% 03/20/2058 100,000,000 106,609,000
12 40 0.5000% 03/20/2059 200,000,000 192,842,000
13 40 0.5000% 03/20/2060 100,000,000 96,346,000
329 10 0.8000% 06/20/2023 100,000,000 102,610,000
332 10 0.6000% 12/20/2023 100,000,000 102,440,000
334 10 0.6000% 06/20/2024 100,000,000 102,818,000
336 10 0.5000% 12/20/2024 200,000,000 205,588,000
338 10 0.4000% 03/20/2025 200,000,000 204,920,000
340 10 0.4000% 09/20/2025 400,000,000 410,644,000
341 10 0.3000% 12/20/2025 100,100,000 102,369,267
343 10 0.1000% 06/20/2026 400,000,000 405,316,000
347 10 0.1000% 06/20/2027 200,000,000 202,988,000
348 10 0.1000% 09/20/2027 500,000,000 507,570,000
350 10 0.1000% 03/20/2028 200,000,000 203,092,000
351 10 0.1000% 06/20/2028 300,000,000 304,557,000
353 10 0.1000% 12/20/2028 300,000,000 304,224,000
354 10 0.1000% 03/20/2029 300,000,000 303,963,000
355 10 0.1000% 06/20/2029 200,000,000 202,542,000
357 10 0.1000% 12/20/2029 300,000,000 303,330,000
358 10 0.1000% 03/20/2030 400,000,000 404,176,000
359 10 0.1000% 06/20/2030 600,000,000 605,544,000
26 30 2.4000% 03/20/2037 100,000,000 133,827,000
29 30 2.4000% 09/20/2038 100,000,000 135,726,000
31 30 2.2000% 09/20/2039 200,000,000 267,068,000
32 30 2.3000% 03/20/2040 100,000,000 135,941,000
33 30 2.0000% 09/20/2040 100,000,000 130,825,000
34 30 2.2000% 03/20/2041 100,000,000 135,232,000
37 30 1.9000% 09/20/2042 100,000,000 130,580,000
41 30 1.7000% 12/20/2043 100,000,000 127,369,000
45 30 1.5000% 12/20/2044 200,000,000 246,702,000
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61 30 0.7000% 12/20/2048 400,000,000 414,664,000
62 30 0.5000% 03/20/2049 100,000,000 98,405,000
64 30 0.4000% 09/20/2049 400,000,000 382,132,000
66 30 0.4000% 03/20/2050 200,000,000 190,456,000
67 30 0.6000% 06/20/2050 300,000,000 301,137,000
50 20 1.9000% 03/22/2021 77,000,000 77,776,160
65 20 1.9000% 12/20/2023 110,000,000 117,338,100
82 20 2.1000% 09/20/2025 200,000,000 222,340,000
97 20 2.2000% 09/20/2027 100,000,000 116,269,000
99 20 2.1000% 12/20/2027 100,000,000 116,082,000
103 20 2.3000% 06/20/2028 200,000,000 237,242,000
108 20 1.9000% 12/20/2028 100,000,000 116,275,000
110 20 2.1000% 03/20/2029 100,000,000 118,370,000
111 20 2.2000% 06/20/2029 100,000,000 119,691,000
114 20 2.1000% 12/20/2029 100,000,000 119,621,000
116 20 2.2000% 03/20/2030 200,000,000 241,962,000
123 20 2.1000% 12/20/2030 100,000,000 121,128,000
127 20 1.9000% 03/20/2031 100,000,000 119,420,000
133 20 1.8000% 12/20/2031 100,000,000 119,224,000
135 20 1.7000% 03/20/2032 200,000,000 236,736,000
136 20 1.6000% 03/20/2032 100,000,000 117,231,000
137 20 1.7000% 06/20/2032 200,000,000 237,260,000
138 20 1.5000% 06/20/2032 100,000,000 116,308,000
142 20 1.8000% 12/20/2032 200,000,000 240,670,000
148 20 1.5000% 03/20/2034 300,000,000 352,830,000
151 20 1.2000% 12/20/2034 300,000,000 341,766,000
155 20 1.0000% 12/20/2035 200,000,000 222,508,000
157 20 0.2000% 06/20/2036 100,000,000 98,943,000
158 20 0.5000% 09/20/2036 200,000,000 206,892,000
159 20 0.6000% 12/20/2036 400,000,000 419,552,000
165 20 0.5000% 06/20/2038 200,000,000 205,524,000
167 20 0.5000% 12/20/2038 200,000,000 204,966,000
168 20 0.4000% 03/20/2039 200,000,000 201,212,000
169 20 0.3000% 06/20/2039 100,000,000 98,773,000
171 20 0.3000% 12/20/2039 100,000,000 98,565,000
172 20 0.4000% 03/20/2040 600,000,000 601,626,000
173 20 0.4000% 06/20/2040 600,000,000 601,098,000
17 10 0.1000% 09/10/2023 100,000,000 104,952,450
15,937,100,000| 16,957,430,477

28 13 10 0.1300% 11/30/2026 100,000,000 100,562,000
28 6 0.1300% 11/30/2026 300,000,000 301,686,000
27 4 0.4860% 10/17/2025 400,000,000 409,044,000
28 3 5 0.0010% 07/29/2021 300,000,000 299,964,000
1,100,000,000| 1,111,256,000
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57

89

19

57

29

109

497

21

MBS

[N

[N
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[

.4700%

.4400%

.9500%

.2750%

.0010%

.3100%

2300%

.3670%

9400%

.8100%

1000%

.0020%

.3320%

11/10/2046

02/10/2047

10/10/2049

02/18/2026

11/19/2021

02/12/2026

11/26/2027

02/28/2023

06/26/2024

12/18/2024

07/22/2021

06/20/2025

06/18/2021
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150,800,000
158,932,000
106,984,000
100,000,000
100,000,000
200,000,000

200,000,000

159,733,392
168,173,895
111,237,683
100,967,000

99,990,000
202,304,000

201,780,000

1,016,716,000

1,044,185,970

300,000,000
100,000,000
300,000,000
200,000,000
300,000,000

300,000,000

297,156,000
101,457,000
302,931,000
199,922,000
311,292,000

302,898,000

1,500,000,000

1,515,656,000

701,000,000

793,461,900

701,000,000

793,461,900

21,421,990,347

21,421,990,347

(

)
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114,418,584 56,800,782
306,730,533 57,298,983

8,851,064,463 8,797,685,281
694,972
60,276,008 54,530,758
666,020 1,692,034
9,333,850, 580 8,968,007,838
9,333,850, 580 8,968,007,838
174,614,201
70,000,000
420 78
244,614,621 78
244,614,621 78
4,117,491,014 3,932,464,782
4,971,744,945 5,035,542,978
9,089,235,959 8,968,007,760
9,089,235,959 8,968,007,760
9,333,850, 580 8,968,007,838

(

)

30 3 29
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30
50
70

6

306G

406G

4,617,207,593
268,806,853
768,523,432

56,547,887

143,035,711

234,043,017

60,868,226

299,908,888

2,598,265,844

724,821,441

4,117,491,014
4,117,491,014

4,117,491,014
393,019,197
578,045,429

43,100,726

108,236,354

194,637,300

46,533,053

291,841,471

2,528,286,108

719,829,770

3,932,464,782
3,932,464,782
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483,836,994 87,183,207

483,836,994 87,183,207

2020 3 23
1

87,705,808 88,224,966| 519,158
87,287,853 87,463,667| 175,814
174,993,661 175,688,633| 694,972

2020 9 23
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2.2075 2.2805
Qa (22,075 ) (22,805 )
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US TREASURY N/B 2.0000% 02/15/2022 2,280,000.00 2,338,870.30
US TREASURY N/B 2.0000% 11/30/2022 800,000.00 832,562.49
US TREASURY N/B 2.1250% 12/31/2022 800,000.00 836,031.24
US TREASURY N/B 2.3750% 01/31/2023 500,000.00 526,367.19
US TREASURY N/B 2.0000% 02/15/2023 700,000.00 731,226.56
US TREASURY N/B 1.7500% 05/15/2023 1,000,000.00 1,042,500.00
US TREASURY N/B 1.3750% 06/30/2023 800,000.00 827,343.75
US TREASURY N/B 2.7500% 02/15/2024 800,000.00 870,000.00
US TREASURY N/B 2.5000% 05/15/2024 1,850,000.00 2,005,154.30
US TREASURY N/B 2.3750% 08/15/2024 1,000,000.00 1,084,414.06
US TREASURY N/B 1.5000% 11/30/2024 740,000.00 779,630.47
US TREASURY N/B 2.5000% 01/31/2025 700,000.00 768,960.93
US TREASURY N/B 2.0000% 02/15/2025 1,050,000.00 1,131,005.86
US TREASURY N/B 2.1250% 05/15/2025 1,700,000.00 1,847,023.44
US TREASURY N/B 2.0000% 08/15/2025 2,000,000.00 2,168,281.24
US TREASURY N/B 1.6250% 05/15/2026 1,400,000.00 1,501,281.25
US TREASURY N/B 1.5000% 08/15/2026 1,500,000.00 1,600,664.07
US TREASURY N/B 2.2500% 02/15/2027 750,000.00 837,890.62
US TREASURY N/B 2.2500% 11/15/2027 600,000.00 675,585.93
US TREASURY N/B 2.8750% 05/15/2028 600,000.00 707,156.25
US TREASURY N/B 5.2500% 02/15/2029 1,100,000.00 1,526,679.68
US TREASURY N/B 2.6250% 02/15/2029 700,000.00 819,246.09
US TREASURY N/B 1.5000% 02/15/2030 1,100,000.00 1,188,859.37
US TREASURY N/B 0.6250% 05/15/2030 450,000.00 449,296.87
US TREASURY N/B 5.3750% 02/15/2031 500,000.00 738,613.28
US TREASURY N/B 4.3750% 02/15/2038 800,000.00 1,235,812.49
US TREASURY N/B 4.3750% 05/15/2041 1,400,000.00 2,227,421.86
US TREASURY N/B 3.1250% 05/15/2048 750,000.00 1,051,875.00
US TREASURY N/B 3.3750% 11/15/2048 350,000.00 514,021.48
US TREASURY N/B 2.8750% 05/15/2049 300,000.00 405,562.50
US TREASURY N/B 2.2500% 08/15/2049 400,000.00 480,640.62
29,420,000.00 33,749,979.19
(3,548,472,812)
33,749,979.19
(3,548,472,812)
CANADIAN GOVERNMENT 1.5000% 06/01/2023 1,750,000.00 1,807,925.00
CANADIAN GOVERNMENT 1.2500% 03/01/2025 800,000.00 832,704.00
CANADIAN GOVERNMENT 3.5000% 12/01/2045 330,000.00 510,490.20
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2,880,000.00 3,151,119.20
(248,906,905)

3,151,119.20

(248,906, 905)

MEXICAN BONOS DESARR FIX 10.0000% 11/20/2036 3,800,000.00 5,157,588.00
MEXICAN FIXED RATE BONDS 10.0000% 12/05/2024 6,500,000.00 7,760,415.00
MEXICAN FIXED RATE BONDS 5.7500% 03/05/2026 6,700,000.00 6,899,660.00
MEXICAN FIXED RATE BONDS 8.5000% 05/31/2029 5,000,000.00 5,961,250.00
22,000,000.00|  25,778,913.00

(124,769,938)

25,778,913.00

(124,769,938)

BELGIUM KINGDOM 2.2500% 06/22/2023 1,100,000.00 1,189,413.50
BELGIUM KINGDOM 1.0000% 06/22/2031 700,000.00 792,905.19
BONOS Y OBLIG DEL ESTADO 0.4000% 04/30/2022 700,000.00 710,354.40
BONOS Y OBLIG DEL ESTADO 4.4000% 10/31/2023 800,000.00 921,381.60
BONOS Y OBLIG DEL ESTADO 1.3000% 10/31/2026 750,000.00 818,813.25
BONOS Y OBLIG DEL ESTADO 1.4000% 04/30/2028 1,400,000.00 1,551,384.80
BONOS Y OBLIG DEL ESTADO 1.4500% 04/30/2029 680,000.00 759,572.24
BONOS Y OBLIG DEL ESTADO 5.1500% 10/31/2044 680,000.00 1,310,465.40
BUNDESREPUB.DEUTSCHLAND ~ 0.5000% 02/15/2026 700,000.00 747,254.20
BUNDESREPUB.DEUTSCHLAND ~ 0.2500% 02/15/2027 300,000.00 318,604.20
BUNDESREPUB.DEUTSCHLAND ~ 4.7500% 07/04/2034 800,000.00 1,387,672.00
BUNDESREPUB.DEUTSCHLAND ~ 4.0000% 01/04/2037 700,000.00 1,208,309.90
BUONI POLIENNALI DEL TES 0.9000% 08/01/2022 1,200,000.00 1,225,320.00
BUONI POLIENNALI DEL TES 0.3500% 02/01/2025 400,000.00 403,521.60
BUONI POLIENNALI DEL TES 1.5000% 06/01/2025 1,000,000.00 1,059,689.26
BUONI POLIENNALI DEL TES 2.0000% 12/01/2025 400,000.00 435,423.20
BUONI POLIENNALI DEL TES 1.2500% 12/01/2026 510,000.00 535,747.35
BUONI POLIENNALI DEL TES 6.5000% 11/01/2027 600,000.00 846,441.00
BUONI POLIENNALI DEL TES 2.0000% 02/01/2028 400,000.00 441,010.00
BUONI POLIENNALI DEL TES 3.0000% 08/01/2029 270,000.00 323,012.61
BUONI POLIENNALI DEL TES 5.2500% 11/01/2029 550,000.00 768,644.80
BUONI POLIENNALI DEL TES 5.7500% 02/01/2033 1,000,000.00 1,542,706.00
BUONI POLIENNALI DEL TES 2.7000% 03/01/2047 400,000.00 484,880.22
BUONI POLIENNALI DEL TES 3.8500% 09/01/2049 200,000.00 294,635.80
FRANCE (GOVT OF) 2.0000% 05/25/2048 1,300,000.00 1,865,524.70
FRANCE GOVERNMENT 1.7500% 05/25/2023 1,200,000.00 1,278,219.60
FRANCE GOVERNMENT 3.5000% 04/25/2026 1,300,000.00 1,601,627.30
FRANCE GOVERNMENT 0.5000% 05/25/2026 1,600,000.00 1,697,712.00
FRANCE GOVERNMENT 4.5000% 04/25/2041 550,000.00 1,033,561.10
FRANCE GOVERNMENT 1.7500% 05/25/2066 200,000.00 299,606.40
IRISH GOVERNMENT 3.4000% 03/18/2024 600,000.00 684,403.80
NETHERLANDS GOVERNMENT ~ 0.5000% 07/15/2026 900,000.00 959, 646.60
REPUBLIC OF AUSTRIA 4.1500% 03/15/2037 905,000.00 1,541,110.92
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UK TREASURY

UK TREASURY

UK TREASURY

UK TREASURY

UK TREASURY

UK TREASURY

UK TREASURY

UK TREASURY

UK TREASURY

POLAND GOVERNMENT

AUSTRALIAN GOVERNMENT

AUSTRALIAN GOVERNMENT

AUSTRALIAN GOVERNMENT

AUSTRALIAN GOVERNMENT

AUSTRALIAN GOVERNMENT

AUSTRALIAN GOVERNMENT

AUSTRALIAN GOVERNMENT

SINGAPORE GOVERNMENT

4.2500% 12/07/2040

4.0000% 03/07/2022

o

.6250% 06/07/2025

4.2500% 12/07/2027

iy

.6250% 10/22/2028

4.2500% 06/07/2032

w

.2500% 01/22/2044

=

.5000% 07/22/2047

w

.7500% 07/22/2052

iy

.7500% 07/22/2057

2.7500% 04/25/2028

2.7500% 04/21/2024

3.2500% 04/21/2025

2.7500% 11/21/2027

2.2500% 05/21/2028

2.7500% 11/21/2028

3.2500% 06/21/2039

1.7500% 06/21/2051

2.7500% 03/01/2046
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24,795,000.00|  31,038,574.94
(3,812,778,545)

31,038,574.94

(3,812,778,545)

150,000.00 251,818.62
740,000.00 783,798.89
300,000.00 309,981.00
350,000.00 456,432.90
300,000.00 337,473.00
500,000.00 725,803.00
250,000.00 385,269.20
400,000.00 474,040.80
150,000.00 279,196.50
500,000.00 669,013.40
3,640,000.00 4,672,827.31
(625,130,837)

4,672,827.31

(625,130,837)

1,100,000.00 1,227,210.00
1,100,000.00 1,227,210.00
(33,613,281)

1,227,210.00

(33,613,281)

500,000.00 544,426.29
400,000.00 452,699.89
1,100,000.00 1,264,506.23
700,000.00 782,680.59
300,000.00 348,279.35
550,000.00 712,412.16
600,000.00 596,989.01
4,150,000.00 4,701,993.52
(353,072,693)

4,701,993.52

(353,072,693)

500,000.00 662,250.00
500,000.00 662,250.00

(50,940, 270)

662,250.00

(50,940, 270)

8,797,685,281

(8,797,685,281)
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31 100.0 40.3
3 100.0 2.8
4 100.0 1.4

33 100.0 43.4

10 100.0 7.1
1 100.0 0.4
7 100.0 4.0
1 100.0 0.6

103/186



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@)
(2020 3 23 ) (2020 9 23 )

135,273,429 69,616,571
8,391,679 7,069,308
1,950,136,231 2,331,806,969

24,069,505
30,670,385 27,958,152
9,786,540 4,301,572
2,158,327,769 2,440,752,572
2,158,327,769 2,440,752,572
57,532,608
11 9
11 57,532,617
11 57,532,617
1,039,605,370 957,295,783
1,118,722,388 1,425,924,172
2,158,327,758 2,383,219,955
2,158,327,758 2,383,219,955
2,158,327,769 2,440,752,572

() 3 21 9 20 9 21 20
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(2020 3 23 ) (2020 9 23 )

1. 1,178,931,073 1,039,605,370

24,629,294

139,325,703 106,938,881

849,744,688 757,902,917

189,860,682 176,516,114

22,876,752

1,039,605,370 957,295,783

2. 1,039,605,370 957,295,783
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3.
4.
1
( )
(2020 3 23 ) (2020 9 23 )
523,975,976 199,898,828
5,098,318
529,074,294 199,898,828
)
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108/186



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

®
1 2020 9 23
€Y)
O)
ABU DHABI GOVT INT L 3.1250% 10/11/2027 400,000.00 444,988.00
ABU DHABI GOVT INT"L 2.5000% 04/16/2025 200,000.00 213,079.20
ABU DHABI GOVT INT"L 3.8750% 04/16/2050 200,000.00 245,014.00
ARAB REPUBLIC OF EGYPT  7.6003% 03/01/2029 350,000.00 367,230.85
ARAB REPUBLIC OF EGYPT  6.8750% 04/30/2040 250,000.00 237,341.75
ARAB REPUBLIC OF EGYPT  8.5000% 01/31/2047 379,000.00 373,432.49
FED REPUBLIC OF BRAZIL  2.8750% 06/06/2025 400,000.00 405,000.00
FED REPUBLIC OF BRAZIL  5.0000% 01/27/2045 250,000.00 256,875.00
GOVERNMENT OF JAMAICA 7.8750% 07/28/2045 200,000.00 256,000.00
ISLAMIC REP OF PAKISTAN 6.8750% 12/05/2027 400,000.00 413,168.00
IVORY COAST 6.3750% 03/03/2028 200,000.00 204,844.00
IVORY COAST-PDI 6.1250% 06/15/2033 290,000.00 281,978.60
KINGDOM OF JORDAN 5.7500% 01/31/2027 200,000.00 204,586.39
KINGDOM OF JORDAN 5.8500% 07/07/2030 345,000.00 344,133.00
KINGDOM OF JORDAN 7.3750% 10/10/2047 200,000.00 204,874.99
OMAN GOV INTERNTL BOND  5.3750% 03/08/2027 300,000.00 283,165.50
REPUBLIC OF ANGOLA 9.5000% 11/12/2025 220,000.00 193,659.84
REPUBLIC OF ANGOLA 9.1250% 11/26/2049 260,000.00 200,367.96
REPUBLIC OF BELARUS 6.8750% 02/28/2023 500,000.00 491,722.50
REPUBLIC OF BELARUS 5.8750% 02/24/2026 400,000.00 379,164.00
REPUBLIC OF CHILE 2.4500% 01/31/2031 270,000.00 282,825.00
REPUBLIC OF CHILE 3.5000% 01/25/2050 200,000.00 227,002.00
REPUBLIC OF COLOMBIA 4.5000% 03/15/2029 400,000.00 450,404.00
REPUBLIC OF COLOMBIA 3.1250% 04/15/2031 200,000.00 204,702.00
REPUBLIC OF COLOMBIA 5.0000% 06/15/2045 200,000.00 235,500.00
REPUBLIC OF COSTA RICA  6.1250% 02/19/2031 700,000.00 663,257.00
REPUBLIC OF COTE DIVOIRE 5.7500% 12/31/2032 647,400.00 618,927.34
REPUBLIC OF CROATIA 6.3750% 03/24/2021 200,000.00 205,939.20
REPUBLIC OF DOMINICAN 5.8750% 01/30/2060 250,000.00 228,752.50
REPUBLIC OF EL SALVADOR 6.3750% 01/18/2027 230,000.00 207,000.00
REPUBLIC OF EL SALVADOR 7.6500% 06/15/2035 200,000.00 181,750.00
REPUBLIC OF EL SALVADOR 9.5000% 07/15/2052 370,000.00 365,005.00
REPUBLIC OF GEORGIA 6.8750% 04/12/2021 200,000.00 204,465.00
REPUBLIC OF GHANA 8.6270% 06/16/2049 260,000.00 223,837.90
REPUBLIC OF GUATEMALA 4_3750% 06/05/2027 300,000.00 322,170.00
REPUBLIC OF INDONESIA 7.7500% 01/17/2038 170,000.00 263,214.35
REPUBLIC OF KAZAKHSTAN  6.5000% 07/21/2045 200,000.00 315,593.00
REPUBLIC OF KENYA 6.8750% 06/24/2024 500,000.00 516,766.00
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REPUBLIC
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OF
OF
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KENYA
PAKISTAN
PANAMA
PANAMA
PARAGUAY
PHILIPPINES
SOUTH AFRICA
SOUTH AFRICA
SRI LANKA
SRI LANKA
TURKEY
TURKEY
URUGUAY

REPUBLICA ORIENT URUGUAY

ROMANTA
ROMANTA

RUSSIAN FEDERATION
RUSSIAN FEDERATION

SAUDI INTERNATIONAL BOND
SAUDI INTERNATIONAL BOND
SAUDI INTERNATIONAL BOND
STATE OF QATAR

STATE OF QATAR

STATE OF QATAR

STATE OF QATAR

UKRAINE GOVERNMENT
UKRAINE GOVERNMENT
UKRAINE GOVERNMENT
UKRAINE GOVERNMENT
UNITED MEXICAN STATES
UNITED MEXICAN STATES
UNITED MEXICAN STATES
UNITED MEXICAN STATES
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.0000%
.2500%
.7000%
.8700%
.9500%
.9500%
.3000%
.3750%
.7500%
.5500%
.8750%
.7500%
.3750%
-9750%
.0000%
.0000%
-3750%
-2500%
.2500%
.6250%
.5000%
.4000%
. 7500%
.8170%
.4000%
.7500%
. 7500%
.7500%
.2530%
. 7500%
. 7500%
-5000%
-0000%

05/22/2027
04/15/2024
01/26/2036
07/23/2060
04/28/2031
05/05/2045
10/12/2028
07/24/2044
04/18/2023
03/28/2030
03/17/2036
05/11/2047
01/23/2031
04/20/2055
02/14/2031
02/14/2051
03/21/2029
06/23/2047
10/22/2030
10/04/2047
04/22/2060
04/16/2025
04/16/2030
03/14/2049
04/16/2050
09/01/2023
09/01/2024
11/01/2028
03/15/2033
01/11/2028
03/08/2044
01/31/2050
04/27/2051
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240,000.00 241,020.00
250,000.00 271,896.25
80,000.00 116,600.80
200,000.00 230,000.00
200,000.00 233,500.00
290,000.00 304,241.33
250,000.00 237,440.00
200,000.00 173,728.00
400,000.00 321,988.84
880,000.00 662,324.07
300,000.00 277,020.00
400,000.00 308,424.00
88,235.00 105,000.53
330,000.00 436,015.80
350,000.00 357,485.10
340,000.00 348,995.04
600,000.00 689,517.00
200,000.00 265,626.60
600,000.00 649,896.00
200,000.00 244,220.00
200,000.00 248,596.40
225,000.00 246,711.37
600,000.00 693,271.20
200,000.00 270,784.00
225,000.00 291,010.05
330,000.00 344,531.88
310,000.00 321,078.78
200,000.00 223,290.00
200,000.00 191,000.00
300,000.00 320,613.00
350,000.00 381,500.00
220,000.00 231,552.20
200,000.00 221,500.00
21,399,635.00 22,178,114.60

(2,331,806,969)

22,178,114.

60

(2,331,806,969)

2,331,806,969

(2,331,806,969)

(

).
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156,939,657 20,832,551
226,275,577 277,753,361

7,854,027,608 8,988,803,965
323,892,638
459,129
20,426,780 7,490,340
8,582,021,389 9,294,880,217
8,582,021,389 9,294,880,217
14,493,555
309 380
309 14,493,935
309 14,493,935
4,873,084,735 3,671,767,609
3,708,936,345 5,608,618,673
8,582,021,080 9,280,386, 282
8,582,021,080 9,280,386, 282
8,582,021,389 9,294,880,217

(

)

30 3 29
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(2020 3 23 ) (2020 9 23 )
4,561,727,900 4,873,084,735
1,183,268,180 877,435,626
871,911,345 2,078,752,752
53,496,450 82,725,333
30
133,670,245 92,443,161
50
438,926,741 334,529,212
70
246,419,181 202,340,618
6 283,185,688 221,967,426
306 3,083,139, 420 2,256,097,873
406 634,247,010 481,663,986
4,873,084,735 3,671,767,609

4,873,084,735

3,671,767,609
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(2020 3 23 ) (2020 9 23 )
1.
2. @ )
@ )
©) 3)
3.
4.
1
( )
2020 3 23 (2020 9 23 )
1,916,069, 384 2,119,010,343
84,588,467
2,000,657,851 2,119,010,343
()
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1.7611 2.5275
Qa (17,611 ) (25,275 )

117/186



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

€))
1 2020 9 23
(€9)
BOEING CO 8,936 156.80|  1,401,164.80
HONEYWELL INTERNATIONAL INC 18,629 162.68|  3,030,565.72
HUBBELL INC 7,121 135.76 966,746.96
OTIS WORLDWIDE CORP 39,841 60.99|  2,429,902.59
ROCKWELL AUTOMATION INC 6,275 214.09|  1,343,414.75
ROPER TECHNOLOGIES INC 4,260 392.73|  1,673,029.80
UNION PACIFIC CORP 12,632 197.32|  2,492,546.24
ARAMARK 92,718 26.22|  2,431,065.96
COMCAST CORP-CL A 57,494 46.19|  2,655,647.86
LOWE™S COMPANIES INC 14,159 161.55|  2,287,386.45
KELLOGG CO 29,364 62.67| 1,840,241.88
PROCTER & GAMBLE CO 7,753 137.96|  1,069,603.88
CENTENE CORP 33,812 54.34  1,837,344.08
MEDTRONIC PLC 23,655 104.35  2,468,399.25
CHARLES RIVER LABORATORIES 8,122 217.33|  1,765,154.26
ELANCO ANIMAL HEALTH INC 108,567 27.05| 2,936,737.35
HUNTINGTON BANCSHARES INC 229,028 8.89|  2,036,058.92
JPMORGAN CHASE & CO 14,016 94.27|  1,321,288.32
GOLDMAN SACHS GROUP INC 10,429 191.62|  1,998,404.98
LPL FINANCIAL HOLDINGS INC 31,675 76.34|  2,418,069.50
ACTIVISION BLIZZARD INC 12,159 82.65|  1,004,941.35
ADOBE SYS INC 5,032 486.78|  2,449,476.96
ALPHABET INC-CL A 2,619| 1,459.82  3,823,268.58
BROADRIDGE FINANCIAL SOLUTIONS INC | 20,965 132.04|  2,768,218.60
FACEBOOK INC A 6,763 254.75|  1,722,874.25
MICROSOFT CORP 16,858 207.42|  3,496,686.36
PTC INC 30,688 85.85|  2,634,564.80
SALESFORECE.COM INC 4,353 247.78|  1,078,586.34
SYNOPSYS INC 8,204 204.80|  1,680,179.20
APPLE INC 25,552 111.81|  2,856,969.12
MOTOROLA SOLUTIONS INC 14,354 157.27|  2,257,453.58
TE CONNECTIVITY LTD 31,347 96.33|  3,019,656.51
NVIDIA CORP 3,498 505.51  1,768,273.98
940,878 70,963,923.18
(7.461,146,883)
KINAXIS INC 5,988 187.49|  1,122,690.12
5,988 1,122,690.12
(88,681,292)
ENAGAS SA 47,043 19.32 908,870.76
DANONE 36,680 54.96|  2,015,932.80
KERRY GROUP PLC-A 3,710 111.90 415,149.00
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SANOFI 13,109 84.76| 1,111,118.84
100,542 4,451,071.40
(546,769,610)
RI0 TINTO PLC 14,794 47.72 706,043.65
WEIR GROUP PLC/THE 177,991 12.25|  2,181,279.70
COATS GROUP PLC 1,089,516 0.52 575,264.44
SSP GROUP PLC 81,856 1.80 147,913.79
ASTRAZENECA PLC 20,474 85.80|  1,756,669.20
1,384,631 5,367,170.78
(718,020,106)
TRELLEBORG AB-B SHS 93,420 158.55| 14,811,741.00
93,420 14,811,741.00
(174,186,074)
8,988,803,965
(8,988,803,965)
)
)1.
2.
3.
33 100.0 83.0
1 100.0 1.0
4 100.0 6.1
5 100.0 8.0
1 100.0 1.9
2
3
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(2020 3 23 ) (2020 9 23 )
11,953,153 310,634
6,201,978 2,259,617
654,294,578 734,398,694
672,449,709 736,968,945
672,449,709 736,968,945
8 3
8 3
1,880,454,866 1,816,906,964
1,208,005, 165 1,079,938,022
672,449,701 736,968,942
672,449,701 736,968,942
672,449,709 736,968,945
() 3 30 3 29
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(2020 3 23 ) (2020 9 23 )

1. 1,980,846,467 1,880,454,866
28,970,858 23,811,234

129,362,459 87,359,136

211,758,245 201,459,078

352,230,479 336,233,188

VA

1,316,466,142 1,279,214,698

1,880,454,866 1,816,906,964

1,880,454,866 1,816,906,964

1,208,005, 165

1,079,938,022
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(2020 3 23 ) (2020 9 23 )
€Y) o
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® ®
1
( )
2020 3 23 2020 9 23
175,475,713 67,891,001
175,475,713 67,891,001

(

)
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1
(2020 3 23 ) (2020 9 23 )
1 0.3576 0.4056
Q ) (3,576 ) (4,056 )
€))
1 2020 9 23
(€H)
&)
K420 SG 0.0000% 10/20/2020 3,000,000.00 3,403,800.00
K708 UBS 0.0000% 01/08/2021 3,300,000.00 3,581,160.00
6,300,000.00 6,984,960.00
(734,398,694)
6,984,960.00
(734,398,694)
734,398,694
(734,398,694)
( )1l
2 100.0 100.0
2
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@)

(2020 3 23 ) (2020 9 23 )
324,594,537 342,792,732
123,558,513 28,331,480

1,539,472,952 3,030,841,891
22,424,047,262 37,765,621,540
91,586,847 115,117,790
24,503,260,111 41,282,705,433
24,503,260,111 41,282,705,433
7,000
77,087,996
169 38
77,095,165 38
77,095,165 38
22,431,884,779 28,853,337,638
1,994,280, 167 12,429,367,757
24,426,164,946 41,282,705,395
24,426,164,946 41,282,705,395
24,503,260,111 41,282,705,433

() 12 16 12 15
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(2020 3 23 ) (2020 9 23 )
11,510,931,832 22,431,884,779
11,541,651,065 7,698,270,445

620,698,118 1,276,817,586
52,282,466 47,293,207
21,359,202,825 25,406,829,740
537,006,130 1,240,118,274
483,393,358 2,159,096,417
22,431,884,779 28,853,337,638

22,431,884,779

28,853,337,638
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( )
(2020 3 23 ) (2020 9 23 )

213,095,806 521,541,146

5,082,259,217 2,569,128,903

5,295,355,023 3,090,670,049
)

2020 3 23
1

110,797,000 110,790,000 7,000

110,797,000 110,790,000 7,000
)

2020 9 23
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1.0889 1.4308
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€))
1 2020 9 23

(€9)
GDS HOLDINGS LTD-ADR 66,000 79.17 5,225,220.00
NEXTERA ENERGY INC 15,250 278.06 4,240,415.00
81,250 9,465,635.00
(995,216,863)
CELLNEX TELECOM SAU 137,500 51.80 7,122,500.00
INFRASTRUTTURE WIRELESS ITAL 720,000 9.11 6,559,200.00
857,500 13,681,700.00
(1,680,660,028)
ORSTED A/S 25,000 860.00 21,500,000.00
25,000 21,500,000.00
(354,965,000)
3,030,841,891
(3,030,841,891)

&)
SOSiLA 3,450 469,545,000
585 224,932,500
GLP 1,200 197,640,000
1,200 418,200,000
3,497 606,729,500
1,270 655,320,000
11,202  2,572,367,000
2,572,367,000
ALEXANDRIA REAL ESTATE EQUITIES INC 92,500|  14,721,375.00
AMERICAN TOWER CORP 115,000  27,823,100.00
AMERICOLD REALTY TRUST 338,000 11,917,880.00
BOSTON PROPERTIES INC 99,000 7,969,500.00
CORESITE REALTY CORP 20,000 2,360,400.00
CORPORATE OFFICE PROPERTIES 202,500 4,600,800.00
CROWN CASTLE INTL CORP 101,000  16,157,980.00
CYRUSONE INC 250,000|  18,010,000.00
DIGITAL REALTY TRUST INC 160,000  22,945,600.00
DUKE REALTY CORP 250,000 9,162,500.00
EQUINIX INC 45,250  33,937,500.00
HEALTHPEAK PROPERTIES, INC. 251,000 6,676,600.00
HUDSON PACIFIC PROPERTIES INC 199,750 4,428,457.50
IRON MOUNTAIN INC 115,500 3,140,445.00
JBG SMITH PROPERTIES 255,500 6,701,765.00
KILROY REALTY CORP 126,500 6,752,570.00
PROLOGIS INC 292,500  29,013,075.00

133/186



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

QTS REALTY TRUST INC-CL A 55,500 3,477,075.00
REXFORD INDUSTRIAL REALTY INC 145,500 6,562,050.00
SBA COMMUNICATIONS CORP 78,000 24,429,600.00
TERRENO REALTY CORP 58,750 3,170,737.50

3,251,750 263,959,010.00
(27,752,650,311)

263,959,010.00
(27,752,650,311)

ALLIED PROPERTIES REAL ESTAT 72,500 2,610,000.00
GRANITE REAL ESTATE INVESTME 88,500 6,879,105.00
SUMMIT INDUSTRIAL INCOME REI 445,000 5,522,450.00
606,000  15,011,555.00

(1,185,762,729)

15,011,555.00

(1,185,762,729)

HIBERNIA REIT PLC 4,165,156 4,406,735.04
WAREHOUSES DE PAUW SCA 220,000 6,591,200.00

4,385,156 10,997,935.04

(1,350,986,340)

10,997,935.04

(1,350,986,340)

LONDONMETRIC PROPERTY PLC 1,097,593 2,443,242.01
SEGRO PLC 1,075,000 10,210,350.00
TRITAX BIG BOX REIT PLC 1,665,000 2,515,815.00

3,837,593 15,169,407.01

(2,029,363, 269)

15,169,407.01

(2,029,363, 269)

DEXUS 780,000 6,684,600.00
GOODMAN GROUP 820,000|  14,776,400.00

1,600,000 21,461,000.00

(1,611,506,490)

21,461,000.00
(1,611,506,490)
ASCENDAS REAL ESTATE INVESTMENT TRUST |2,052,889 6,610,302.58

KEPPEL DC REIT 1,570,000 4,772,800.00
MAPLETREE INDUSTRIAL TRUST 850,091 2,754,294.84
MAPLETREE LOGISTICS TRUST 1,135,358 2,282,069.58
5,608,338  16,419,467.00
(1,262,985,401)

16,419,467.00
(1,262,985,401)

37,765,621,540
(35,193, 254 ,540)

134/186



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

).

2.

3.

4.
2 3.5 75.3
21 96.5
3 100.0 3.1
2 55.4 7.9
2 44.6
3 100.0 5.3
1 100.0 0.9
2 100.0 4.2
4 100.0 3.3
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2020 10 30

1,387,772,963

55,139,716

1,332,633,247

1,607,118,734

0.8292
8,292

2020 10 30

9,025,255,150

364

9,025,254,786

3,540,094,839

2.5494
25,494

2020 10 30

21,628,351,693

153,500,745

21,474,850,948

15,852,136,829

1.3547
13,547

2020 10 30

8,912,713,393

43,000,112

8,869,713,281

3,903,740,961

2.2721
22,721

2020 10 30
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723,944,274

9

723,944,265

1,802,527,625

0.4016
4,016

2020 10 30

38,591,051,015

235,870,274

38,355,180,741

27,228,664,305

1.4086
14,086

2020 10 30

2,305,820,691

2

2,305,820,689

942,703,022

2.4460
24,460

2007 1 4
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1.
@
(
34 35
2018 12 31 2019 12 31
1,425,655 509,244
- 700,000
4,981 1,802
21,225 21,559
135,017 66,346
457,570 449,886
329,213 266,278
67,765 17,556
30,254 -
14,880 3,462
} 1,347
2,486,565 2,037,483
*1 30,647 *1
*1 7,041 *1
37,688 0
1,360 -
3,875 0
5,235 0
2,770 958
164,013 164,013
109,117 109,816
74 74
85,444 81,814
361,421 356,678
404,345 356,678
2,890,910 2,394,162
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(

34 35
2018 12 31 2019 12 31

23,342 18,935
240 240
172,561 165,228
227,732 120,558
605,315 492,902
72,006 35,110
25,132 2,759
16,468 29,005
49,399 }
9,092 -

- 3,822
1,201,290 868,561
- 77,360

- 15,849

79,579 80,317
3,398 4,178

- 13,020

82,977 190,725
1,284,268 1,059,286
1,000,000 1,000,000
58,876 58,876
58,876 58,876
265,112 265,112
230,000 230,000
53,013 219,029
548,126 276,083
1,607,002 1,334,959
360 84

360 84
1,606,642 1,334,875
2,890,910 2,394,162
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@)
(
34 35
( 2018 1 1 ( 2019 1 1
2018 12 31 ) 2019 12 31 )
3,280,295 2,530,890
1,250,895 1,201,694
292,479 185,874
4,823,670 3,918,459
1,429,483 1,037,516
17,638 15,268
572,127 543,109
944,075 851,849
11,849 9,819
93,39 61,544
5,657 5,693
2,079 1,627
8,858 12,530
3,085,165 2,538,961
38,600 38,600
713,849 689,368
177,256 204,183
63,396 33,355
49,399 38,699
9,092 8,587
1,916 1,922
640 -
20,906 12,949
30,629 23,793
173,890 173,435
41,517 39,758
780 780
6,820 9,669
280,550 259,971
64,100 54,371
1,673,348 1,589,446
65,156 209,947
38 7,237
16 13
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- 6,172

4,952 -

632 784

5,639 14,208

4,862 -

- 137

555 -

594 -

6,013 137

64,782 195,877

*1 36 -
36 -

*2 111 *1 7
- *2 55,969

- 15,435

18,163 31

*3 67,765 -
86,040 71,443

21,220 267,320

12,787 1,092

*3 67,765 -
85,444 3,630

140,422 4,722

119,202 272,043
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34 2018 1 1 2018 12 31
(
500,000| 31,736  -| 31,736| 265,112| 230,000]  66,188| 428,924] 960,660  16,204|  16,204| 944,456
500,000| 27,140  -| 27,140 - - - -| 527,140 - -| 527,140
- - - - - -] 119,202 119,202 119,202 - -l 119,202
- -l - - - - - - -| 15,844| 15,844] 15,844
500,000| 27,140  -| 27,140 - -| 119,202(119,202| 646,342| 15,844] 15,844 662,186
1,000,000( 58,876]  -| 58,876| 265,112| 230,000| 53,013 548,126 1,607,002 360 360| 1,606,642
35 2019 1 1 2019 12 31
(
1,000,000(58,876|  -|58,876|265,112230,000| 53,013 548,126| 1,607,002 360 360| 1,606,642
- -l - - - -| 272,043 272,043] 272,043 - -l 272,043
- -l - - - - - - - 276 276 276
- -l - - - -| 272,043 272,043] 272,043 276 276| 271,766
1,000,000(58,876|  -|58,876|265,112(230,000| 219,029 276,083| 1,334,959 84 84| 1,334,875
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34 35
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*1 *1
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1.
41,000 1,000 - 42,000
41,000 1,000 - 42,000
( )
2018 2 22 1,000
2.
35 2019 1 1 2019 12 31
1.
42,000 - - 42,000
42,000 - - 42,000
2.
34 35
2018 1 1 2019 1 1
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)
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34 2018 1 1 2018 12 31
1
2
3
(
1) 1,425,655 1,425,655
2) 457,570 457,570
3) 329,213 329,213
4) 2,770 2,770
2,215,209 2,215,209
1) 605,315 605,315
2) 172,561 172,561
777,877 777,877
1 2 3
4
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1 2
164,013
1 1 10 10
1) 1,425,655 _ _
2) 457,570 - -
3) 329,213 _ _
2,212,439 _ _
35 2019 1 1 2019 12 31
1
2
3
D 509,244 509,244 -
2) 700,000 700,000 -
3) 66,346 66,346 -
4) 449,886 449,886 -
5) 266,278 266,278 -
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6) 1,347 1,347 -
7 958 958 -
1,994,062 1,994,062 -
1) 165,228 165,228 -
2) 120,558 120,558 -
3) 492,902 492,902 -
4) 1 16,842 16,842 -
795,531 795,531 -
1 2 4 5
;
1 2
4
164,013
1 5 10 10
1) 509,244 - -
2) 700,000 - -
3) 66,346 - -
4) 449,886 - -
5) 266,278 - -
6) 1,347 - _
1,993,103 - -
1 5 5 10 10
4) 3,822 13,020 -
3,822 13,020 -
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1,279
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20,951
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92,061

1 654,697

81,814

2019 12 31

*1

157,980

194,576

210,080

562,636

157,980
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*1
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1.4%
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1.6%
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409,072
245,236
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992
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*1
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*1 -

7,666
0
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164,013
109,816
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20,591

240
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325,225
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*2 45,560
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3,841

897,504
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80,613
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11,094
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1,000,000

58,876
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265,112

230,000
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147,920
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CenterSquare Investment Management LLC
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