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2020 12
i 20 ETF
€))
2,043,638,438 98.95
2,043,638,438 98.95
21,733,595 1.05
2,065,372,033 100.00
@
)
(D)
1 UNITED STATES TREASURY NOTE/BOND 886.000 95.78 96.19 | 1.375000 413
1.375% 2050/08/15 ’ 84,859,274 | 85,224,614 | 2050/8/15 i
) UNITED STATES TREASURY NOTE/BOND 565000 14444 144.56 | 3.375000 3,95
3.375% 2048/11/15 ’ 81,607,835 | 81,678,903 | 2048/11/15 i
3 UNITED STATES TREASURY NOTE/BOND 613,000 132.41 132.84 | 2.875000 304
2.875% 2049/05/15 ’ 81,165,157 | 81,433,288 | 2049/5/15 i
4 UNITED STATES TREASURY NOTE/BOND 589.000 135.19 135.73 | 3.000000 3.87
3% 2049/02/15 ’ 79,626,944 | 79,947,671 | 2049/2/15 i
5 UNITED STATES TREASURY NOTE/BOND 544.000 146.00 145.87 | 3.625000 3 84
3.625% 2044/02/15 i 79,426,216 | 79,351,249 | 2044/2/15 :
6 UNITED STATES TREASURY NOTE/BOND 581 000 134.34 135.38 | 3.000000 381
3% 2048/08/15 ’ 78,053,503 | 78,655,086 | 2048/8/15 i
; UNITED STATES TREASURY NOTE/BOND 631000 117.55 117.72 | 2.250000 3.60
2.25% 2049/08/15 ’ 74,172,122 | 74,283,315 | 2049/8/15 i
g UNITED STATES TREASURY NOTE/BOND 639,000 111.18 111.67 | 2.000000 345
2% 2050/02/15 ’ 71,041,107 | 71,357,664 | 2050/2/15 i
9 UNITED STATES TREASURY NOTE/BOND 749,000 92.72 93.20 | 1.250000 3.38
1.25% 2050/05/15 ’ 69,449,624 | 69,805,686 | 2050/5/15 i
10 UNITED STATES TREASURY NOTE/BOND 504.000 137.64 138.18 | 3.125000 3.37
3.125% 2048/05/15 ’ 69,370,532 | 69,643,012 | 2048/5/15 i
UNITED STATES TREASURY NOTE/BOND 135.16 135.10 | 3.000000
11| o 495,000 3.24
3% 2048/02/15 66,901,807 | 66,874,422 | 2048/2/15
1 UNITED STATES TREASURY NOTE/BOND £25 000 120.53 120.84 | 2.375000 3.07
2.375% 2049/11/15 ’ 63,280,502 | 63,443,274 | 2049/11/15 .
13 UNITED STATES TREASURY NOTE/BOND 460,000 130.26 129.20 [ 2.750000 2 88
2.75% 2047/11/15 ’ 59,918,186 | 59,430,670 | 2047/11/15 )
1 UNITED STATES TREASURY NOTE/BOND 435,000 128.71 129.05 | 2.750000 27
2.75% 2047/08/15 ’ 55,989,610 | 56,137,430 | 2047/8/15 i
UNITED STATES TREASURY NOTE/BOND 123.89 122.81 | 2.500000
15 ) / 440,000 2.62
2.5% 2045/02/15 54,510,680 | 54,034,276 | 2045/2/15
16 UNITED STATES TREASURY NOTE/BOND 431,000 121.70 122.98 | 2.500000 257
2.5% 2046/05/15 ’ 52,451,369 | 53,005,700 | 2046/5/15 i
17 UNITED STATES TREASURY NOTE/BOND 380,000 136.60 135.84 | 3.125000 » 50
3.125% 2044/08/15 ’ 51,909,306 | 51,620,625 | 2044/8/15 :
NITED STATES TREASURY NOTE/BOND 149.46 148.30 | 3.750000
18 v . S SURY NOTE/EO 348,000 2.50
3.75% 2043/11/15 52,011,343 | 51,608,446 | 2043/11/15
NITED STATES TREASURY NOTE/BOND 129.25 131.01 | 2.875000
19 v , STATES SURY NOTE/BO 390,000 2.47
2.875% 2045/08/15 50,408,619 | 51,093,259 | 2045/8/15
20 UNITED STATES TREASURY NOTE/BOND 337 000 146.62 145.53 [ 3.625000 ) 37
3.625% 2043/08/15 ’ 49,412,510 | 49,043,847 | 2043/8/15 i
132.71 131.52 | 2.875000
’1 UNITE? STATES TREASURY NOTE/BOND 366,000 ) 33
2.875% 2046/11/15 48,570,402 | 48,136,982 | 2046/11/15
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2 UNITED STATES TREASURY NOTE/BOND 405.000 118.55 117.50 [ 2.250000 2 30
2.25% 2046/08/15 ’ 48,014,167 | 47,589,461 | 2046/8/15 ’
121.85 122.99 [ 2.500000
’3 UNIOTED STATES TREASURY NOTE/BOND 384,000 229
2.5% 2046/02/15 46,790,247 | 47,228,602 | 2046/2/15
132.42 133.63 | 3.000000
” U!\lITED STATES TREASURY NOTE/BOND 234,000 » 16
3% 2045/05/15 44,227,532 | 44,633,169 | 2045/5/15
’s UNITED STATES TREASURY NOTE/BOND 331000 129.36 130.26 | 2.875000 2,09
2.875% 2043/05/15 ’ 42,816,796 | 43,114,857 | 2043/5/15 i
UNITED STATES TREASURY NOTE/BOND 141.00 140.87 | 3.375000
26 ’ / 305,000 2.08
3.375% 2044/05/15 43,003,787 | 42,963,859 | 2044/5/15
NITED STATES TREASURY NOTE/BOND 132.95 134.63 | 3.000000
27 UU STATES SURY  NOTE/BO 316,000 2.06
3% 2047/02/15 42,011,693 | 42,544,629 | 2047/2/15
134.31 133.27 | 3.000000
’8 U!\lITED STATES TREASURY NOTE/BOND 315,000 ) 03
3% 2044/11/15 42,306,456 | 41,980,811 | 2044/11/15
29 UNITED STATES TREASURY NOTE/BOND 300,000 136.23 135.15 [ 3.125000 196
3.125% 2043/02/15 i 40,868,822 | 40,544,508 | 2043/2/15 i
UNITED STATES TREASURY NOTE/BOND 134.77 134.83 [ 3.000000
30 | o 300,000 1.96
3% 2047/05/15 40,430,181 | 40,449,903 | 2047/5/15
98.95
€))
2020 12
) ) ) )| )
(2021 11 ) |1,992,950,294 | 1,998,900,294 2,344.65 2,351.65 2,336
2020 10 122,691,208 2,453.82 2,499
2020 11 2,103,058,740 2,474.19 2,485
2020 12 2,065,372,033 2,429.85 2,445
7
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EBFAROKR
#8001 1 0884 (%)
HhE %)
T | UNITED STATES TREASURY NOTE/BOND 1.375% 2050/08/15 4.1
2 | UNITED STATES TREASURY NOTE/BOND 3.375% 2048111115 4.0
S | UNITED STATES TREASURY NOTE/BOND 2.875% 2043/05/15 3.9
4 | UNTED STATES TREASURY NOTE/BOND 3% 2043/02/15 3.9
5 | UNITED STATES TREASURY NOTE/BOND 3.625% 2044/02115 2.8
6 | UNTED STATES TREASURY NOTE/BOND 3% 204808715 3.8
7| UNITED STATES TREASURY NOTE/BOND 2.25% 2049/08/15 3.6
8 | UNTED STATES TREASURY NOTE/BOND 2% 2050/02/15 a5
S | UNITED STATES TREASURY MOTE/BOND 1.25% 2050/05/15 3.4
10 | UMITED STATES TREASURY NOTE/BOND 3 125% 2048/05/15 34
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€y

(2021 11 )

685,613
1,130,641
1,991,185,805
7,023,427
152,250
6,330,464
2,006,508,200
2,006,508,200

6,921,332
5,950,000
93,055
428,111
165,408
13,557,906
13,557,906

2,125,000,000

132,049,706
664,735
1,992,950,294
1,992,950,294
2,006,508,200
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)

( 2020 10 14
2021 1 )

7,321,056
64,770,121
1,008,120
58,457,185

93,055
428,111
185,155
706,321

59,163,506
59,163,506
59,163,506

66,936,200
66,936,200

5,950,000
132,049,706
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BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA
Counterparty & Concentration Risk
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(2021 11 )

100,000,000
2,025,000,000

(2021 11 )

65,738,174

65,738,174
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(2021 11 )
2,082,358,728 2,089,280,060 | 6,921,332
29,952,650 30,104,900 152,250
2,112,311,378 2,119,384,960 | 6,769,082
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4

UNITED STATES TREASURY
NOTE/BOND 1.25% 2050/05/15
UNITED STATES TREASURY

749,000.000 647,182.800

NOTE/BOND 1.375% 886,000.000 790,339.670
2050/08/15

UNITED STATES TREASURY

NOTE/BOND 1.625% 645,000.000 612,548.430
2050/11/15

UNITED STATES TREASURY
NOTE/BOND 2% 2050/02/15
UNITED STATES TREASURY
NOTE/BOND 2.25% 2046/08/15
UNITED STATES TREASURY
NOTE/BOND 2.25% 2049/08/15
UNITED STATES TREASURY
NOTE/BOND 2.375% 525,000.000 590,912.110
2049/11/15

UNITED STATES TREASURY
NOTE/BOND 2.5% 2045/02/15
UNITED STATES TREASURY
NOTE/BOND 2.5% 2046/02/15
UNITED STATES TREASURY
NOTE/BOND 2.5% 2046/05/15
UNITED STATES TREASURY
NOTE/BOND 2.75% 2042/08/15
UNITED STATES TREASURY
NOTE/BOND 2.75% 2042/11/15
UNITED STATES TREASURY
NOTE/BOND 2.75% 2047/08/15
UNITED STATES TREASURY
NOTE/BOND 2.75% 2047/11/15
UNITED STATES TREASURY
NOTE/BOND 2.875% 331,000.000 404,569.910
2043/05/15

UNITED STATES TREASURY
NOTE/BOND 2.875% 325,000.000 398,620.110
2045/08/15

UNITED STATES TREASURY
NOTE/BOND 2.875% 366,000.000 450,094.210
2046/11/15

UNITED STATES TREASURY
NOTE/BOND 2.875% 613,000.000 759,784.750
2049/05/15

639,000.000 663,985.880

405,000.000 444,455.850

631,000.000 691,783.020

440,000.000 505,621.860

384,000.000 441,569.990

431,000.000 495,481.640

173,000.000 207,471.580

314,000.000 376,174.450

435,000.000 524,361.900

460,000.000 554,946.860
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UNITED STATES TREASURY

205,000.000 255,329.090
NOTE/BOND 3% 2042/05/15

UNITED STATES TREASURY

315,000.000 393,516.210
NOTE/BOND 3% 2044/11/15

UNITED STATES TREASURY

334,000.000 417,930.530
NOTE/BOND 3% 2045/05/15

UNITED STATES TREASURY

200,000.000 250,843.750
NOTE/BOND 3% 2045/11/15

UNITED STATES TREASURY

316,000.000 397,789.670
NOTE/BOND 3% 2047/02/15

UNITED STATES TREASURY

300,000.000 378,070.310
NOTE/BOND 3% 2047/05/15

UNITED STATES TREASURY

495,000.000 624,840.800
NOTE/BOND 3% 2048/02/15

UNITED STATES TREASURY

581,000.000 734,216.030
NOTE/BOND 3% 2048/08/15

UNITED STATES TREASURY

589,000.000 746,120.330
NOTE/BOND 3% 2049/02/15

UNITED STATES TREASURY
NOTE/BOND 3.125% 300,000.000 380,789.060
2043/02/15

UNITED STATES TREASURY
NOTE/BOND 3.125% 380,000.000 483,995.310
2044/08/15

UNITED STATES TREASURY
NOTE/BOND 3.125% 504,000.000 650,376.550
2048/05/15

UNITED STATES TREASURY

170,000.000 215,428.510
NOTE/BOND 3.125% 2041/11/15

UNITED STATES TREASURY

170,000.000 215,913.270
NOTE/BOND 3.125% 2042/2/15

UNITED STATES TREASURY
NOTE/BOND 3.375% 305,000.000 403,136.120
2044/05/15

UNITED STATES TREASURY
NOTE/BOND 3.375% 565,000.000 763,147.250
2048/11/15

UNITED STATES TREASURY
NOTE/BOND 3.625% 337,000.000 460,597.370
2043/08/15

UNITED STATES TREASURY
NOTE/BOND 3.625% 514,000.000 703,898.900
2044/02/15

UNITED STATES TREASURY

323,000.000 449,827.960
NOTE/BOND 3.75% 2043/11/15

UNITED STATES TREASURY

196,000.000 270,212.010
NOTE/BOND 3.75% 2041/8/15

UNITED STATES TREASURY
NOTE/BOND 4.375% 170,000.000 253,160.540
2041/05/15
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UNITED STATES TREASURY
NOTE/BOND 4.75% 2041/2/15

106,000.000 164,627.100

16,127,000.000 | 19,173,671.690
(1,991,185,805)

1,991,185,805

(1,991,185,805)

) )
()

40

100.0%

100.0%
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(2020 12 )
20 ETF

2,066,305, 259

933,226

2,065,372,033

850,000

( ) 2,429.85
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3,120
36,000
15,000
2017 12 2,435
@

3,120
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2020 12

170 9,603,509
34 304,920
204 9,908,429
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1963 59 2
2007 8 6 52

193 2 1 34 2020 1 1 2020 12 31
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( )
33 34

(2019 12 31 ) (2020 12 31 )
20,388 17,786
26 29
175 190
9 3
1,696 1,756
2,268 2,166
1,327 872
0 0
25,892 22,805
1,240 1,002
475 480
1,716 1,482
49 142
1,120 1,122
800 899
45 34
824 888
2,839 3,088
4,561 4,577
30,454 27,383
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( )
33 34

(2019 12 31 ) (2020 12 31 )
94 121
4 4
74 74
487 444
908 1,508
653 859
117 210
363 343
97 84
2,017 1,987
139 195
10 -
4,967 5,835
67 69
782 783
850 853
5,818 6,688
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
14,330 10,386
14,666 10,723
24,634 20,691
1 3
1 3
24,636 20,694
30,454 27,383
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(

33
2019 1 1
2019 12 31 )

34
( 2020 1 1

2020 12 31 )
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5,643 5,605
7,545 7,342
13,290 12,092
26,480 25,041
1,632 1,405
167 127
381 352
3,587 3,346
3,968 3,698
82 85

53 64

82 82

43 49
178 195
6,029 5,512
482 601
4,441 4,691
2,343 2,384
7,268 7,678
308 331
977 1,028
2,339 2,701
57 16

2 1

233 60
257 246
875 905
76 60
404 428

0 0

312 390
13,114 13,851
7,335 5,677



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
33 34
( 2019 1 1 ( 2020 1 1
2019 12 31 ) 2020 12 31 )
1 5
1 5
32 20
3 0
0 -
36 20
7,300 5,662
36 -
36 -
7,263 5,662
2,338 1,970
22 64
4,902 3,756
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33 ( 2019 1 1 2019 12 31 )
( )
2019 1 1 3,120 | 3,001 3,846 | 6,847 336 17,127 17,464 27,432 0 0 27,431
7,700 7,700 7,700 7,700
4,902 4,902 4,902 4,902
1 1 1
- - - - - 2,797 2,797 2,797 1 1 2,795
2019 12 31 3,120 | 3,001 3,846 | 6,847 336 14,330 14,666 24,634 1 1| 24,636
34 ( 2020 1 1 2020 12 31 )
( )
2020 1 1 3,120 | 3,001 3,846 [ 6,847 336 14,330 14,666 24,634 1 1| 24,636
7,700 7,700 7,700 7,700
3,756 3,756 3,756 3,756
1 1 1
- - - - - 3,943 3,943 3,943 1 1 3,942
2020 12 31 3,120 | 3,001 3,846 | 6,847 336 10,386 10,723 20,691 3 3| 20,694
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®

*

®)

@
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39 2020 3 31
28 2018 2
16 44

14 ) 140

20
505 77 449

29 2020 3 31
30 2020 3 31

@

@
2022 12
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(©))
( 30 2019 7 4 )
( 31 2019 7 4 )
( 10 2019 7 4 )
( 19 2020 3 31 )
@
( )
@
2022 12
(€))

(2019 12 31 ) (2020 12 31 )
1,769 2,010
1,104 1,290

(2019 12 31 ) (2020 12 31 )
3 -
579 185
894 1,496
182 89

(2019 12 31 ) (2020 12 31 )
1,000 1,000
1,000 1,000
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( 2019 1 1 ( 2020 1 1
2019 12 31 2020 12 31
225 247
5,554 5,052
698 763
954 851
( 2019 1 1 2019 12 31 )
15,000 15,000
€Y
1
( )
20193 28 7,700 513,333 2018 12 31 2019 3 29
( 2020 1 1 2020 12 31 )
15,000 15,000
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@
1
)
2020 3 30 7,700 513,333 2019 12 31 2020 3 30
€))
&)
1
2019 12 31

) 20,388 20,388
@ 1,696 1,696
@) 2,268 2,268
) 1,327 1,327
) 1,120 1,116
26,801 26,797
o) 487 487
Q) 653 653
1,141 1,141
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2020 12 31
€)) 17,786 17,786
[®) 1,756 1,756
®3) 2,166 2,166
O 872 872
®) 1,122 1,123
23,704 23,705
€)) 444 444
®) 859 859
1,304 1,304
i)
€Y) ) ©) O]
®)
€Y @
2)
2019 12 31
1 5 10
5 10
(€Y 20,388
) 1,696
®3) 2,268
[0 1,327
) 1,051 57 11
25,680 1,051 57 11
2020 12 31
1 5 10
5 10
(€Y 17,786
) 1,756
€)) 2,166
) 872
22,581
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49 47
49 47
(2020 12 31 )
142 138 4
142 138 4
( 2019 1 1 2019 12 31 )
2009 12 2
2011 1 1
2011 1 1
@
( 2019 1 1
2019 12 31 )
1,934
290
11
14
204
2,047
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0

( 2019 1 1
2019 12 31 )

2,696
26
132
328
204

2,979

®

(2019 12 31 )

1,979
2,979

999
67

931
157
41

732

67
800

732

*

( 2019 1 1
2019 12 31 )

290
11
26
33
10

231

36

267

®

(2019 12 31 )

100%

100%

76% 21% 3%
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)

( 2019 1 1
2019 12 31 )

0.6%
1.0%

75

( 2020 1 1 2020 12 31 )

2009 12 2

2011 1 1
2011 1 1

¢Y)

( 2020 1 1
2020 12 31 )

2,047
297
11

82
123

2,149

@

( 2020 1 1
2020 12 31 )

2,979
14

92
350
123

3,313
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®

(2020 12 31 )

2,080
3,313

1,233
69

1,163
296
37

829

69
899

829

*

( 2020 1 1
2020 12 31 )

297
11
14
36

4

252

252

®

(2020 12 31 )

100%

100%

74% 24% 3%

)

( 2020 1 1
2020 12 31 )

1.0%
0.5%
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78

(2019 12 31 )

(2020 12 31 )

191 215

617 608

239 239

72 72

3 -

20 21

1 2

45 94

1,191 1,256

245 275

121 90

0 1

366 367

824 888
(2019 12 31 ) (2020 12 31 )

824 888

(2019 12 31 )

(2020 12 31 )

30.6 30.6
1.9 2.9
0.0 0.2

32.5 33.7

0.16% 0.18%
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( 2019 1 1
2019 12 31 )

( 2020 1 1
2020 12 31 )

781 782
0 0
782 783
(2019 12 31 )
79 - 0 0
0 - 0 0
79 - 0 0
(2020 12 31 )
99 -
99 - 0 0
( 2019 1 1 2019 12 31 )
@
5,643 7,545 13,290 26,480
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@
12,538 11,197 2,744 26,480
90%
®
10%
5,779
3,314
( 2020 1 1 2020 12 31 )
o
5,605 7,342 12,092 25,041
@
12,247 10,417 2,375 25,041

90%
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10%
5,299
2,874
@
2019 1 1 2019 12 31
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(%)
225
579
73 ( ) 5,554
100 698
182
954
( ) 3
1 -
100 894
2020 1 1 2020 12 31
( ) ( ) ( )
(%)
247
185
73 ( ) 5,052
100 763
89
851
( ) -
1 1,496
100 1,496
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2019 1 1 2019 12 31
2020 1 1 2020 12 31
©))
2019 1 1 2019 12 31
( ) ( ) ( )
(%)
3,314 351
1,000 145
28 )
2020 1 1 2020 12 31
( ) ( ) ( )
(%)
2,874 314
1,000 220
16 )
)
@
@
(©))
(O]
2.
@
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( 2019 1 1 ( 2020 1 1
2019 12 31 ) 2020 12 31 )
1,642,418 94 1,379,616 18
326,833 15 250,430 96
( 2019 1 1 ( 2020 1 1
2019 12 31 ) 2020 12 31 )
4,902 3,756
4,902 3,756
15,000 15,000
2020 1 1 2020 12 31
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2007 18

2007 30

2007 30

2007 12 27

2008

2008

2009 22

2009 12

2011

2013 10 MGPA Japan LLC
2014 12 31 12 31
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€Y)

2020

324,279

10,000

&)

2020

5,505

10,000

83,616

96,307

100,000

10,000

102,025

40,500

83,140

®

(BlackRock Institutional Trust Company, N.A.)

*

1,500,000 155 2020 12
2020 12
103.50
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2021 2 26

193 2 1
2020 1 1 2020 12 31 34

2020 12 31
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