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1,665,919 188,458

16,553,535 40,629,801

722,819,583 994,460,402

10,014 10,012

741,049,051 1,035,288,673

741,049,051 1,035,288,673

224,510 11,475,728

96,438 136,089

5,499,414 7,759,234

38,516 53,640

5,858,878 19,424,691

5,858,878 19,424,691

649,607,792 871,540,353

85,582,381 144,323,629

735,190,173 1,015,863,982

741,049,051 1,035,288,673
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2020 3 17 ) 2021 3 17 )

47,326,936 65,655,979

401 548

20,368,501 29,865,162

26,958,836 35,791,365

9,124 10,311

171,630 248,936

9,787,540 14,194,222

69,151 99,300

10,037,445 14,552,769

16,921,391 21,238,596

16,921,391 21,238,596

16,921,391 21,238,596

2,277,173 4,054,042

40,547,040 85,582,381

37,782,259 56,683,198

37,782,259 56,683,198

7,391,136 15,126,504

7,391,136 15,126,504

85,582,381 144,323,629
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649,607,792 871,540,353
1.1317 1.1656
(11,317 ) (11,656 )
7 8
2019 3 19 2020 3 18
2020 3 17 2021 3 17
3,571,629 5,179,696
34,625,479 46,548,296
0 0
200,792,339 309,614,837
28,582,142 55,677,933
263,999,960 1 411,841,066 1
0.406399 0.472544
0 0
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2020 3 17 2021 3 17
19,985,438 29,130,042
2
19,985,438 29,130,044
7 8
2020 3 17 2021 3 17
439,705,798 649,607,792
281,508,108 328,454,787
71,606,114 106,522,226
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994,470,414
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1,173,045 73,662
11,656,054 15,880,944
594,625,763 555,780,752
10,014 10,012
607,464,876 571,745,370
607,464,876 571,745,370
224,476 2,416,030
85,167 79,867
4,857,067 4,555,358
34,006 31,885
5,200,716 7,083,140
5,200,716 7,083,140
527,824,817 442,598,328
74,439,343 122,063,902
602,264,160 564,662,230
607,464,876 571,745,370
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40,038,517 39,329,593

249 370

42,524,010 37,815,394

2,485,244 77,145,357

8,183 6,322

165,980 164,076

9,465,823 9,358,274

66,837 65,810

9,706,823 9,504,482

12,192,067 67,550,875

12,192,067 67,550,875

12,192,067 67,550,875

650,177 14,835,799

83,059,356 74,439,343

18,790,333 19,638,371

18,790,333 19,638,371

14,568,102 24,728,888

14,568,102 24,728,888

74,439,343 122,063,902
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527,824,817 442,598,328
1.1410 1.2758
(11,410 ) (12,758 )
7 8
2019 3 19 2020 3 18
2020 3 17 2021 3 17
3,454,237 3,414,976
27,965,646 28,414,977
0 0
144,818,900 136,539,864
61,953,877 63,235,269
234,738,423 1 228,190,110 1
0.444728 0.515569
0 0
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)
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41,593,958 30,325,145
2
41,593,958 30,325,143
7 8
2020 3 17 2021 3 17
505,543,847 527,824,817
110,960,424 83,627,457
88,679,454 168,853,946
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41,156 555,780,752
41,156 555,780,752
9,984 10,012
9,984 10,012
555,790,764
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(

) (2020 6 30 )

FRINCIPAL PERCFU,
BADUNT WAL AMDUNT VALE
(=] 11T s T
Real Estats Assat Liquidiey Trust THLAND 1.1%
LBETY e 0211272065 EAD m 3 n SGVEREION ISRES 1.9%
30720 s 08127062 7% g Fisland Goversment Bond
Fre ] 0.500% des DL'VS0E 6 BiR 1 a7s
[SOVEREIGN ISSLES 0%
Canada Goveramen! Bomd
1 500% dun 1200044 ) m 11§
Totxl Canvda [ 71 ]
| Cost $5T4)
CAYMAN ISLANDS 4.7%
“HACKED SECURITIES 1 8%
Corovam Poimt CLO & Lid.
2 305% dow 10VHIZE ] 198 1%
AUSTRALIA 1.7%
. Evans Growe CLD Lad,
SET-BACKED SECURITIES 0.1% 1.201% daw C57E0TS % @
Drivar Australia Four Trast Galtatia CLO DX Lid,
1040 don (5172008 AUD 2 L] L1655 dn DLZUT0ZE 5 5
MUATGAGE-BACKED SECURITIES 8.4% Vemture XVI1 L0 L.
Papper Residential Seceritios Trust No20 2 D83% due DANST027 ] ar
1.250% dwe 02/162058 kL% 166 Zaks 610 1 L
OVEREIGN ISSUES 1.2% 1.305% o DANST02E 138 196
New South Wales Treasury Corp. L050% den 1172072024 X0 8
2.000% dee 220201 13 a4 CORPORATE BONDS & NOTES 24% 1EMS% dew 012072007 1 1
J.000% dee 027202030 b 188 Awolon Holdings Funding Ld, F8E% den 11262026 H 161 1]
(meensland Treassry Comp 5.500% du DENST023 106 M Dewtsche Plamdbrioibask AG
1.TE0 des 08/21/2031 2 n 2 00 dew DSA1D0D bt i} it
Park Asrospace Holdings Lid
3.600% dee B821/2030 150 124 § 0% dow [AIS02} 100 E IHD Vorvaltungs GabH
Treasury Corp. of Victaria NG Fisance L. SR G SBTOS M ER 1G0 "
1,600 dus 11/202030 o My e e 2R 020 &0 B8 TG Immobilien AB
42501 don 12002032 . ] 1.555% dur DSAT2 am HE [A75% dew DSTVNOD 1 "
‘Wastern Australian Treasary Corp. 1,083 Volkswaspen Bank GabH
1. TE0 dem 07242009 L] ]
Total Cayman lslands 1915 1 250% dee D012 1 (L]
565 | Cost £1,949) 1 B7E% des 0173172024 1 115
Total Aistralia T 1.153
(Cacst $800} CHINA 2.3%
S OVEREIGN ISSUES §7% Total Germany 1.163
e R
ORPORATE BONDS & NOTES 0% L 0% doe DATZAFIIZT oNT 7000 1043 ONG KONE 6.4%
Patiobeas Global Finance BY Totsl China 1043
B0 des 01052030 L] i L [Cosi £1,048]
Tatal Brazil m
(Cast $162)

DENMARK 4.8

TE DONDS & NOTES 46%

CAMADA 1.5%
Jysios Roalkorodil 'S
ORPORATE BONDS & NOTES 1.% 1.000% dow 100175060 [ ST m RELAMD 1.5%
Rir Canada 2007-1 Class AA Pass-Throagh Trest 1.500% ¢t 10007050 2] -] SET-BACKED SECURIMIES 0.1%
3300% dem 017652030 w B Mondes Kredit Realkroditakiiesabskab Carlyle Globsl Market Strategies Esro CLO DAC
Fairtax Financial Holdings Lid. 1.000% don 100172050 R 48 08I den 1IBEON0 BA 1D H
1.T50% dee 032972008 EUR 17 1%61:0!!"?052 -I.ﬂ.: “‘ Sorrento Park CLO DAC
Rayal Bank of Canada 2500 don 100LEH 0.E55% dee 111162007 1 0
(B4EY dow POOA2024 CEP 123 Nykeidin Reallredil A5 EiL)
Torouto-Dominiss Bask B e MO L i ORPORATE BONDS & NOTES 4%
2100% doe 0711572022 s m o i ® Nertapiraland Capital
: _m S 2 . A US0% de EXOIE2OT) i S 160 161
: Realkrodit f—
e g » 1
Mongage Eurapean Residestial Loan Secaritisation DAC
0.525% doe DEO1/2020 oo 5 {Tx ﬂ.wﬂl} LIGE it CONES g it
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FRNCFIL PRBICFAL FRINCIFAL
RARDUNT TRIE BT WA ARDNT YALLE
[T s e 000 o] o
KLIWAIT 8.7 ! CRED SECURITIES a5
Irolasd Govarnmant Boad FONEREIGN KSSUES 8% Desni BV
1.0 e 051508 BR ;0§ w Kuwait btornational Govemessnt Bond 0. 423% dew DB/TE2051 EUR nm o [
ot lkend o5 1.500% dus RO § M & % Dutch Propesty Finance BV
{Cost 5811} Total Kirwait _ mE D% (T2800M 1 11
| Cocst 32980 157
ISRAEL 0.5%
e
Israel Intemational Bosd
3 B00% due 051137080 § om0 fEt)
Total lsrasl ]
m ]
m k|
n )
Carige SpA ICORPORATE BN £.350% des 08/122028 50 188
1.718% due 06757072 R 13 CPI Property Group SA B:50% due 0B/122N1 165 L1
1.539% don 10257020 00 % TT50% dus 52008 HE A0 e | Total Peru 0
Banca Monte dei Paschi di Siesa SpA Emerald Bay S.A (Cost $310}
0 ATEM doe TMARCNZE 100 & CLO00% dur 100A300 2 ! .
4 Toml Lunsmboury w e
[SOVEREICM ISSUES 39% {Ceest 53535 Poland Govemmant Internations
Traly Besni Paliennali dil Tesore 3.750% dee 72005 m:mm 129
2 A50% b 1DANT0ZE 00 881
24E0% dur DIULTOS0 00 m Tatal Poland _wm
. (Cost $201)
T502% due ESNONIT MR 4
i s =
3.906% dut D116000 an 160 ORFORATE BONDS & MOTES 01%
JAPAN 6.3% A130% e B 0 % Banco Espirito Santo 5.4,
COAPORATE BOMOS & NOTES 2a% 4 3E0% dow NDSLIOTE i1 ] ] & D00 che 01727172048 kel EUR am 1]
Total Malaysia 48 Total Partugal il
Camiral Nippon Expressway Co. Lid. e
28525 dn S2180022 s m 1y (Cest 525 (Cast $4000
Mizulss Financial Group, Inc.
TR dem ETNIECNEY 00 27
DRIX Corp.
LI50% don 12040004 1o R 3 s00m dw BSELO0E : m 18
Samitome Mitsui Banking Carp. Total Mebtinagionsl :
L4095 e 10RTOZE [T S s ':1 ) =
0 550% du 11027023 0 o]
3 4405 don 6102024 P el NETHERLANDS 2 5%
1470 CET-RACKED SECURITIES 8.
SOVEREIGN ISSUES 297% ok b O
Japan Financs Digasication lor Musicipalities 0LG50% due NOTS00IE R 1@ 66 Saudi Governmant istermational Bond
3000% g SN0 o ne Drydlen 8 Esre CLO BV ZB76% due 03047023 0 8
Japan Government CPY-Linked Boad 0LBE0% dum DIN520%0 108 112 A375% des (LOETING o m
LT dy EADCNCE a0 ¥ 4w m ] Total Saudi Arabia 2
Japan Govermment stematienal Bond ORPORATE BOMDS & MOTES 1.0% | (Cast 36}
0.100% don 08202028 LE 2 ibesSE
Q500" e D0I04E oo M e doe BEESO0MD m "
R700% den 1202000088 16,000 163
Enal Finance bvtarnatonal NV
AT P En— B.ATSN dur 08172027 " m
7 000K don SN0 s  m m s 4.300% des 112200 10 184
o — U oo e B m 8 :E::ﬁm 1%
(Cost 52 802) — e sank
0LITEM don 11082020 m 12 T
JAB Holdings BY SOVEREIGN ISSUES 14%
LARON B 122 W___ 18 psionomons Community of Catalonia
55 4.220% dew DATRT035 EUA ] 14
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Spain Govemment Bond

0:250% due OT20/2024 EUR
5060 dew (4300030

0.500% due D0ST2055 W

SHoBEREE EE;

§lezpaapge

SWITZERLAND 0.6%
CORPORATE BONDS & NOTES 8%

Credit Suisso Groap AG

2 2T% dee 1247023 3 D Fo
Total Switrorland 0
{Cost 5247}

UNITED ARAB EMIRATES 0 5%
SOVEREIGN [S5UES 0.5%

Aba Dhabi Govarnmant lnlaiatioas] aul

3.125% dee TONETO2T b
Total United Arab Emirates P4kl
{Cost $139)

UNITED KINGDOM 15.2%

ASSET-BACKED SECURITIES 0.3%

Bumpssr UK Financs PLC

0.668% dew 120200028 i 100 jFe]

CORPORATE BONDS & NOTES £.0%

Barchays Bank PLC

TE25% due 11202022 i 5 00 8

Barclays PLC

3.502% dew DSUN025

4 510% dew 02NGT0ZT

4 BN, dee 0S0SC0CE

BG Enargy Capital PLC

4 000 des 1208020 100 10t

Frontiser Finance PLC

B 000% des GRTIE0TE g

HSBC Haldings PLC

3 803% dee 031 12025 % o 218

Liyds Bank Corporate Markats PLC

D.250% dee MVOLT02T EUR 100 112

Lioyits Bank FLE

AETE% dee 2T300027 BER L] 1867

Lioyds Banking Group PLC

T 526% dew CRUNG0ZX (dkal ] ot

Natbemwide Building Socisty

1.756% dee 0R0AT024 % g 2

MatWiess Mariets PLC

1.006M% de DSZAT024 EUR 100 m

Feoyal Bank of Scetland Growp PLC

25000 des DTO022 00 i

B.000% des 1285023 ] 100 12

B.100% des DEFIOT023 e 3] m

Santander UK Group Holdings PLC

3 3T5% dee NDST024 00 20

1571% dew (1023 0 n
A,

216
4]
28

dHH

#
g

FENDIFAL
ARIOUNT TALLE
L] Wi
[Brass Mo PLC
1.066% don 11/ 162088 L} L]
[Eurohoms UK Morigages PLC
0.343% due DR B2044 GRP i e
Eurnsail PLC
0 367% doe 12152044 k| 13
Feldspar PLC
0 BEYS doe DVIG2045 117 &L
Finsbury Square PLC
G.000% don DEE200 1] 124
Great Hall Mongages Mot PLC
QL12% dow DEEACIN 155 L]
Marnimar BTL PLC
1.378% doa DE2020E1 1 118
Newyate Fusding PLC
0.323% dos 121152080 i bl
1.143% don L1I52050 b | w2
1. 443% doe 1H1E2050 . | i ]
OncHlla Morigage Fasding PLC
1.688% due 12122043 1] 68
Parasgen Morgages Ma 26 PLC
1,351 % due 05/ 52045 B BS
Towd Polei Morigage Fusding Grandied PLC
1.677% dun 10202051 N ]
Twrin Bridges PLC
1.273% don DI 22050 ] 122
2183
United Kimgdom Gilt
0 B25% dox 107222050 {1i1] 123
1.750% don 0172272045 m iG]
4 250% don 12072040 W &m L]
1285
Total United Kingdom 139
Cost $7.461)
UNITED STATES 3.7
551 SECURITIES 049%
Massachusets Educatiosal Financing Authority
1.B41% dow 4252058 H L] )
Sodi Predessional Loas Program LLC
3 020% due (252040 ay ]
Toyeta Aunto Loan Extendad Mete Trust
2GRN don 117252031 1] 107
395
Conturylink. Inc.
2A0% dee DMEECON b ] il
(EPORATE EONDS & MOTES B3%
Albegion U.5. Holdimg Ca., lsc.
320N don 10012024 {1 1] 04
Americam Express Co.
0.597% dow DE2020N 10 100
ATET. bac.
1.458% duw DEI22024 1] ]
Bank of Ametica Carp.
CLAEI % don D200 iE] 1 13
mmummm
3.550% doe DLTN20 m 17
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PRISCFML
KamT
Lt
Daimies Finance North America LLC
LB75% due 310200 % 150
Dl Imtemational LLC
A2 doe DBI1STO21 1
Dt ol Energy Gas Heddings LLC
[873% don DEAS0T ol |
Ford Moter Credit Co. LLC
LTS dw 11022020 o]
GATX Corp.
1260% don 11052001 X
Genaral Moters Financial Co. lnc,
LM doe DAGSTAN m
GLF Cagital LP
5.700% dwe D11 52028 100
Galdman Sachs Groop, Inc.
03007 dow BAT12023 EUR L]
Hariey-Dawidson Fimancial Services, e
| 284 dos E30272021 ] l1]
Huntsman Infermatienal LLE
B 126% due 1LNS2022 100
Mid-America Apastessnts LP
4.700% due 08157028 100
MPT Opasating Parnership LP
2 550% dme 120D&T073 BaP L1}
mwwwu
LA don BSOLOT 100
nmmmm
3650 doe BST1OC1 100
Ponske Truck Leasing Co. LP
J950 due B210F0Q5 100
Santandor Holdings WSA, lec.
J.400% dos DLNE023 X
Spirit AproSysienss, Inc.
L13% due 06152001 m
Sprint Specirum Co. LLC
4. T38% dw TT02025 X
Sunoco Logistics Pariners Operaticas LP
6. 850 due 12017076 100
Textron, |nc.
0. 558% due 117102020 30
Walt Dissey Co.
1. T50% due DLN 32026 1m
Wals Fargo & Co.
2130 doe DLTA0D X
WRECo, Inc.
3,750 don E157005 il

WAL
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L
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e
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114

13

m

1%



Altemative Loam Tnest

QUATEN don TEO0E 4 @ % 4]

03655 dm DRI2S0AT 18 16

0L00% dun TUHI0EE 17 18

L8005 doe D7 20I04E ] 76

QLAESS s ELTENAT 18 [}

5.200% S 11252035 ] B

EL260% e DATE0IT "5 146

E.258% doe 11287036 2 B

E500% Ao DE/ILT00E 5 L]

American Homa Mortgage Assets Trest

B.3T55% due DSZETIME i} i}

Banc of America Funding Trust

3963% dm 10°70T0ME E mn

£217% son 2200036 o ]

Banc of America Morigage Tresi

3.764% doe 05252035 1] 152

Bear Stearns Adjestable Rale Morigage Trust

1715 dor ATEO0A3 2 2

Boar Stearns Allerative-A Trus:

3279% dm QUDVTNE ” L

3 BES dm DATEINGE &l pird

3 AEI% due 11287035 1 L]

Bear Stearns Asset-Backed Secorities | Trust

QL2855 da QAZETON ] 153
Marigage Loas Trest, Inc.

DLATHN da 1UITE030 1.000 B

mh—lﬂnmhﬂ-m‘lm

A5 dor AR5 B

3.795% due DR2E034 1| 1

5 500% dor 11757035 k1] i

Cradit Sgisse Mortgage Capital

3 500% dm DATETOGE fird] i}

Cradit Suisse Morigage Capital Trust

EL500% fu 07282036 n n

wmmm&mﬁnu:

3085 dor OPTECDAT B

DBUES Mongsge Trust )

0L381% o 1RNOI04E 1300 1

B AT% don 1UN0C0EE iR o

First Franklin Mastgage Loan Trust

545 con 1035035 o] o

Farst NLC Trus

G268 du DAZECOAT 18 i

mmmmmmm

2.704% due 1/EO08L %

GMACM Loan Trust

H12% doe 10122038 | b

G5 Morigage Secwritios Trust

2086% St THNOC0LE IR 827 30

SR Morgage Loan Trust

2740% for (575035 -] 155

HarbaiView Mongage Loan Trust

2.354% doe 12NF2036 mn LF

Hmhﬂfhﬂlmlﬂlﬂdl‘mt

03655 du 0BTSN8 -]

Home Equity Morigage Tiust

£.000% doe DUZE2037 -] ]

Impac CME Trest

DREY dor MTEONAE = el

PRNCPAL
RARIUNT WALE
[+0:]T] i e

JPMorgan Morigage Trust
1.539% der 11252035 ] PR =
1 BEE% dee 07262035 | ki |
Lehman X5 Trust
0.536% des 252037 1 1
Long Beach Mortgage Lean Trest
0.745% doe HLZHT03 2 1
Mezrill Lynch Morigage brvesters Trust
0.265% dew 09252037 ] ]
0306% des 02ZH2037 L] 4
3.350% dew 0225205 1 2
Morgan Stanley Assel-Backed Securities Capital |, Inc.
Trust
0.245% cew 0525207 4 ]
Musgan Stanbey Bank of America Menil Lynch Trest
1.190% ouw 12152048 ) 1555 =
Niw Residential Morgage Loan Trust
2.750% dem 07252058 : -} ar
2750 dow 117252058 - ] 101
Residential Accredit Loans. lac. Trust
0.535% dew 02252047 B n
0.365% cum DEI520ME | ]
Residontial Assel Sacaritization Trust
DEISY: duw L6205 % - |
Secaritized Aszet-Backed Receivables LLC Trust
0.305% dow DS2E2037 2 L]
mmmmu—m
4050 dew (AT62035 TE
Mhﬂlmhuulhﬁ
0.275% dee 07252048 158 12z
0 405% dee 02252047 12 L]
Structmred Aszet Securitbes Corp
0.455% dee 01262028 45 0

Structered Asset Securities Coporation Morigage Loan
Trust

0.520% dow DI2520%8 k] ]

Terwin Morigage Trust

11265 des 1125203 12 12

Tharsburg Mogigage Securitbes Trust
1.B15% des DEE2047

3129% dem BOIS2043

Tewid Peint Mortgage Tresi

2500 den BOOS0LY 45 ]

‘Wahdy Pass-Through Certificates Trest

0.435% doe 01252043

17644 den (L5207 41

2 504% dew DRZE2042

35264 cem 02252033

1 ElL% dee DATG2038

=]
b ]

ueE

wm
o
= g

Bls. -
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g 1.[1“. El
Fannie Maa
L5185 o DSTEME s
105655 o DSTST0GT
[LEBSM: doe DE252008

2801% doe 10002

18015 due DEO10MY
1540% doe O7252000

3 00% don 160172048

2 000% doe DI0120E0

3 EO0% due DEDN0G
3500% don (201080
35005 cor D0DN05E

3 TH0% due DLDN0GE
T.000% doe D501/2038

Fannis Mag, TBA (]

2 D00% dot DAO1/E0 100 0
Z2000% doe DSTN2060 o m
2 S0 oy D1A17050 2
2 5004 dor D20172080
3 500% dor DRD172050
A D00% due DETNI2050
Freddie Mac
01535% dun 121157031 1 1
0.720% e DIFI&T03E 1687 187
3.350% dos DINS200E M 187 ]
Small Business Administration

F.800% don DSN1T0CE ] i
5 BI0% doe D3OVT0ZE 128 13
B SR dos DEOIDNS ) g
E.220% dan 12010EE jlii} 154

ar
i
=™

~RResiah..

uaaatiﬂﬁhuﬂ—-n

am
3835

1.675% due D81 7008 m 218

1.7E04% dm 101152028 n m

S EIEM: due DATET04Y E 1] 438
FALL

Total United Statis 100

|Cost $28 5681

Pan American Enargy LLC

30.767% dee [2ZR2021 M ARS L S )

E DEPOSITE 1.7%

Australia amd New Tealand Banking Group Led,

. 000% due 07/0172000 N0 L] o

L010% dow DTDNUNR0 H - 134

Bank of Nova Scotia

0.010% due 070112020 12 132

00708 due D7O3T0C0 [F1] ]| |

ENP Paribas Bask

WOLBEDA | doe D101 2000 EuR ] T

WV | e BT 2000 ji¥ 2 ]

0.010% dor SO0 ¥ 13 1

0.040% e D7 AOL0C0 HED n 8

3.260% fue 0101020 284 1] ]
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FRINCIPAL
AMOUNT VALUE
10001 100051
Brown Brothers Harriman & Co.
0.300%| due 0770172020 NOK 1 35 0
[0.250%] due OT/012020 ¥ 1 [1]
0. 250%| due O7/01/2020 SEK 3 1
0.160%] due 0770172020 KK 2 1]
0.000% due 070172020 360 1 8
0.010% due 070172020 i 1] 1
0.020% due 070272020 CAD 1 1
0.040% due 070272020 HKD 18 2
3 280% due 070172020 ZAR 14 1
Citibank N.A.
0.010% due 070172020 % BT g7
DBS Bank Lud.
0.010% due 070172020 3 3
HSBC Bank PLC
0.680%| due 0770172020 EUR 7 7
JPMaorgan Chase Bank N.A.
0.010% due 070172020 ¥ 135 135
MUFG Bank Ltd.
[0.250%] due OT/012020 ¥ 175 z
National Australia Bank Ltd.
1. 100% | due 07/01/2020 AUD 1n -]
0.010% due 070172020 % 2 2
Royal Bank of Canada
0.020% dus 07022020 CAD i ¥y |
Sumitomo Mitsui Banking Corp.
(10 E80% | due 07/01/2020 EUR v | 2B
[0.250%] due OT/012020 ¥ 18 [1]
0.010% due 070172020 4 ] L]
Sumitomo Mitsui Trust Bank Lud.
[10.680% | due 07/01/2020 EUR 3 4
10.250%| due D7/012020 ¥ 3458 2
0.010% due 070172020 GBP 23 28
0.010% due 070172020 % B2 ivd
The Hongkong and Shanghai Banking Corp. Ltd.
0.000% dus 070172020 G0 20 16
0.040% due 07022020 HKD 144 19
s
PAN TREASURY BILLS (h) 4.7%
0.0%9%| due 03072020 ¥ 150,000 1,391
110.085% | due 037282020 80,000 741
2132
LS. TREASURY BILLS (h} 2.0%
0.133% due 08182020 % EDD 600
0.140% duw 07730/2020 300 300
N
Total Short-Term Instruments. 31815
[Cost 53,795)
Total Investments in Securities 141.8% 5 G459
[Cost $63,787)
Financial Derivative
Instruments {jik] (0.5%) (247)
(Cost or Premiums, net ${98))
Other Assets and Liabilities, net (41.3%) (18.,818)

Not Assels 100.0% § 45581
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(
2020 3 17 2021 3 17

1,856,353 52,141

18,445,787 11,241,151

20,109,576 39,137,333
10,000,946

113,141 53,466

1,438 5,049

50,527,241 50,489,140

50,527,241 50,489,140

5 5

16 9

21 14

21 14

50,372,751 50,342,480

154,469 146,646

50,527,220 50,489,126

50,527,241 50,489,140
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2020 3 17 2021 3 17
50,372,751 50,342,480
1.0031 1.0029
(10,031 ) (10,029 )
2019 3 19 2020 3 18
2020 3 17 2021 3 17
2 4
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2020 3 17 2021 3 17
)
)
)
2020 3 17 2021 3 17
2020 3 17 2021 3 17
50,373,170 50,372,751
39,880

40,299 30,271

10,000 10,000

49,953,803 49,953,438

9,994 9,994

9,986 9,986

9,986 9,986

9,984 9,984

9,984 9,984

9,984 9,984

9,984 9,984

9,984 9,984

9,984 9,984
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9,984
9,984

9,977

9,977

9,977

9,976
9,976

9,974
9,974
9,969
9,969
9,968
9,967
9,967
9,967
9,968
9,969
9,969
9,969
9,969
9,969
9,969
9,969
9,969
9,970
9,970
9,970
9,970
9,968
9,968

9,968

9,968

50,372,751

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

9,984
9,984
9,977
9,977
9,977

9,976
9,976

9,974

9,974

9,967
9,967
9,967
9,968
9,969
9,969
9,969
9,969
9,969
9,969
9,969
9,969
9,970
9,970
9,970
9,970
9,968
9,968

9,968

9,968

50,342,480

2021 3 17
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10,000,000 10,080,620
8,000,000 8,031,130
10,000,000 9,999,436
11,000,000 11,026,147
39,000,000 39,137,333
39,000,000 39,137,333
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2021 3 31

1,013,031,026

675,655

1,012,355,371

873,302,954

1.1592

2021 3 31

571,828,837

1,026,959

570,801,878

448,194,149

1.2736

2021 3 31

50,489,428

29

50,489,399

50,342,466

1.0029
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2021 3 100

13 1,560 10 8,448

5

2
1
1

2021 3
405 69,948
0 0
135 26,467
0 0
540 96,416
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(€))
38 59
2
19 52
@) 52
38 38 57
193 2 1 25 2019 4 1
2020 3 31
26 2020 4 1 2020 9 30

193 2 1
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( )

2019 3 31 ) 2020 3 31 )
18,401,863 28,674,230
8,008,550 6,301,326
608,442 546,666
4,705,229 4,882,250
1,911,554 2,039,974
168,445 174,892
31,744 50,572
33,835,830 42,669,914
72,641 98,471
3,268 2,180
95,277 142,866
171,187 243,517
968,052 969,528
24,478 216,033
8,013 8,013
1,000,545 1,193,575
36,902,679 33,634,499
66,222 66,222
167,886 -
293,513 303,875
1,066,925 1,292,446
87,940 17,821
38,585,168 35,314,867
39,756,901 36,751,960
73,592,732 79,421,875
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65,641 45,856
6,368 5,643
1,736,084 1,633,415
702,648 810,981
723,039 852,782
461,392 3,591,122
113,233 146,706
1,996,248 686,983
853,083 975,373
289,152 544,366
6,946,893 9,293,232
1,801,748 1,950,746
22,500 22,700
1,824,248 1,973,446
8,771,142 11,266,679
10,000,000 10,000,000
8,281,840 8,281,840
8,281,840 8,281,840
139,807 139,807
120,000 120,000
70,000 70,000
350,000 350,000
45,192,421 48,745,315
45,872,228 49,425,122
64,154,068 67,706,962
711,399 512,183
43,878 63,949
667,521 448,234
64,821,590 68,155,196
73,592,732 79,421,875
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( )

2018 4 2019 4 1

2019 3 31 2020 3 31
26,471,631 27,088,982
11,784,292 13,165,624
610,372 677,248
16,907 2,000
38,883,204 40,933,856
11,518,158 11,090,478
23,965 25,032
130 -
5,954,296 6,466,222
1,695,119 1,866,932
3,019,717 3,238,306
106,467 125,262
1,132,991 1,235,721
229,936 249,653
812,655 929,200
49,932 47,749
190,576 189,820
34,445 38,958
537,701 652,672
18,539,142 18,760,587
137,828 142,108
3,685,286 3,934,995
851,086 974,031
279,376 285,503
710,135 762,163
311,969 307,637
8,350 7,000
150 30
151,765 172,763
673,220 682,105
30,378 31,283
29,832 28,014
209,373 170,993
405,606 442,697
325,740 341,195
261,111 291,579
332,440 354,221
52,393 46,549
189,822 225,408
8,645,865 9,200,283
11,698,196 12,972,984
573 1,176
24,008 12,651
124,674 200,028
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35,286 14,042
22,977
14,395 13,606
221,915 241,504
- 27,288
20,127 9,593
17,501 5,453
1,080 8,493
38,709 50,829
11,881,403 13,163,659
655,395 4,459
46,876 1,744
702,272 6,204
81,265 72,045
68,047 4,115
1,089 8,422
511 4,351
150,913 88,934
12,432,761 13,080,929
3,862,523 4,134,957
43,320 106,970
3,905,844 4,027,986
8,526,917 9,052,942
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( 2018 4 2019 3 31 )

10,000,000( 8,281,840| 8,281,840 139,807 120,000 70,000 350,000( 41,733,107 42,412,914 60,694,754

- - - - - - -| 5,067,603| 5,067,603 5,067,603

- - N - - - -| 8,526,917 8,526,917 8,526,917

- - - - - - -| 3,459,314 3,459,314] 3,459,314

10,000,000 8,281,840| 8,281,840 139,807 120,000 70,000 350,000 45,192,421 45,872,228 64,154,068

779,438 4,637 784,076 61,478,830
- - - 5,067,603

- - - 8,526,917
68,039 48,515 116,554 116,554
68,039 48,515 116,554 3,342,759
711,399 43,878 667,521 64,821,590
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( 2019 4 2020 3 31 )

10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000( 45,192,421| 45,872,228| 64,154,068

- - N - - - - 5,500,048| 5,500,048 5,500,048

9,052,942 9,052,942 9,052,942

- - - - - - - 3,552,893 3,552,893 3,552,893

10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000( 48,745,315| 49,425,122| 67,706,962

711,399 43,878| 667,521 | 64,821,590
- - - | 5,500,048
- - - | 9,052,042
199,216 20,071 219,287 219,287
199,216 20,071 219,287 3,333,606
512,183 63,949| 448,234 | 68,155,196
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2019 4 1
2020 3 31
2016 4 1
)
3 18 6 2 20
5
5
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2020 3 31
39

54,100

29 2020 3 31
( 30 2020 3 31

2021 4 1
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IFRS 13

2021 4 1

EDINETOOOO
0o0000000000000000(EL2453)
Y e o o
30 2019 7 4
10 2019 7 4

31 2019 7 4

( 19 2020 3 31

(1ASB) (FASB)
( (IFRS) IFRS 13
Accounting Standards Codification Topic820 )
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2019 3 31 2020 3 31
325.809 310,385
3,460 4,549
474,339 394,258
803,609 709,193
2018 4 1 ( 2019 4 1
2019 3 31 2020 3 31 )
4,181
623 4,240
465
1,089 8,422
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2018 4 1 2019 3 31
108 108
108 108
2018 6 22
5,000,103
46,106
2018 3 31
2018 6 22
2019 3 19
67,500
1,350
2019 4 1 2020 3 31
108 108
108 108
2019 6 28
5,500,048
50,716
2019 3 31
2019 6 28
2020 6 29
5,500,048
50,716
2020 3 31

2020 6 29
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( )
2019 3 31

18,401,863 18,401,863
2,199,830 2,205,940 6,109
5,808,720 5,808,720
17,649,504 17,681,300 31,795
19,253,174 19,253,174

47,244 47,244




2020 3 31
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28,674,230 28,674,230
6,301,326 6,307,330 6,003
11,547,229 11,546,970 259
22,087,270 22,087,270
10,218 10,218
( )

(2019 3 31 )

(2020 3 31 )

66,222

66,222
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10 10
18,401,863
2,200,000 | 17,650,000
7,033,352 | 15,714,537 | 2,156,988 | 138,951
27,635,215 | 33,364,537 | 2,156,988 | 138,951
(2020 3 31 )
10 10
28,674,230
6,300,000 | 11,550,000
6,148,442 | 12,928,752 | 2,006,497
41,122,673 | 24,478,752 | 2,006,497
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2019 3 31

(¢H) 18,749,335 18,787,460 38,124

@

©)
18,749,335 18,787,460 38,124
(¢D) 1,100,000 1,099,780 220

)

®3)
1,100,000 1,099,780 220
19,849,335 19,887,240 37,904

2020 3 31

(€D 11,798,934 11,806,740 7,805

@

®)
11,798,934 11,806,740 7,805
() 6,049,621 6,047,560 2,061

@

®)
6,049,621 6,047,560 2,061
17,848,556 17,854,300 5,743
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2019 3 31

@

2 5,808,720 5,801,046 7,673
5,808,720 5,801,046 7,673

3) 13,421,370 12,553,359 868,010
19,230,090 18,354,406 875,684

0

A

(€)) 5,831,804 5,981,670 149,865
5,831,804 5,981,670 149,865
25,061,894 24,336,076 725,818
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2020 3 31
@)
@)
(3) 14,350,630 13,532,359 818,270
14,350,630 13,532,359 818,270
@)
@)
(3) 7,736,640 8,140,850 404,209
7,736,640 8,140,850 404,209
22,087,270 21,673,209 414,060
66,222

66,222
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2018 4 1 2019 3 31

(€H)

@)

©) 2,232,532 655,395 81,265
2,232,532 655,395 81,265

2019 4 1 2020 3 31

(€H)

@)

©) 1,650,233 4,459 72,045
1,650,233 4,459 72,045
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2019 3 31
2020 3 31
2019 3 31
1
1,909,028 47,244
1,909,028 47,244
2020 3 31
1
1,860,993 - 10,218
1,860,993 - 10,218
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300

2018 4 1 ( 2019 4 1

2019 3 31 2020 3 31 )
1,887,492
54,100
1,833,391
2018 4 1 ( 2019 4 1
2019 3 31 2020 3 31 )
1,682,532 1,801,748
229,805 274,595
110,589 71,495
1,887,492
1,801,748 117,355
2019 3 31 2020 3 31
1,801,748 1,950,746
1,801,748 1,950,746
1,801,748 1,950,746

1,801,748 1,950,746
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2018 4 1 ( 2019 4 1
2019 3 31 2020 3 31 )
229,805 274,595
54,100
229,805 220,494
2018 4 1 ( 2019 4 1
2019 3 31 2020 3 31 )
0.32
58,788

62,535
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2019 3 31 ) 2020 3 31 )
261,214 298,659
119,420 130,502
551,695 597,318

6,126 4,337
6,889 6,950
88,160 254,174
62,896 82,112
1,096,402 1,374,055
9 19
1,096,393 1,374,036
5,022 3,682
24,444 77,906
29,467 81,589
1,066,925 1,292,446

100 5
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]
2018 4 1 2019 3 31
90
10%
2019 4 1 2020 3 31
90
10%
1
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2018 4 2019 3 31
C )
( ) 3,299,726 762,239
100,000
100.00
130,542 11,530
2019 4 2020 3 31
« )
3,360,908 802,463
( )
100,000 130,557 11,984
100.00
3,123,434 3,123,434
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2018 4 1 2019 4 1
2019 3 31 2020 3 31
597,720 47 628,459 68
78,626 78 83,477 26
()
2018 4 1 2019 4 1
2019 3 31 2020 3 31
8,526,917 9,052,942
8,526,917 9,052,942
108 108
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26
2020 9 30

25,867,054
2,200,310
490,156
5,083,348
2,860,357
205,730
5,627
36,712,587

1 217,645
1,388,913

37,195,151
66,222
2,470
300,007
850,500
17,695
38,432,046
40,038,605
76,751,192
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48,531
4,837
1,745,443
663,984
805,922
1,824,956
174,548
521,943
47,773
552,768

2 355,688
6,746,397

2,061,987

26,275
2,088,262
8,834,660

10,000,000

8,281,840
8,281,840

139,807

120,000
70,000
350,000
47,777,753
48,457,560
66,739,400

1,230,312
53,180
1,177,132
67,916,532
76,751,192
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)

26
2020 4 1 2020 9 30

13,048,440
6,476,531
425,029
19,950,002
8,911,467
1 4,550,470
6,488,064
82,144
35,367
6,534,841
929

51,744
6,484,025
1,823,853
127,685
1,951,539
4,532,486
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®
26 ( 2020 4 2020 9 30 )

10,000,000, 8,281,840 8,281,840 139,807 120,000 70,000) 350,000( 48,745,315 49,425,122 67,706,962

- - - - - - -| 5,500,048 5,500,048 5,500,048

- - - - - - -| 4,532,486 4,532,486 4,532,486

- - - - - - - 967,562 967,562 967,562

10,000,000 8,281,840, 8,281,840 139,807 120,000 70,000 350,000 47,777,753 48,457,560 66,739,400

512,183 63,949 448,234 68,155,196

- - - 5,500,048
- - = 4,532,486
718,129 10,768 728,898 728,898
718,129 10,768 728,898 238,663

1,230,312 53,180 1,177,132 67,916,532
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26
2020 4 1
2020 9 30
2016 4 1
3 18 6 2 20
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2020 3 31
39

26
2020 9 30

740,836

98/114



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

26
2020 4 1
2020 9 30
31,642
189,242
52,744
22,756
18,910
14,197
702
39,656
12,088
26
2020 4 1
2020 9 30
108 108
108 108
« )
« ) ()
2020 6 29 5,500,048 | 50,716 | 2020 3 31 | 2020 6 29

99/114



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2020 9 30

2
25,867,054 25,867,054
2,200,310 2,201,100 789
12,067,677 12,071,606 3,928
25,127,473 25,127,473
7,126 7,126

66,222
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26 2020 9 30
Q) 11,448,319 11,453,125 4,805
@
€))

11,448,319 11,453,125 4,805
) 2,819,668 2,819,581 87
@
€))
2,819,668 2,819,581 87
14,267,988 14,272,706 4,717
€y
@
3) 15,190, 859 16,809,083 1,618,223
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