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O0O0O00000n0n(EL12492)
OO0 O000000000000000
92,857,009 1.32
3,742,628,022 53.26
249,721,197 3.55
63,604,932 0.91
50,271,397 0.72
144,621,148 2.06
177,400,478 2.52
356,401,861 5.07
499,072,644 7.10
117,604,547 1.67
167,401,573 2.38
527,212,776 7.50
226,552,323 3.22
42,220,275 0.60
386,893,848 5.51
30,339,310 0.43
119,059,712 1.69
116,950,378 1.66
81,395,821 1.16
7,192,218,251 102.36
( ) |— 307,839,654 4.38
( ) 7,026,735,560 100.00
— 7,472,561, 685 106.34
) ) ) ) ) )
SOCIETE GENERALE 5% 1,500,000] 11,993.14| 179,897,189| 12,021.90| 180,328,546 5| 2024/1/17| 2.57

ROYAL BK SCOTLND GRP PLC | 1,450,000) 12,365.34| 179,297,460| 12,359.19| 179,208,335 6| 2023/12/19] 2.55

INTESA SANPAOLO SPA3.375 | 1,550,000f 11,443.02| 177,366,946 11,445.77| 177,409,478 3.375| 2023/1/12| 2.52

SIMON PROPERTY GROUP LP 1,450,000| 11,832.67| 171,573,814| 11,826.64| 171,486,280 3.75| 2024/2/1| 2.44

AERCAP IRELAND CAP/GLOBA | 1,455,000f 11,508.00| 167,441,498 11,505.26| 167,401,573| 3.15| 2024/2/15| 2.38

GLENCORE FUNDING LLC 1,300,000| 11,888.98| 154,556,787| 11,892.16| 154,598,167| 4.125| 2024/3/12| 2.20

DAIMLER FINANCE NA LLC 1,268,000] 11,811.04| 149,764,054 11,826.31| 149,957,620| 3.65| 2024/2/22| 2.13

DELL INT LLC / EMC CORP 1,250,000f 11,982.71| 149,783,984| 11,947.92| 149,349,060 5.45| 2023/6/15| 2.13

VOLKSWAGEN GROUP AMERICA | 1,250,000f 11,936.72| 149,209,116 11,929.81| 149,122,680 4.25| 2023/11/13| 2.12

COOPERATIEVE RABOBANK UA | 1,225,000] 12,023.98| 147,293,859| 12,045.39| 147,556,048| 4.625| 2023/12/1| 2.10

BPCE SA 5.7% 1,200,000| 12,236.15| 146,833,855| 12,226.38| 146,716,631| 5.7| 2023/10/22| 2.09

DEUTSCHE BANK NY 3.95% 1,250,000] 11,577.70| 144,721,304| 11,569.69| 144,621,148| 3.95| 2023/2/27| 2.06

ENEL FINANCE INTL NV 1,200,000| 11,873.61| 142,483,407| 11,863.08| 142,356,963| 4.25| 2023/9/14| 2.03

LUKOIL INTL FINANCE BV 1,200,000] 11,661.99( 139,943,999 11,646.85| 139,762,237| 4.563| 2023/4/24| 1.99

KINROSS GOLD CORP 5.95% 1,114,000| 12,335.04| 137,412,438| 12,357.54| 137,663,097| 5.95| 2024/3/15| 1.96

CHARTER COMM OPT LLC/CAP | 1,000,000 12,001.70f 120,017,072| 12,003.46| 120,034,634| 4.5 2024/2/1] 1.71
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LLOYDS BANKING GROUP PLC | 1,000,000] 11,920.59| 119,205,946| 11,987.26| 119,872,672 3.9| 2024/3/12| 1.71

AUST & NZ BANKING GROUP 985,000 12,074.62| 118,935,025| 12,087.28| 119,059,712| 4.5 2024/3/19] 1.69

CAPITAL ONE FINANCIAL CO | 1,000,000 11,911.92| 119,119,235| 11,898.86| 118,988,621| 3.9 2024/1/29| 1.69

AMERICAN HONDA FINANCE 1,000,000] 11,859.67| 118,596,778| 11,867.25| 118,672,512| 3.55| 2024/1/12| 1.69

WELLTOWER INC 3.625% 1,000,000| 11,853.31| 118,533,117| 11,844.42| 118,444,211 3.625| 2024/3/15| 1.69

TOYOTA MOTOR CREDIT CORP | 1,000,000f 11,825.65| 118,256,522| 11,816.87| 118,168,714| 3.35| 2024/1/8| 1.68

SCHLUMBERGER INVESTMENT 1,000,000| 11,778.67| 117,786,748| 11,760.45| 117,604,547| 3.65| 2023/12/1| 1.67

MARATHON PETROLEUM 4.5% 1,000,000| 11,769.23| 117,692,355 11,750.90| 117,509,056 4.5 2023/5/1| 1.67

PERTAMINA PERSERO PT 4.3 | 1,000,000] 11,688.01| 116,880,132| 11,695.03| 116,950,378 4.3| 2023/5/20| 1.66

HALLIBURTON CO 3.5% 1,000,000| 11,643.23| 116,432,310f 11,624.02| 116,240,230 3.5 2023/8/1| 1.65

NATIONWIDE BLDG SOCIETY 1,000,000] 11,587.69| 115,876,925 11,577.15| 115,771,555| 3.766| 2024/3/8| 1.65

BMW US CAPITAL LLC 2.25% | 1,000,000] 11,393.38| 113,933,832| 11,413.88| 114,138,820 2.25| 2023/9/15| 1.62

CREDIT SUISSE GROUP AG 1,000,000] 11,355.98| 113,559,891 11,364.76| 113,647,699| 2.997| 2023/12/14| 1.62

UBS GROUP AG 2.859% 1,000,000] 11,297.04| 112,970,480f 11,290.46| 112,904,624| 2.859| 2023/8/15| 1.61

2.03
102.36
104.38

69,371,329.54| 7,381,560,374| 7,472,561,685 106.34

)
2021 5 1
1
1 (2021 4 30 ) 7,092,606,801 7,160,232,939 1.0488 1.0588
2020 5 9,433,351,344 — 1.0183 —
6 9,451,808,558 — 1.0328 —
7 9,346,147,897 — 1.0372 —
8 9,260,574,640 — 1.0416 —
9 9,125,501,455 — 1.0404 —
10 8,821,756,571 — 1.0426 —
11 8,604,242,109 — 1.0499 —
12 8,313,249,558 — 1.0536 —
2021 1 8,122,483,885 — 1.0539 —
2 7,874,615,379 — 1.0552 —
3 7,372,470,818 — 1.0573 —
4 7,092,606,801 — 1.0488 —
5 7,026,735,560 — 1.0482 —
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2020-03

2021 4 30

36,825,732
124,165,219
141,405,954

7,160,151,326

9,570
67,698,644
1,393,018
7,531,649,463

7,531,649,463

320,008,954
67,626,138
5,250,124
1,569,731
44,475,675
357

111,683

439,042,662

439,042,662

6,762,613,860

329,992,941
337,619,706

7,092,606,801
7,092,606,801

7,531,649,463
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2020 3 31
2021 4 30

394,804,472
611,535,896
401,663,301

12,281,858

616,958,925

40,633
3,093,464
87,647,951
1,986,868

92,768,916

524,190,009

524,190,009

524,190,009

118,944,165

2,839,936

2,839,936
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10,466,701

67,626,138

329,992,941
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(10,000 ) (10,488 )

2020 3 31
2021 4 30

21,091,703

285,911,304

119,334,540

841,744

0

406,087,588

6,762,613,860

10,000 600
10,000 100
67,626,138

2020 3 31
2021 4 30

25/49



EDINETOOOO
00000000 0O0(E2492)
ooooodooodooodnoodd

2021

4

30

1

2021

4

30

26/49



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

7,581,746

438,452,223

446,033,969

1 2021 4 30
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ENEL FINANCE INTL NV 1,200,000.00 1,298,136.00
1,200,000.00 1,298,136.00

(141,405,954)

AERCAP IRELAND CAP/GLOBA 1,455,000.00 1,525,523.85
AMERICAN EXPRESS CO 3.4% 750,000.00 808,672.50
AMERICAN HONDA FINANCE 1,000,000.00 1,080,510.00
AUST & NZ BANKING GROUP 985,000.00 1,083,591.70
BAIDU INC 3.875% 500,000.00 533,425.00
BANQUE FED CRED MUTUEL 250,000.00 267,867.50
BAYER US FINANCE I1 LLC 375,000.00 403,713.75
BMW US CAPITAL LLC 2.25% 1,000,000.00 1,038,026.90
BP CAP MARKETS AMERICA 350,000.00 379,634.50
BPCE SA 5.7% 1,200,000.00 1,337,772.00
BRASKEM FINANCE LTD 6.45 850,000.00 948,124.00
CAPITAL ONE FINANCIAL CO 1,000,000.00 1,085,270.00
CARNIVAL CORP 11.5% 400,000.00 459,380.00
CHARTER COMM OPT LLC/CAP 1,000,000.00 1,093,450.00
CHEVRON PHILLIPS CHEM CO 500,000.00 526,350.00
CIFI HOLDINGS GROUP 6.55 500,000.00 527,665.00
CNOOC FINANCE 2013 LTD3% 350,000.00 362,999.00
COMMSCOPE INC 5.5% 400,000.00 413,112.00
CONTINENTAL RESOURCES 500,000.00 523,740.00
COOPERATIEVE RABOBANK UA 1,225,000.00 1,341,963.00
COUNTRY GARDEN HLDGS4.75 350,000.00 357,955.50
CREDIT SUISSE GROUP AG 1,000,000.00 1,034,620.00
DAIMLER FINANCE NA LLC 1,268,000.00 1,364,468.42
DELL INT LLC / EMC CORP 1,250,000.00 1,364,650.00
DEUTSCHE BANK NY 3.95% 1,250,000.00 1,318,525.00
ENERGY TRANSFER 4.9% 300,000.00 327,714.00
ENERGY TRANSFER 5.875% 450,000.00 500,868.00
EQUINOR ASA 3.7% 354,000.00 384,868.80
FIFTH THIRD BANCORP 4.3% 750,000.00 819,112.50
FIRST QUANTUM MINERALS L 1,000,000.00 1,025,865.00
FORD MOTOR CREDIT CO LLC 500,000.00 546,485.00
GENERAL MOTORS CO 5.4% 450,000.00 498,258.00
GENERAL MOTORS FINL CO 750,000.00 830,017.50
GENERAL MOTORS FINL CO 4 250,000.00 267,172.50
GLENCORE FUNDING LLC 1,300,000.00 1,408,134.00
GOLDMAN SACHS GROUP INC 500,000.00 539,175.00
GTH FINANCE BV 7.25% 600,000.00 651,636.00
HALLIBURTON CO 3.5% 1,000,000.00 1,060,790.00
HCA INC 5% 750,000.00 836,340.00
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HYUNDAI CAPITAL AMERICA 500,000.00 546,420.00
INTESA SANPAOLO SPA3.375 1,550,000.00 1,615,952.50
JACOBS ENTERTAINMENT INC 324,000.00 338,950.98
KINDER MORGAN INC 5.625% 750,000.00 831,877.50
KINROSS GOLD CORP 5.95% 1,114,000.00 1,251,935.48
LBC TANK TERMINAL HLDING 400,000.00 399,250.00
LENNAR CORP 4.875% 500,000.00 548,050.00
LLOYDS BANKING GROUP PLC 1,000,000.00 1,086,060.00
LUKOIL INTL FINANCE BV 1,200,000.00 1,275,000.00
MARATHON PETROLEUM 4.5% 1,000,000.00 1,072,270.00
MARATHON PETROLEUM 4.75% 500,000.00 548,755.00
MITSUBISHI UFJ FIN GRP 500,000.00 536,435.00
MIZUHO FINANCIAL GROUP 300,000.00 308,367.00
NATIONWIDE BLDG SOCIETY 1,000,000.00 1,055,730.00
NAVIENT CORP 6.125% 750,000.00 794,392.50
NOVA CHEMICALS CORP 5.25 750,000.00 759,525.00
OCCIDENTAL PETROLEUM COR 902,000.00 906,207.83
OMEGA HLTHCARE INVESTORS 155,000.00 165,860.85
OWENS-BROCKWAY 5.875% 750,000.00 810,292.50
PENSKE TRUCK LEASING/PTL 500,000.00 537,260.00
PERTAMINA PERSERO PT 4.3 1,000,000.00 1,064,870.00
PETROLEOS MEXICANOS4.875 550,000.00 572,225.50
PHILLIPS 66 3.7% 250,000.00 264,842.50
PIONEER NATURAL RESOURCE 1,000,000.00 1,000,570.00
QVC INC 4.375% 350,000.00 370,632.50
RANGE RESOURCES CORP 5% 200,000.00 204,356.00
ROYAL BK SCOTLND GRP PLC 1,450,000.00 1,633,541.00
ROYAL CARIBBEAN CRUISES 250,000.00 275,650.00
SCHLUMBERGER INVESTMENT 1,000,000.00 1,073,130.00
SENSATA TECHNOLOGIES BV 325,000.00 349,293.75
SERVICE PROPERTIES TRUST 500,000.00 507,114.90
SHIMAO PROPERTY HLDGS 600,000.00 628,398.00
SIMON PROPERTY GROUP LP 1,450,000.00 1,563,172.50
SINOPEC GRP OVERSEA 2013 350,000.00 378,829.50
SOCIETE GENERALE 5% 1,500,000.00 1,639,005.00
STANDARD CHARTERED PLC 1,000,000.00 1,026,030.00
SYNCHRONY FINANCIAL4.375 750,000.00 818,700.00
SYNGENTA FINANCE NV4.441 500,000.00 525,108.00
TIMES CHINA HLDG LTD 500,000.00 510,755.00
TOYOTA MOTOR CREDIT CORP 1,000,000.00 1,077,410.00
UBS GROUP AG 2.859% 1,000,000.00 1,029,250.00
UNITED AIRLINES 500,000.00 513,410.00
VOLKSWAGEN GROUP AMERICA 1,250,000.00 1,359,412.50
WELLTOWER INC 3.625% 1,000,000.00 1,079,930.00
61,382,000.00 65,731,674.71

(7,160,151,326)

62,582,000.00 67,029,810.71

(7,301,557,280)
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2021 5 31

14,416,305,101

7,389,569,541

7,026,735,560

6,703,910,761

1.0482

10,482

31/49



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

495
24,000
2,100
5
3
2 1
2
1
308
2021 5
47 1,007,624
5 27,340
52 1,034,964
38 59
2
19 8 6 52

193 2 1 2020 1 1 2020 12 31

32/49



EDINETOOOO
00000000 0O0(E2492)
Ooooooooooooooooooad

2019 12 31 2020 12 31
1,772,474 1,724,109
4,984 4,311
26,245 21,839
1,081,813 1,288,538
66,218 68,475
217,970 182,268
- 21,888
3,169,707 3,311,432
1,526 1,417
390 201
1,917 1,708
- 3,441
- 3,441
40,152 34,632
167,864 154,568
208,016 189,201
209,934 194,351
3,379,641 3,505,783
265 22
483,427 568,641
719,256 864,792
- 10,009
23,902 42,671
24,457 -
299,021 207,843
1,550,331 1,693,980
1,550,331 1,693,980
495,000 495,000
123,750 123,750
1,210,560 1,193,052
1,334,310 1,316,802
1,829,310 1,811,802
1,829,310 1,811,802

3,379,641 3,505,783
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2019 1 1 ( 2020 1 1

2019 12 31 2020 12 31
5,247,700 4,866,497
739,811 682,720
84,824 91,125
6,072,335 5,640,343
2,193,577 2,021,531
37,475 22,800
41,526 66,261
1,146,084 1,102,951
1,187,611 1,169,213
126,214 129,789
5,931 6,319
44,628 35,964
10,630 9,716
61,190 52,000
3,606,069 3,395,336
116,321 104,720
814,961 779,197
14,940 i}
265,828 195,231
1,212,050 1,079,149
3,953 639
24,559 6,240
17,226 16,573
91,952 100,443
318 267
28,182 22,112
920,041 892,587
4,561 4,286
74,976 54,027
2,377,823 2,176,328
88,442 68,678
4 -
4 -
2,672 50
222 720
2,894 770
85,553 67,908
- 65,182
- 65,182
85,553 2,725
73,329 6,937
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20,998 13,295
33,221 17,507
2019 1 1 2019 12 31
495,000 123,750 1,177,338 1,301,088 1,796,088 1,796,088
- - 33,221 33,221 33,221 33,221
- - 33,221 33,221 33,221 33,221
495,000 123,750 1,210,560 1,334,310 1,829,310 1,829,310
2020 1 1 2020 12 31
495,000 123,750 1,210,560 1,334,310 1,829,310 1,829,310
- - 17,507 17,507 17,507 17,507
- - 17,507 17,507 17,507 17,507
495,000 123,750 1,193,052 1,316,802 1,811,802 1,811,802
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@
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29 2018 3 30
30 2018 3 30

Qa

2
2022 1 1

'€

24 2020 3 31

¢

(¢
2021 12

31 2020 3 31

Q@

“
2021 12

2019 12 31 2020 12 31
38,879 38,989
11,494 10,725

2019 12 31 2020 12 31

1,753,195 1,652,148
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1,772,474 1,772,474
1,081,813 1,081,813
66,218 66,218
217,970 217,970
26,245 26,245
3,164,722 3,164,722
483,427 483,427
719,256 719,256
1,202,684 1,202,684
2020 12 31
1,724,109 1,724,109
1,288,538 1,288,538
68,475 68,475
182,268 182,268
21,839 21,839
3,285,232 3,285,232
568,641 568,641
864,792 864,792
10,009 10,009
1,443,443 1,443,443
2019 12 31
1,772,474
1,081,813
66,218
217,970
26,245
3,164,722

2020 12 31
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1,724,109
1,288,538
68,475
182,268
21,839
3,285,232
2019 1 1 2019 12 31
5,247,700 739,811 84,824 6,072,335
2020 1 1 2020 12 31
4,866,497 682,720 91,125 5,640,343
2019 1 1 2019 12 31
5,332,524 739,811 6,072,335
2020 1 1 2020 12 31

4,957,622 682,720 5,640,343
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10%
2019 12 31 2020 12 31
26,934 36,372
46,388 54,155
91,560 63,642
2,980 400
167,864 154,568
2019 12 31 2020 12 31
30.6 % 30.6 %
1.1 % 34.9 %
29.5 % 676.9 %
0.0 % 0.0 %
61.2 % 742.4 %
2019 1 1 2019 12 31
The
Hongkong and 116,102 *1 1,753,195
Shanghai
Banking 7,198 100
Corporation, *3 738,618 116,018
Limited *4
2020 1 1 2020 12 31
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The

Hongkong and
Shanghai
Banking
Corporation
Limited *4

116,102

7,198

100

*1

1,652,148

*2

10,009

10,009

*3

697,585

105,643

*1
*2
*3

*4

The Hongkong and Shanghai Banking Corporation Limited

2019 1 1 2019 12 31

HSBC Global
Asset
Management
Limited

166,275

*2 113,838 88,641

176,187 88,348

HSBC Global 4
Asset
Management 240,000 *1
(Hong Kong)
Limited

461,446
251,360

*2 60,369

HSBC Global
Asset
Management
(FRANCE)

8,050

*4 401,481 106,738

HSBC Global
Asset
Management
(UK) Ltd

178,103 *1

543,998 188,305

HSBC
Services
Japan 5
Limited
*3

1,136,115 12,992

HSBC Global
Asset

Management
(USA) Inc.

1,002 *1

64,555 11,077

HSBC Global
Asset
Management
(Deutschland)
GmbH

*4 30,431
2,600

! 18,120

2020 1 1 2020 12 31

HSBC Global
Asset
Management
Limited

166,275

*2 134,444 125,139
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HSBC Global *4 152,791 69,023
Asset "
Management 240,000 1 432,421
(Hong Kong) 228,235
Limited *2 43,982
HSBC Global
Asset 8,050 *4 377,665 90,749
Management
(FRANCE)
HSBC Global
Asset 178,103 1 474,394 226,554
Management
(UK) Ltd
HSBC
Services
Japan 5 1,302,109 18,927
Limited
*3
HSBC Global
Asset 1,002 “ 133,460 98,611
Management
(USA) Inc.
796,969
HSBC Bank *1
olc 350 28,275
HSBC Global *4 30,689
Asset
Management 2,600 *1
(Deutschland) 18,739
GmbH
*1
*2
*3 HSBC Services Japan Limited
*4
The Hongkong and Shanghai Banking Corporation, Limited
2009 1 1 2020 1 1
2019 12 31 2020 12 31
1 871,100.23 862,763.26
1 15,819.92 8,336.97
1
1
2009 1 1 2020 1 1
2019 12 31 2020 12 31
33,221 17,507
33,221 17,507
2,100 2,100
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2021 11 1
HSBC Asset Management Japan
Limited
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247,369 2020 3
51,000 2020 7 27
145,069
1,404,065
78,100
2020 3
1,002 2020 12

plc

25 1

2020 12 25
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2021

193
2020 2020 12 31 36

2020 12 31
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2021

193
2020-03 2020 31
2021 30

2020-03 2021 30
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