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2022 9 30
195,440,045 35.49
39,755,920 7.22
34,563,758 6.28
31,080,964 5.64
29,296,557 5.32
26,224,634 4.76
25,313,940 4.60]
17,915,852 3.25
17,599,250 3.20]
8,142,409 1.48
7,138,651 1.30
3,618,449 0.66
3,456,239 0.63
439,546,668 79.82
4,310,084 0.78
— 106,786,831 19.40
550,643,583 100.00;
2022 9 30
)
477,225,880 1.0600 505,859,433 1.1538} 550,623,220]95.33
30
2022 9 30
95.33
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2022 9 30
)
1 BANCO SANTANDER SA 77,479 409.88 31,757,217 338.93 26,260,350 4.77
2 IJJP MORGAN CHASE & CO 1,372 16,719.76 22,939,515 15,373.02 21,091,797| 3.83
3 ING GROEP N.V. 14,354 1,431.73 20,551,185 1,226.08 17,599,250 3.20]
4 DEUTSCHE BANK AG- 15,590} 1,278.03 19,924,544 1,080.77] 16,849,330 3.06]
REGISTERED
5 ELLS FARGO COMPANY 2,806 6,766.97 18,988,122 5,864.80 16,456,643] 2.99
6l BARCLAYS PLC 69,144 278.15| 19,232,984 233.94 16,175,834( 2.94
7 CARLYLE GROUP INC/THE| 4,098 5,660.62] 23,197,232 3,799.81 15,571,639 2.83
8| EQUITABLE HOLDINGS 3,928 4,541.24 17,837,996 3,869.32 15,198,701 2.76
INC
9 SOCIETE GENERALE-A 5,192 3,213.58] 16,684,936 2,864.18 14,870,874( 2.70
10] BNP PARIBAS 2,383 7,389.25 17,608,593 6,053.58 14,425,683 2.62
11] CITIZENS FINANCIAL 2,856 6,459.97 18,449,686 4,901.81 13,999,594 2.54
GROUP
12 EBSTER FINANCIAL 2,066 7,182.57 14,839,202 6,542.5]1 13,516,838 2.45
CORP
13 UNICREDIT SPA EUR 8,935 1,359.15 12,144,059 1,450.24 12,957,902 2.35
14 HANA FINANCIAL GROUP 3,501 4,511.12] 15,793,448 3,693.80 12,931,994 2.35
INC
15 KB FINANCIAL GROUP 2,765 5,872.77 16,238,235 4,478.09 12,381,946[ 2.25
INC
16 BANK OF AMERICA CORP 2,558 4,652.74 11,901,722 4,439.87| 11,357,199 2.06)
17 BANK OF IRELAND GROUP 12,232 794.14 9,713,988 891.77} 10,908,217 1.98
PLC
18 COMERICA INC 938 11,138.78 10,448,181 10,465.41] 9,816,563 1.78
19 NATWEST GROUP PLC 26,5214 388.12 10,293,542 357.56) 9,482,926 1.72
20) FIFTH THIRD BANCORP 2,021 4,985.80] 10,076,318 4,641.16 9,379,785 1.70
21 COMMERZBANK AG 9,185 954. 96| 8,771,373 1,020.71] 9,375,304 1.70
22 Q2 HOLDINGS INC 1,937 5,695.23 11,031,672 4,774.38 9,247,985 1.68
23 CADENCE BANK 2,424 3,669.48] 8,894,833 3,710.03 8,993,118 1.63
24 BANCO BPM SPA 22,609 385.68 8,720,002 376.57} 8,514,068 1.55
25| LLOYDS BANKING GROUP 127,710 71.15 9,087,435 65.84 8,408,974 1.53
PLC
26 BANCO DE SABADELL SA 84,629 96.77| 8,190,191 98.11 8,303,408( 1.51]
27 POPULAR INC 779 11,913.51 9,280,631 10,452.38 8,142,409 1.48
28 BPER BANCA 31,879 261.86} 8,347,068 221.44 7,058,716] 1.28
29 JAMERICAN 1,022 7,959.49 8,134,599 6,901.64 7,053,481 1.28
INTERNATIONAL GP
30| JAIB GROUP PLC 21,187 296.02 6,271,895 330.75] 7,007,635( 1.27
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61.76
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(2022 9 30 ) 577,602,497, 577,602,497, 1.1288 1.1288
2021 9 81,419,994 — 1.0000 —
10 373,154,084 — 1.0418 —
11 442,791,685 — 0.9811 —
12 716,983,664 — 1.0327 —
2022 1 948,587,734 — 1.0899 —
2 1,089,135,365 — 1.0953 —
3 1,040,219,149 — 1.1189 —
4 1,098,730,014 — 1.0788 —
5 1,276,702,601 — 1.1744 —
6 1,116,524,898 — 1.1202 —
7 1,048,217,726 — 1.1078 —
8 829,844,738 — 1.1486 —
9 577,602,497 — 1.1288 —
1
1 0.0000]
1 12.9
100
1,444,972,930 933,272,577
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1
2022 9 30

49,844,858
550,623,220
20,000,000

620,468,078

620,468,078

32,422,272
171,805
10,193,403
150

77,951

42,865,581

42,865,581

511,700,353

65,902,144

577,602,497

577,602,497

620,468,078
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BANK OF AMERICA CORP 2,558 30.66 78,428.28
CADENCE BANK 2,424 25.62 62,102.88
CITIGROUP INC 1,140 42.39 48,324.60
CITIZENS FINANCIAL GROUP 2,856 33.85 96,675.60)
COMERICA INC 938 72.27 67,789.26
FIFTH THIRD BANCORP 2,021 32.05 64,773.05
FIRST BANCSHARES INC/MS 1,524 30.00 45,720.00
GUILD HOLDINGS CO - CLASS A 2,424 9.52 23,076.48
HANCOCK WHITNEY CORP 776 46.13 35,796.88
JP MORGAN CHASE & CO 1,372 106.16, 145,651.52
POPULAR INC 779 72.18 56,228.22
SEACOAST BANKING CORP/FL 635 30.46 19,342.10)
EBSTER FINANCIAL CORP 2,066 45.18 93,341.88
ELLS FARGO COMPANY 2,806 40.50 113,643.00)
CARLYLE GROUP INC/THE 4,008 26.24 107,531.52
EQUITABLE HOLDINGS INC 3,928 26.72 104,956. 16
KKR & CO INC 901 43.30 39,013.30
LAZARD LTD-CL A 257, 31.85 8,185.45
PERELLA WEINBERG PARTNERS 2,126 6.40 13,606.40)
SCULPTOR CAPITAL MANAGEMENT 3,414 8.83 30,145.62
SLM CORP 1,611 14.10 22,715.10
AMERICAN INTERNATIONAL GP 1,022 47.66 48,708.52
JAMES RIVER GROUP HOLDINGS L 1,789 22.98 41,111.22
FIDELITY NATIONAL INFO SERV 319 76.57 24,425.83
Q2 HOLDINGS INC 1,937 32.97 63,862.89
45,721 1,455,155.76

(210,721,105)

AIB GROUP PLC 21,187, 2.32 49,238.58
BANCO BPM SPA 22,609 2.64 59,823.41]
BANCO DE SABADELL SA 84,629 0.68 58,343.23
BANCO SANTANDER SA 77,479 2.38 184,516.23
BANK OF IRELAND GROUP PLC 12,232 6.26 76,645.71
BNP PARIBAS 2,383 42.53 101,360.90)
BPER BANCA 31,875 1.55 49,597.50
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COMMERZBANK AG 9,185 7.17 65,874.82
ING GROEP N.V. 14,354 8.61 123,659.71,
SOCIETE GENERALE-A 5,192 20.12 104,489.00
UNICREDIT SPA EUR 8,935 10.19 91,047.65
BFF BANK SPA 2,789 6.42 17,919.32
DEUTSCHE BANK AG-REGISTERED 15,590 7.59 118,390.46

308,439 1,100,906.52

(156,681,015)

BARCLAYS PLC 69,144 1.44 100,023.71,
LLOYDS BANKING GROUP PLC 127,710 0.40 51,997.12
NATWEST GROUP PLC 26,521 2.21 58,637.93
STANDARD CHARTERED PLC GBP 6,317 5.56 35,173.05

229,692 245,831.81

(39,755,920)

NORDEA BANK 2,803 94.85 265,864.55
2,803 265,864.55

(3,456,239)

PING AN INSURANCE GROUP CO-H 5,114 38.35 196,121.90)
5,114 196,121.90)

(3,618,449)

HANA FINANCIAL GROUP INC 3,501, 36,500.000  127,786,500.00)
KB FINANCIAL GROUP INC 2,765 44,250.000  122,351,250.00)
6,266 250,137,750.00)

(25,313, 940)

598,035 439,546,668

(439,546, 668)

2022 9 30
AGNC INVESTMENT CORP 3,429 29,763.72
3,429 29,763.72

(4,310,084)
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3,429 4,310,084
(4,310,084)

25 38.27% — 48.44%
1 — 0.78%

13 28..45) — 35.30%
4 7.22% — 8.96%
1 0.63% — 0.78%
1 0.66% — 0.82%
2 4.60% — 5. 70%
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2022 9 30

620,468,078

42,865,581

577,602,497

511,700,353

1.1288

2022 9 30

580,080,445

29,436,862

550,643,583

477,225,880

1.1538

50/76



10

11

51/76

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



2022 9
1,550
50,000
24,085
2022 9

10

52/76

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

REEASHO
RRETERE S ER
RE BRI L B E RERR2M
ERRBORE
ey 10 1B T P 24 AREBREBAN
(ERHBOER)
ARG BRER BRI —F T

<AEERRUI7UFICRIBERRELEE T 548>

-3l A E¥ il BRBMERS(HE)
(BRMNI+—TA) 10 1R 5T R 40 24 1 _ ﬂ;ﬁ'ﬁlf‘
(BHER-TAFS1 17 TR IR EEE BTHTANNI AR RS
~85F)
2022 9 254
148 51 55
1,537,906
38 59
2
19 52
193 2 1 (2021 4 1 2022 3

31 ) EY

53/76



EDINETOOOO

00000000 O0000O00000O0dnEL2434)
Oobdoodooodoooonooodd

2021 3 31 2022 3 31
1 2,945,148 3,870,549
2 127,883 102,011
3 1,163,524 1,137,463
4 698,718 1,220,102
5 108,949 6,676
5,044,225 6,336,803
1
1 16,555 12,438
2 113,426 97,847
129,982 110,285
2
1 4,535 4,535
4,535 4,535
3
1 371,688 551,730
2 173,961 173,961
3 368,045 369,976
4 32 32
913,728 1,095,700
1,048,245 1,210,521
6,092,470 7,547,325
2021 3 31 2022 3 31
1 6,525 6,032
2
1 640,000 700,000
2 449,942 421,565
3 138,332 1,228,275 526,525 1,648,091
3 725,437 1,048,260
4 74,945 191,700
5 259,089 118,353
6 130,032 171,866
7 6,300 6,600
2,430,606 3,190,904
1 177,918 208,284
2 9,111 9,265
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187,029 217,549
2,617,636 3,408,454
1,550,000 1,550,000
1 413,280 413,280
413,280 413,280
3
1
1,469,821 2,129,605
1,469,821 2,129,605
3,433,101 4,092,885
1 41,732 45,985
41,732 45,985
3,474,834 4,138,870
6,092,470 7,547,325
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1 5,130,232 6,276,724
2 3,361,929 8,492,161 4,403,451 10,680,175
1 2,224,426 2,660,547
2 14,138 27,018
3 470 200
4 2,203,386 2,998,033
1 881,821 982,738
2 1,318,730 2,012,478
3 2,835 2,815
5 144,775 128,682
1 13,988 13,042
2 114,745 97,704
3 16,041 4,587,196 17,935 5,814,481
1 1,581,885 1,654,831
1 62,931 57,475
2 1,326,451 1,373,956
3 192,502 223,399
2 199,204 207,945
3 4,247 7,538
4 300 300
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5 2,820 6,738
6 45,366 56,077
7 31,417 30,211
8 211,971 220,595
9 76,373 79,199
10 130,032 171,866
11 6,300 6,600
12 26,025 37,983

13 344,942 2,660,886 428,184 2,908,072

1,244,078 1,957,622
1 326 626
2 0
3 3,436 7,179
4 1,198
5 360 10,426
6 567 467

7 742 5,432 1,537 21,434
1 143 5,471

2 484 627 363 5,835

1,248,883 1,973,220
1 0 0

4,975 4,975 0

1,243,908 1,973,220

375,986 617,244

15,569 3,808

852,352 1,359,783

2020 4 1 2021 3 31

1,550,000 | 413,280 413,280 | 1,257,468 | 1,257,468 | 3,220,749

640,000 640,000 640,000

852,352 852,352 852,352

212,353 212,353 212,353

1,550,000 | 413,280 413,280 | 1,469,821 | 1,469,821 | 3,433,101
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3,147 3,147 | 3,217,602
640,000
852,352
44,879 44,879 44,879
44,879 44,879 257,232
41,732 41,732 | 3,474,834
2021 4 1 2022 3 31
1,550,000 | 413,280 413,280 | 1,469,821 | 1,469,821 | 3,433,101
700,000 700,000 700,000
1,359,783 | 1,359,783 | 1,359,783
659,783 659,783 659,783
1,550,000 | 413,280 413,280 | 2,129,605 | 2,129,605 | 4,092,885
41,732 41,732 | 3,474,834
700,000
1,359,783
4,252 4,252 4,252
4,252 4,252 664,036
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25
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627
143 484
2021 3 31 2022 3 31
95,327 99,675
77,801 108,702
2021 3 31 2022 3 31
640,000 700,000
345,346
2020 4 1 2021 4 1
2021 3 31 2022 3 31
0 0
2020 4 1 2021 3 31
24,085 24,085
2021 3 30
640,000 26,572 2021 3 31
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2021 4 1 2022 3 31
24,085 24,085
20223 30 700,000 29,063 2022 3 31
2021 3 31
1 1,163,524 1,163,524
2 698,718 698,718
370,938 370,938
2,233,181 2,233,181
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1 1,228,275 1,228,275
2 725,437 725,437
1,953,712 1,953,712
2022 3 31
1 1,137,463 1,137,463
2 1,220,102 1,220,102
550,980 550,980
2,908,546 2,908,546
1 1,226,525 1,226,525
2 1,048,260 1,048,260
2,274,786 2,274,786
2021 3 31 2022 3 31
750 750
2021 3 31
1 2,945,017
2 1,163,524
3 698,718
4
238,334 19,373 113,231
4,807,260 238,334 19,373 113,231
2022 3 31
1 5
1 10
5 10
1 3,870,414
2 1,137,463
3 1,220,102
4
44,728 201,061 32,679 272,511
6,272,708 201,061 32,679 272,511
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2022 3 31
550,980
2021 3 31
1
2
3 351,565 290,787 60,777
351,565 290,787 60,777
1
2
3 19,373 20,000 627
19,373 20,000 627
370,938 310,787 60,150
2022 3 31
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1
2
3 473,762 404,700 69,062
473,762 404,700 69,062
1
2
3 77,218 80,000 2,782
77,218 80,000 2,782
550,980 484,700 66,280
2020 4 1 2021 3 31
93,436 3,436
93,436 3,436
2021 4 1 2022 3 31
117,179 7,179
117,179 7,179
2020 4 1 2021 4 1
2021 3 31 2022 3 31
150,881 177,918
32,311 34,032
5,274 3,666
177,918 208,284
2021 3 31 2022 3 31
177,918 208,284
177,918 208,284
177,918 208,284
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177,918 208,284
2020 4 1 2021 4 1
2021 3 31 2022 3 31
32,311 34,032
2020 4 1 2021 4 1
2021 3 31 2022 3 31
33,790 37,490
2021 3 31 2022 3 31
263,558 221,681
54,478 63,776
39,815 52,625
16,148 25,882
8,210 20,401
5,163 6,551
5,409 5,629
392,785 396,548
2,886 2,933
2,886 2,933
389,899 393,615
18,418 20,295
3,031 3,031
405 313
21,854 23,639
368,045 369,976
100
15 0.2% 1.8%
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2020 4 1 2021 4 1
2021 3 31 2022 3 31
8,475 9,111
485
151 154
9,111 9,265
2020 4 1 2021 4 1
2021 3 31 2022 3 31
5,130,232 6,276,724
3,361,929 3,421,061
982,389
8,492,161 10,680,175
2020 4 1 2021 3 31
90
7,335,140 473,576 379,864 256,439 47,139 8,492,161
90%
10
2021 4 1 2022 3 31
90
9,517,226 543,068 371,551 203,473 44,855 10,680,175

10
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2021 4 1 2022 3 31
(
1,000 100 493,587 ¢ 1D 345,346
2020 4 1 2021 3 31
(
30 519,262 134,523
1
172 169,160 93,872
2
2021 4 1 2022 3 31
(
30 625,470 147,871
1
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172 178,392 97,841
1
2
2020 4 1 2021 4 1
2021 3 31 2022 3 31
144,273.79 171,844.33
35,389.35 56,457.70
2020 4 1 2021 4 1
2021 3 31 2022 3 31
852,352 1,359,783
852,352 1,359,783
24,085 24,085
)
)
) (
)

) )
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