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A 790, 334, 108 789572, 811 784 641, 013 784, 453, 467 784, 773, 439 785, 026, 851
KRS S A 67005129 |& 151621236 |A 141093371 |A 126181975 |A 126262424 |~ 137.640.655
(D) SEHEEOMN 790,334, 10801  789,572.81101|  784,641,01301| 784,453, 46701  784,773,43001| 785,026, 85101
1 O Y BEffigE (C./D) 7. 886/ 8. 080M 8. 202/ 8. 391 8. 391M 8. 247/

* SEOOHIRIC BT HITAERIF792, 953, 005, HIERUHAR (5591HI~96H) DhICH(T2BNERETAS 1, 853, 329F1. FEHITTAZAI, 779, 483 T o
* FEOOHIRDETE = 1) DFEE RS, 247/ TY
* SEICHIRDITEEIEEN TTAZEZ NO > TH Y. ZTDEEEF137, 640, 655 T,

WiEROIRR

E91H8 B20206£3 8288 F20204 4 H27H
288 8520206 4 B28H E20204 5 H27H

9388 82020655 8288  F20204 6 52985
9488 820206 6 A308  FE20206 7 B27H

Z505H8 B20204F 7 B28H 20204 8 B27H
9688 520206 8 H28H  ZF20204F 9 H28H

i) =] F91H 5928 5935 9457 55958 5965
(A) EZF N 2,237, 960 1, 895, 6131 1,813,401H 1, 482, 3609 1, 485, 786F9 1, 489, 1009
EENGERS 2,238,285 1,896, 112 1,813,869 1,482,635 1,486, 040 1,489, 438
AR 1 5 — 9 5 14
R A 326 | A 504 | A& 468 | A 284 | A 259 | A 352
(B) BilEEss R E R 41, 206, 792 14, 861,792 9, 285, 442 14,805,055 | & 28,908 |~ 11,320,775
e 41,302, 659 14, 865, 838 9,384,930 14, 805, 016 — 44
Pt AN 95,867 | & 4,046 | & 99, 488 9 A& 28,908 | & 11,320,819
(C) {SEEsRmisF A 651,144 | A 644,924 | A 733,514 | A 625,293 | A 701,070 | & 720, 745
(D) ZEpEmE (A+B+C) 42,793, 608 16, 112, 481 10, 365, 329 15, 662, 122 755,808 | & 10,552, 420
(E) pifpigEiSR e A 206,457,952 | A 164,233,024 | A 147,923,683 | A 138,257,565 | A 123,379,896 | A& 123,402,720
(F)iENfSFEEERE A 2,650,451 | & 2,711,121 | & 2,750,376 | & 2,802,079 | A~ 2,853,563 | & 2,900, 489
(o582 ( 3,479,589) |( 3,500, 958) |( 3,503,752) |( 3,527,790) (( 3,556, 307) |( 3,582, 169)
(FEEEmE=ER) (& 6,130,040) (& 6,212,079) [(&  6,254,128) |(A  6,329,869) |(& 6,409, 870) |(& 6,482, 658)
(G)&5t (D+E+F) A0166,314,795 | & 150,831,664 | A& 140,308,730 | & 125,397,522 | A 125,477,651 | 2 136, 855, 629
(H) &5 s A 790,334 | A 789,572 | A 784,641 | A 784,453 | A 784,773 | A 785, 026
REpIEMAERE (G+H) | 2 167,105,129 | A 151,621,236 | & 141,093,371 | & 126,181,975 | A 126,262,424 | 2 137, 640, 655
ENEFtEERE A2,650,451 | A 271021 | A 2,750,376 | A 2,802,079 | A 2,853,563 | & 2,900, 489
(Ac=HE=280) ( 3.479,589) |( 3,500, 958) |( 3.503,752) |( 3,527.790) (( 3, 556, 307) 3,582, 169)
(FEEIBTE=ER) (& 6,130,040) |(&  6,212,079) |(& 6,254,128) [(&  6,329,869) |(& 6,409 870) |(& 6,482, 658)
DECERIEILE 64,290, 122 65, 236, 570 65,713,324 66, 313, 750 66, 313, 693 66, 293,722
TR T A 228,744,800 | A 214,146,685 | & 204,056,319 | A 189,693,646 | A 189,722,554 | & 201,033, 888

(1) (SEEHRME(CIHEFEHRMICT T 2 EBREFBLEESHTERRLTHBIET,
(x2) BfEstEERE L. BIEEEETAEDERZV. TAZTO25EGIIERE VT, LO25EGEFEE UTIEEINE T,
(E3) WD EESOFEBEFTE WENEEDFEEE (e | ZITSRIET N,




MRS ECE DT ELRIE (FO88)

940 /NB - KEfEFEE O 7V R REANYIHY (BASHEDR)

L B 59155 55928 55938 559454 59584 5965
(a) EEVERREDRESEINE 2,204, 426 1,822,672 1,693, 545H 1,425, 458H 784,716M9 768, 355M9
(b) RERFROBMESTES R 0 0 0 0 0 0
(c) ImHEE 3,479, 589 3,500, 958 3,503,752 3,527,790 3,556, 307 3,582,169
(d) DECERETE 62, 876, 030 64, 203, 470 64, 804, 420 05, 672, 745 66. 313, 750 06. 310, 393
(e) BHADECHSRER (atb+ctd) 68, 560, 045 69, 527, 100 70,001, 717 70,625, 993 70,654,773 70, 660, 917
(f) nicE 790, 334 789,572 784, 641 784,453 784,773 785,026
(g) BRBEDECHRE (e—f) 67,769, 711 68, 737,528 09. 217,076 69. 841, 540 69. 870. 000 69. 875, 891
(h) RO 790, 334, 1080 789,572,8110 784,641,0130 784,453, 4670 784,773, 43900 785,026, 85100

R & % B = o & N 5 €
» BOVA | BN | B | BB | HOM | HIoMm
1705VAER 104 104 104 104 101 101

O <DEFHREI—-A>ZHRDOHDHS IENREF. REGREDCEEMBACE IV TEBNICHREVZUR U

- DEEICIF. FBHIRWVWCRD BB k] & FEHRVERD [TALRE BRInks) | ioUET.
- DESE SR OELEMEANERITTA RS MERTAZ LO3BEICE. DEED2ENEBILEEBRI T,

- DESESHROEEMEANMERTAZ TESHGCF. TORMHOENTALRE BRINES) . %Y OBENIEEDEETY,
- TAILWRE BRIDES) PREUCBEEE. DRESHERCHIT2ELOZHEDOERITAN SEZTALRE (FRINEEE)
EERRUICERDY. T ORDELDZHEDERITALRIET,
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947 /NB - KERFEETI 7V F RBENvIBL (BASER)

| BEAYIBL (BAHEDR) |

B 30 HADE AR

= " 1 FI—LN— 7*/\F;D47\
2 m & FrEIABESHE L | wEEs .
% B 17972 (BEE) @ﬁé Baary | 2 E
pEE B2 B P sy | B P e .
Blome | kex| 25 ges

A A % % % % B8AH
6783F (20184 4 B27H) 10, 811 70 3.9 15, 280 3.0 — 99.5 279
68HAR (20184 5 H§28H) 10, 681 700 & 0.6 15, 382 0.7 — 99.1 277
69HER (2018%F 6 B27H) 10,618 70 0.1 15, 458 0.5 — 9.5 276
7088k (20185 7 B27H) 10,713 70 1.6 15, 650 1.2 — 98.7 280
713K (20184 8 H27H) 10, 663 70 0.2 15, 802 1.0 — 98.6 280
72HBK (20185 9 B27H) 10,739 70 1.4 15, 906 0.7 — 9.3 280
738k (2018%108298) 10,377 70 AN 15,735 A1 — 98.5 272
7488K (2018511827H) 10, 384 70 0.7 15,948 1.4 — 98.9 273
7588 (20185E12827H) 9,943 70 A 3.6 15, 846 A 0.6 — 99.1 243
76887 (20194 1 H28H) 10, 041 70 1.7 157177 | & 0.8 — 98.8 239
77HRR (20194 2 B27H) 10, 187 70 2.2 16, 062 2.2 — 99.0 232
78887 (20194F 3 H27H) 10, 158 70 0.4 16, 300 1.5 — 99.5 215
7988k (20194587 H) 10, 253 70 1.6 16, 348 0.3 — 98.6 218
80HAZR (20194F 5 B27H) 9,925 70 A0 2.5 16, 297 A0 0.3 — 99.2 211
8188 (20194 6 B27H) 9,827 70 A00.3 16, 330 0.2 — 98.3 210
8283k (20194 7 B29H) 9,884 70 1.3 16, 491 1.0 — 98.8 212
83HAR (20194 8 B27H) 9,582 70 A 2.3 16, 494 0.0 — 9.0 207
848AK (20194 9 B27H) 9, 656 70 1.5 16, 754 1.6 — 99.4 203
8587 (20198E10528H) 9,678 70 1.0 16, 868 0.7 — 98.2 205
86HAZR (2019FF11827H) 9, 667 70 0.6 17,038 1.0 — 99.5 127
8788k (20195:12827H) 9,713 70 1.2 17,079 0.2 — 98.4 127
88EAZR (20204 1 B27H) 9, 661 70 0.2 17,214 0.8 — 99.0 128
89HAR (20204 2 B27H) 9, 648 70 0.6 17,718 2.9 — 89.5 129
90fAZR (20204 3 A27H) 8,111 701 A 15.2 17,354 | A 2.1 — 98.8 98
91HAR (20204 4 B27H) 8,493 70 5.6 17,603 1.4 — 98.8 103
92887 (20204F 5 B27H) 8, 659 70 2.8 17,611 0.0 — 98.6 103
938AK (20204 6 529H) 8,711 70 1.4 17,736 0.7 — 98.6 104
948AF (20204 7 B27H) 8, 845 70 2.3 17,709 A0.2 — 99.0 106
9587 (20204 8 H27H) 8, 706 70 A 0.8 17,640 A 0.4 — 98.4 94
96587 (20204F 9 B28H) 8, 460 70 A2.0 17,541 A 0.6 — 98.5 90

(0F1) BEEMBOREEIFDEEAH .

(£2) TW—LN=0 - N=TUARX - FrEIIVKEBSHREA VT v IR (BRF) (& TI—LN=T - N=JUAX - FvEILKEBSHEEA
VFVIR (RRILNR=R) ZHEICAMEL. BT 7Y FREBZ10,000& UTAN7 2y bYRIXY MOEBELIEDHDTY ., TIL—LN—=T
& TIW—LN=T - TrA4F VR - Tl - E=DERBLOT—EAN—TTT, N—TUA &, SAEVRICETEEHINTVWSN-T L
AR NVT - E=TIVY—DERBLIY—EZAX—T T, TI—LN=T - TyA(F U2 - Tl - E=BFUZOBFEE AT [FIb—L
N=7] %%ﬁﬁbé\tﬁ'o) FIBIIIW—LN=T DAY —F. TI—LN=T - N=TUAX - A VFv I RHT 2 —DREWEFZE
LCTWET,

B OEHIE, BEEMBNORRZZRL T, FEMATERHOREZRALTVETD,

EMIBIF, IBHUIRMARMICKVBECH > TEESNZBEN G U ET, LSEDEREERTCAVEBDT—IZEFERLTBUERT,
NAEEAALERF, YP—T7 Y ROEALEELT 7Y RN—X([TBELCHDESHE T,

RHEEALLESIFTHOEMLES (RRLES) SJUESEYERETED,

(E3
(x4
(GE5
Cx6
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949 /NB - KEBEFEETI 7V R BEANYIRBRL (BAHER)

=2 (B E 3]
HEMBESDHRBICDOWNT

(M) (BHH)
9, 500 200
9, 000 - 150
8, 500 - 100
8, 000 - 50
7. 500 0
SE90HAR ESCIEEER SB2HAR ZEI3HAR FE94HAR SEO5HAR ZE96HAR
(2020. 3. 27) (2020. 4. 27)  (2020. 5. 27) (2020. 6. 29)  (2020. 7. 27) (2020. 8. 27) (2020. 9. 28)
BEAfMEE (8 — DiEBIREREMER (L) HEEREE (G
* DEEHREREMES. HiEE BHAd) EHREBICHBRELICBDEHFBRUTEHELLBDT. 77 Y MERDORENBZ/NT 7 —Y V%
RIBDTY,

*HEREBRAT BN ESNICONTIE, SESFNTHAOI-RCLY BB FT GESESHNICHRETSI-INBNT 7> e
HUFET)o Ffoo 77V ROBAMEICKVEREHDRBUET, LIS T, BBESFDEFOWRERIT DD TIFH ) F A
W= #E(ER - R
F91HE 1 8, 1111
ZB96HAK : 8, 460F0 (BFth7) Ecs2420M)
BB & XR:9.5% DEEBREN—X)

NEEMFEOF R ER
ARSTIVI - AVAL - TPUR (VIUNYITSR) ZBU T, KRIVETOEHIERD
EFFICHBIRE LEAUILRR. REGSMSOLENTSAERERY, BEMAFE LR UR
Utzo <HULIE BRERIRICOVT] ZISRIES 0,
MARSTIVI  AVAL-T7IR (VINVITSR) 194D - FUZTP L bSRA b
—IA4D/NB - ALSTIVI - AVAL - TPUER (JINYITSR)
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940 ,/NB - KEEFEET 7V R /EANYIRL (BASED)

TW=LN=T - N=T AKX -
B % @ & #vlﬁ?)bﬂ%fﬁ%ﬂﬁﬁﬁ N o & ®r& i% 5
£ A H AVTYIR (HEE) WA K = 2 & G %
O b=
g & x| SEEN | B & X
! % % % %
(3 8) 202063 A27H 8. 111 — 17,354 — — 98.8
915 EDSES 8.19% 1.0 17,508 0.9 — 98.4
(HB =R) 2020£F 4 B27H 8,563 5.6 17,603 1.4 — 98.8
(B3 8) 20204F 4 B27H 8,493 — 17,603 — — 98.8
559251 4 B=R 8,467 | A 0.3 17,479 | & 0.7 — 98.4
(HA >R) 20204 5 B27H 8,729 2.8 17,611 0.0 — 98.6
(HA &) 20204 5 B27H 8,659 — 17,611 — — 98.6
559381 58=% 8,706 0.5 17.616 0.0 — 98. 1
(HA >R) 2020%F 6 B29H 8,781 1.4 17.736 0.7 — 98.6
(HA &) 20204F 6 B29H 8,711 — 17.736 — — 98.6
E594HH P=ES 8,723 0.1 17.818 0.5 — 98. 1
(HA >R) 20204 7 B27H 8,915 2.3 17,709 | A 0.2 — 9.0
(HA &) 202048 7 B27H 8,845 — 17.709 — — 9.0
59557 AEES 8,682 | A 1.8 17,548 | A 0.9 — 88. 1
(HA =R) 20204F 8 H27H 8,776 | A 0.8 17,640 | A 0.4 — 98.4
(A 8) 2020 8 H27H 8,706 — 17,640 — — 98.4
55965 8 AR 8,629 | A 0.9 17,501 A 0.8 — 98.1
(HA >R) 2020%F 9 B28H 8,530 | & 2.0 17,541 A 0.6 — 98.5

() HIREEMRRDERRAS. FEEFHEL,




949 /NB - KEBEFEETI 7V R BEANYIRBRL (BAHER)

EEIBICOWNT (2020. 3. 28 ~ 2020. 9. 28)

NKEESFH

KEESMHECIE. 10FEMEY RS EEHIFET (BiBEER) ULFRU,
KEGESTRE. SERPEN 52020F 7 A MICHh T T—RHNICR ERI2BEDHIF U
A FRIOF DA IV ADRBENMMRNICHA L EZZIT T, HREENOBRRESDICKRE
KDBDRIED OLZELEE THHIKEEHFSHEDN, THFETFERFELQRIF U, D% 8 AL
BElE. FEIOF DA IV ADBRIIMKEZN R UICED. RIFREFERPEGDRTEND
EC0dhY. SHE LR UTSERBRZDZE UL,

NAEEE

ARIVEFHHTHE () LFEULR.
SEREADMAAERSE. FE IO DA VAR ANDEZICIA. F R B CREZE(RH]

BEER) [CLDRBMUNROBES FOERMEIDORAEEB B EZRIIT. AEKNIVRES
MEF LTz,

B ERLERICH T B [SigDERSGE]

mET7FUR
ANSTIVI A VAL - TFPUR (VINVITTR) NDREEEGESMICERDZ &I
Ko T, KRIVETOEHRERIDESSE (%) [CHBIRERTOEEDIC. EENICEDLEEEH
L, M=YIUI—VDRXIEZBKRT D LK., EEMEDBERGEEERTE UICNEED
BREHS U CERZITVED,

WMANSTIVT cAVALT7IR (JINYITSRA)
KRIVETOEMERIDESZE (%) [CHBIREZITOEEHIC, KB ERZRHEEL.
h—SILUI—VDEREZEEBKT DI EICKY ., EEMEDBEERRRELTE UCINGEDRERE
HE U TERZEITVET,

WIALD - IR%=TEY b - IF=TF7UR
MENECEEDLZEMEICEEL. EHOEBYI—IL - O—VFHICKLDERZTOAH T,

XEE - BFTHEEE. REBSHE. /\1 - A —URHE. BEBRIZS. N>J0—2V%ETT,
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947 /NB - KEBEHFEBETI 7V R KB ANvIBL (BASER)

MR—=—bMITFUFICDONT (2020. 3. 28 ~ 2020. 9. 28)

mETrFUR
HIPVUREGE ANSTIVI - AVAL - T7UR (JINVITIZR) EFAT - IR—T
Lty h YT FURICKRETZDIT7VR - FT - T7VXTHY . BERBEZBEUTCA NS T
IV e AVALTFUR (VNI TTRA) NDREESZESMITHFLE Uz,
WMARSTIVI cAVALT7VR (JINYITSR)
KRIVEBETOEHERDESHFICOBIREZIT O EEDIC, BBMNICROHERZREL, b—Y
WU =2V DRAEZEBKT D EICKRY, EEMEDBEERLBHE LT U PERDERZDHI U

CTERZITVE U, BFERICld. REBSHLECPERMBS (RBIEBREIZS) DOEALER
ZEHENNICEMLE UE UL,

WA - Ix—=TFEy b - IY¥F—=TFUR
TREIMPEEDLZEMICEEL. I—)L - O—VEICLDERZTVE U,

RNIFI—=TEDEEICDONT

77V REERDFHOECIEBEREELRINYFY—IZRITTHI T E Ao
DTRDISTIE. BT 7Y ROREMBALSERHEDEEERDONLTI,
(%)

6.0
4.0 5
[ BT
2.0 O W—LN=T - N=TLAX -
0.0 v EKBESREA VT VIR

(M#]&E)
2.0

9158 559288 2038 9458 59550 968
(2020. 3. 27~ (2020. 4. 27~ (2020. 5. 27~ (2020. 6. 29~ (2020. 7. 27~ (2020. 8. 27~
2020.4.27)  2020.5.27)  2020.6.29)  2020.7.27)  2020.8.27)  2020.9.28)




SIERVEAD 1 OB Y HcE: (%)Eéﬂé'j

49,/NB

) [FFEC [DEREDA

- KERESFHEEE T 7

VR

REBANYIRL (BASDED)

PEICONT

R (1 H0=zY) | © S5k

(FhAdy) | W72 CSR<IESL
N7 Bese DR TEARMLIS TED fﬂﬂﬁ ECEDSTEBRE (1 7038Y) | ZZ8RIEE 0,
BH. BR@ICOTHULTCIF, ERAHICEITERIBTVEERT,
NDEFEEONER (1 505Y)
EIED 500 5038 5048 55058 55068
1B B [00%3F288 |20206 45285  |20208 5F285 |20208 6 5308|2020 7 H288 _|2020% 8 288
~2020 4 B278)| ~20204 5 B278)| ~20204 6 B298| ~20206 7 B278| ~20206 8 H278| ~20206 9 5285
LIRS (#had) ) 70 70 70 70 70 70
HEAHERLE (%) 0.82 0.80 0.80 0.79 0.80 0.82
LHORE (1) 3% 7] 2 21 12 10
SO (3 34 40 45 48 57 59
BHREAENRE (D) 2.202 2161 2116 2,067 2,009 1,950

C£1)

[HHADINES] (& [REHERRE DECEFUINES]

&) BRO [DEEBELE] HODBEICTHHLICHREETT,

(£2) AFRBEFIBTTSY., SO E SADONBUNDESI D EHANEE BHAH) (LS

HUBWBEDHUET,

(E3) SHMHEREONEEMALRGUHNESE Hidd) OHRBEME DEDAH) ([CHIDIHLET, T7Y FORGEELFREBUET,

DiRmoEE0stEBE (1 505Y)

BRU [REEREDOBIMEESTESER] NOPRICKRALCEETY ., Fio. [HHONEELN] (F [IREEE

B =] 915 55928 5938 55945 5958 5965
(a) REERER DR SF N v 35.949 | v 29.831 | v 241778 | 21,277 | 12,461 | v 10. 86M9
(b) REEREOEMESTESER 0. 00 0.00 0.00 0.00 0.00 0.00
(c) INEmRES v 2,236.19 v 2,202.14 v 2,161.97 v 2,116.15 v 2,067.43 v 2,009. 89
(d) DBECAERIEAY &= 0.00 0.00 0.00 0.00 0.00 0.00
(e) BHINECHRER (atb+ctd) 2,272.14 2,231.97 2,186.15 2,137.43 2,079.89 2,020.75
(f) pics 70.00 70.00 70.00 70.00 70.00 70.00
(g) BIEHDECNSER (e—f) 2,202.14 2,161.97 2,116.15 2,067.43 2,009. 89 1,950. 75

(F) v UIcsHEED SHEEEZ5t ELTWET,
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940 ,/NB - KEEFEET 7V K /EANYIRL (BASED)

St ERS

mETI7UR
ANSTIVI A VAL - TF7UR (VINVITSR) NDREESGESMITRERDZ &I
KT, KRIVETOREERDESZFICHBIREZT DO EEBIC, HEINICREDEERZRAEE L.
h—9ILUI—VDRAEEEBRT DI EICKY ., BAMEDBELGHEERTE UG DERZE
HEIUCERZITVE D,

WMARNSTIVI cAVALT7VR (JINYITSR)
KRIVETOEHERDESZICHBIREZITOE EBIC, BENICEDLEERERAEL, h—F
WU =V DRAEZEKRT DI EICKY, BRMEDBERGHEETTE UNGEDOHEERZD S U
CGERZITLWE T,

WIALD - I2—=T7EYv bk - IYF=TF7UR

TEMPEEDZLMICEEL. BHROEBYI—IL - O—VEF(ICLDEREITDIHETY,




949 /NB - KEEFEET 7V R REANYIRBRL (BAHED)

1 ZO=Y) OFERORE

91 HA~55 96 58
5 = (2020. 3. 28~2020. 9. 28) E B O # B

T & [ A

(SETHREN = SER AT DO EAE(DER ¥ (5T =R
SEREACh DI R4(HZE(S 8, 672 TT .

REZMDEF. 772 FOBMAEHEE. ZEAIMNOERER. E%

BODFTE., AESEFDOERFDOID

IRFERHD . BRRSEFSIESRDREMN. OERNTDET 7V RO

B BARDERIEHSOXIM

(RE=H) (M (0.016) | ZERMDE. ERMEDER, RESHNSDIEHDOERITONIM

S 54H 0.617%

=
(i1

®E=H) (17) (0.191)

(BR 75 = ) (36) (0. 410)

FTERZ LT = S DT EREEF R S FRHR D IR i

REREFHH — — | 1EO®™
FTEZLT MRS, BMEZFFDTEDER. FEEMPTAICSIA D FEHH

BMEEZSES 1Bt = SEREAP OB MEEZFES 1B B O F 9% i

BIHEESFES | — — | EO%
BMEEEFEGS BilE. BIMEEZs0m]S | DMEFLET SES|CRIT DB

ZOfER 0 0.004 | ZOfthER=JFERHARDZDOMER SIEREAR DR mE L]
(BEEEH) ) (0.004) | EEBEREF. BEEAEANFICHLAD 77 Y FOEAEICRIEN
(2 O ) ) (0.000) | EEEEHONIRECET 2 ZDMHDER

=] gt 54 0. 621

CE1) HSERETOER (BERONH 2 EDIIHEERZZT) (BN, BICK > TRBEDKICEEN DB, BEDHMEDEE
EICKBEH UIAERTY,

(£2) BEHIBEETE(CARBZEOBEAALTHIET,

(£3) BHEF1HOZYDZTNTNOEREERZ SIERMAPOTHEEMEATIRU TI00ZR DD T, IHRE 3 RGZ0ER
ALTHYET,

(£4) HBEANTWVBZ YT =T 7Y REGDIBE. TERFAFHR. BHEESNE BB LOZOMERIE. HEIY—T 7Y RHHA>
feBBEDSB. COT7Y RICHBTBHDESHET. HHIANTVNBRERETEILS (WF—D77 2 NER<) I'H3HE.
BEBOERF. SRREEFASITIL S ILBRAZESHF EA. BS. SRREEFASOEROSEHRERICHIS (15
0% OBEROEE] AERTEZHDICDOVTIF BALMLT 7Y FOME| [CRRIBDIEELTHBIETD,
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947 /NB - REBEFEBEI 7V F KHENvIBL (BASER)

~ S

WiEER
SERAACPODIER - EEICH'D ST BADREZ . FPOTHURIEDSICHPOTHERME (10454)
ERUMTIRULHBEESR (%) [33.10%TT.

EREEERLSN EREEER RIESMD
0.42% 0. 38%

ZDITFVR
FRE R 1.23%
. . 3.10%
REFRT7 VB
1. 88% ERSEEH
(BR5TR%D)
0.81%
S —
ik EREEE
' (ZFERt)
ZTDMER 0.03%
0.01%
wEEE (0O + @ + @) 3.10%
DOTDT 7Y ROBERDHEE 1.23%
Q&SR T 7V ROEREEERDHL R 1. 46%
ORERT 7 ROEREEERUN DR 0. 42%

CX1) ODERIF. 10X OBRBEMICSVTRVCBRACIVERLIZBDTT,

(£2) BEAIF. RAEUT, SEFHE. TERTFEHBIUEMIESEE IHZEHF Ao

(E3) BEEEF. FRBEULETT,

(£4) BELT 7V RER. TDT 7Y RPEFANTVBREETEESS (WF—T77 Y RER<) TY,

(£5) OD&ERF. IY—T7 Y RO cBRAZESH. REFLT 7V RPIA S IEBRZSHEE A,

(£6) ODEBALQODERF. 5t LENCHENRBZBEEN DT,

(C£7) LEREDFHREEGTEHUCBDTY, D, INSDERHKETHESETHY . RERICREUCERDHEERERGVET,
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BEESLUEI0RR

940 /NB - KERFEET 7V K

RE(EETMESS
(20206 3 B288H 520206 9 B280% T)
% B B £ 0B~ % % B
B 1 55 F
O S s %8 O 3 & |
- +0 +m *0 +m
HE BEB) | 3 oo359 3,353 | 178.72505 20, 000

(X 1) BNlE HEREGFED SIHWONIENERICIDBRENESHET .

(x2) EBERELKE.
(E3) SEOBMRBISTIET,

REBANYIRRL (BADER)

WEZRSTEHR
RS maT ]
(20204 3 B2881'520204 9 528HZ T)
£ 9B ~ F % H
= 3 7 F
8% R O % | £ 8| T2 i 1A O #® | & | 7986
F0O FMA M FO FH M
NB STRATEGIC INCOME FUND NB STRATEGIC INCOME FUND
NON HEDGED CLASS (5 A ¥ VE#8) 13. 35659 1500 112 NON HEDGED CLASS (54 X VEEE) 178. 72595 20.000 B
(1) SEFREULRE.
(£2) SEBADBRREIFYIET,
WFIZERRA & DG [IRRE (2) BIREEFTRS
" EEEEES £ % B K
s — = ' . B
SYEREARICH T D FIZRIHRA L DEGIIEH W F B Ao (E R O w0 % @ &
F0O F0O A
: FAD - RR—TEY -
[ NS IR 1 1 1
(1 ) 272 B‘ * 2-7“ «J7 “/7(‘73‘“%511’17’:?5&'@7 7 GF) BAEEETHET,
N2k
< e £ 9% B X oo j=s
27 Y RED O = | 3m&E | & = WIS ESFEMEDER
=5 5 o 0¥ 9 BosEm
?t??/’%ﬁ%?gg)ﬁﬁﬁ# 5 g { %g % J;EE =
e & %
NB STRATEGIC INCOME 798. 92951 88,919 98.5 e %
FUND NON HEDGED CLASS HAEFRETS 88,919 9.6
(E1) HEBiG. SAEREICHT HFHHRDHLE. \ . PE——
(x2) 5@1@%@%@*5@3@%?0 I4T - X2=PEy b - XF-TFUR 1 0.0
J—)L - O—25, 20Ot 2,220 2.4
REHSTEMELRER 91,141 100.0

(F) SHEERDBAREIEIET,
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940 /NB - KEEFEET 7V R /EANYIRL (BASED)

BEE. 8ff TFS LUEBEMHBEORSR
(20206 4 B276) . (202068 5 B276). (202068 6 5296). (20204 7 B276). (20206 8 §276). (202068 9 5288) RiE

18 = FIHR 2K ERELEES ERLES FEI5HK F6HK
(A &= 104,634,368F3|  104,305,955[|  105,444,542F| 107,560,355  96,019,324F| 91,141, 200/
J—)L - O—V% 2,163,310 2, 405, 679 2,463,148 2,007,739 1,324,332 2,220,348
ﬁi?%%fﬁig%ﬁ% é%%@@a) 102, 469, 462 101, 898, 680 102,979, 798 105, 551, 020 92, 693, 397 88,919, 256
IAD - RER—TLYN -
252530 R erim 1,5% 1,5% 1,5% 1,5% 1,5% 1,5%
KIRAZE — — — — 1,999,999 —
(B) & 963, 836 942,618 960, 511 947,803 1,863,190 852, 169
K — — — — 1,000, 000 —
FIRZEHEE 854, 461 835,625 839, 656 843,69 757,045 747,067
BN — 2 — — — —
FILESTHRB 108, 674 105, 605 118,700 101,293 102, 665 100, 942
Z DHIRILTEF 701 1,386 2,155 2,814 3,480 4,160
(C)$UEEHE (A-B) 103, 670, 532 103, 363,337 104, 484, 031 106, 612, 552 94,156, 134 90, 289, 031
A 122, 065, 944 119,375,075 119,950, 953 120, 528, 060 108, 149, 327 106, 723, 969
REpEEnS A 18,395,412 |A 16,011,738 |A 15466922 |A 13,915,508 |A 13,993,193 |A 16,434,938
(D) SIEROH 122,065,940  119,375,07500(  119,950,9530|  120,528,06001|  108,149,3270| 106,723, 96901
1 FONY BN (C/D) 8, 4931 8, 659F 8,718 8, 845 8, 706/ 8, 460M

* FEOORARICHS DITAEAEF121, 461, 9133, HERAAR (BE9HI~5806H]) DPICdIT 2 ENERETALRIF6, 09, 984, [ERRKITTAEAIS20, 834, 928F1C T
* AR DETEIE= L DFEEEEER(ES, 460 T,
* EEOHIR DB ELLREN' TTAREZ TE > THY . TDEEAF16, 434, 38T

WSROI
918 B2020663 A288 E20206F4 H27H  £93#8 B2020665 8288 E20206£6 H29H 5958 B20206£7 288 E20204 8 H27H
2 B2020F4828H E2020F 58278  HMH B202096 6 B30H E2020F7827H 59688 B20206F 8 5288 E20204F 9 B28H

| B 259157 2928 259358 SE945 259558 259658
(A) ERZE I 447, 491M 369, 518 313, 6530 267, 052 238, 140 217, 5430
SHEE 447,537 369, 590 313,730 267,099 238,173 217,606
SIS — 1 — 2 10 4
2= A 46 | A 73 | & 77 | A 49 | 43 |~ 67
(B) BifisIFtEiaR 5,174,128 2,559, 786 1,267,086 2,304,113 | & 884,238 |~ 1,994,884
FoE 5,174, 387 2,559, 628 1,267,385 2,304, 124 187, 865 2,011
FEEiR N 259 158 | & 29 | & 11 |&a 1,072,103 | A 1,99, 895
(C){SEtERmS A 109,375 |~ 106,296 |~ 119,487 |~ 101,952 |~ 103,331 |~ 101, 622
(D) HfpiEmE (A+B+C) 5,512, 244 2, 823,008 1,461, 252 2,469,213 |~ 749,429 |~ 1,878,963
(E) pilifgtaisn s A 42,914,073 |~ 36,081,969 |~ 33,611,251 | A 32,439,677 | A 26,992,860 | & 27,354,925
(F)EnSE=iats 19, 860, 878 18, 082, 848 17,522,733 16, 898, 652 14, 506, 141 13, 546, 017
(=R EERE) (27,296,320 [( 26,288,138) | 25,933,155) |( 25,505,593) |(  22,359,117) |( 21,450, 396)
(FEEELEXER) (& 7.435,448) |(& 8,205,290) |(&  8,410,422) |(& 8,606,941) |(& 7,852,976) |(& 7.904,379)
(G)&st (D+E+F) 2~ 17,540,951 | & 15,176,113 |~ 14,627,266 |~ 13,071,812 | A 13,236,148 | & 15,687, 871
(H) & EE A 854,461 | A~ 835,625 |~ 839,656 | A~ 843,69 |~ 757,045 | A 747, 067
REHEHIEES (G+H) |2~ 18,395412 | A 16,011,738 | & 15,466,922 | & 13,915,508 | 2 13,993,193 | A 16,434,938
BETERERS 19, 445, 202 17,603,337 16,973, 024 16,311,415 13,883,905 12,914, 871
(Bo4%54024%8) (26,880,650 [( 25808,627) |( 25383,446) |( 24,918,356) |(  21,736,881) |( 20,819, 250)
(FEEER1EED) (A 7,435,448) |(& 8,205,290) |(&  8,410,422) |(A  8,606,941) |(& 7,852,976) (A~ 7,904,379)
iFasRE A 37,840,614 | & 33,615,075 | A 32,439,946 | & 30,226,923 | A 27,877,098 | A 29,349,809

(E1) (SEEERMEICHSEERMICN T 2 BEHEEIEEZSHTRRULTBIET,
(X2) EnEsEERmEsd. BINERRETAEDEEZN. TAZ TOS5HG:ERE LT, LOS5EEFEE UTIMESNE T,
(E3) WHHEEDSTEBRIFTE D ESDSERE e | ZI8RIETN,
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MRS ECE DT ELRIE (FO88)

949 /NB - REfEFEE T 7V R BEANYIRL (BASHEDR)

L B 9155 55928 559388 559454 59584 5965
(a) REERRE DR SEING 438, 785H 356, 1144 289, 947H 256, 4591 134, 809F9 115, 9214
(b) RERFROBMEASTES R 0 0 0 0 0 0
(c) INmHEE 27,296,326 26,288,138 25,933,155 25, 505, 593 22,359, 117 21, 450, 396
(d) DECERETE 0 0 0 0 0 0
(e) HBHANECHSRER (atb+ct+d) 27,735,111 26, 644, 252 26,223, 102 25,762, 052 22,493,926 21,566, 317
(f) picE 854, 461 835, 625 839, 656 843, 696 757,045 747,067
(g) BHRBEDECHRE (e—f) 26. 880, 650 25, 808, 627 25, 383, 446 24,918, 356 21,736, 881 20, 819, 250
(h) RO 122,065,94400 | 119,375,07500 | 119,950,95300 | 120,528, 06000 | 108,149,327 | 106,723, 96901
N @ 2 B = o & A 5 €
1 FO%Y $ES SE91HA 589258 S593HA SE945A SR95HA 559658
70H 70H 70H 70H 70H 70H

O <NEEEH/REI—X>ZTHADH OB I ENERE. REFREDEEMBACEIVNTEHNICBREVCLE Ul

- DEEICIF. FBHRVWCRD [BE k] & FEHRVERD [TALRE BRInks) | ioUERT.
- DECE SR OEEMEANERITAEBEERS FERTAZ LO3BEICE. DEED2ENEBIEE LRI T,

- DESESHROBEEMEBANERTAZ TEZHE(CF. FTORMHOENTALRE ERINES) . %Y ORI EENEEETY,
- TAILWRE BRINES) PREUCBEGE. DRSHERICSIT2ELOZHEDOERITAN SEFZTALRE FRINEER)
EPRRUICEEDY, ZDRDELCDZHEDBERITAL R E T,
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940 ,/NB - KEEFEET 7V 8 HEANYIHY (BAHEDR) HKBNYILBL (BASER)

LD e USSP L FSSAM-FA4T /NB « ANSTFIVI e A£ VAL T7VR
ANYIITSZ /I INYITSRA

LIFUR (94D /NB - RKEGEHHE O 7V REANvIHY BRSER) / REBNvIRL (BRIE
) ) BUARVEONBRERSE (9140 - TUZTP L bSAS-FA4T/NB - ASTIVT - A VAL -
TJ7YR ANVITSR/ )NV IITS] [THEELTHUFRIN. LTOASE—BOIEEZRETINTDI S
AZGEULTHIFET,

(F) 20206F 9 B28BIRR CAF U S 3EADIRnZBE#H L THIFT,

CKRILET)
[={EpofEES
20204 2 B28H
=13
WESEDHMEEE (& $14, 212, 277) $ 14, 472,552
Re 54
NEABITEZMNIC K2 5HiR 178, 185
RN
FHBEHDIRE 39, 766
FEERE U T2 FEAlB H DIRE 416, 883
)=y 94, 008
ZDfthEE 254
BESE 15, 201, 702
=1
HWEBBITEZMNIC K2 ETHE 50, 459
A0 v R KB EHEIE 137
TO—H—(CHT BFILE - FELE | DEEEIHLE 55, 234
Fih
BABHDIRE 40, 553
FEERE U T BB H DIRE 2,289, 674
=R P IS 179, 854
PRI 121, 666
RERIIREN 45,611
RETB LU BERITIR 22,328
BRI IRE 12,528
2EREIRAIEATRIN 1,929
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940 /NB - KEfEFEET 7V R BHEANYIHY (BASHEDR) HKB8NYILBL (BASER)

REEAL R

RERE TR

RHEERSLRM
ZOfEE
ISIET=H

EE

BELLUINITR
BES/ N1I3X
ANy I TSR
ANYY /N1 ITSR
S INYIT S
JINVI S NTTSR

RITEHSZMEEFO%
BETLUVINITR
BEDB/ N1ISR
ANy I TSR
ANvI/ N1ITSR
S INYIT SR
JINYI S NTITTR

ZEEEF 1 O Y MEER

BEEUI TSR
WEDEL/ N1I52R
ANy YIS

ANy /N1ISR
SINYITT SR
JINYISNTITSR

844
622
85
1,173

2,822, 697

$ 12, 379, 005

$ 641,115
89, 992

6. 359, 266
3,376,099

1,034, 164

878, 369

$ 12, 379, 005

1,308, 733
113,724
8,543,730
3,491,093
950, 748
750, 645

0.490
0.791
0.744
0. 967
1.088
1.170

RS R R A e a2
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940 ,/NB - KEEFEET 7V 8 HEANYIHY (BAHEDR) HKBNYILBL (BASER)

EmEtEE
20204 2 B28BICH# T UIeEFE
BN
RHAIR (RREUNET $2, 842 EBR#E)
FoEs CREREUNEL $40, 549 #EER1R)
REINEE

&M

BRI
RETHRM
BRI
REFBLUBEERE M
Rt
BESRAEN RN
HERE TR
HEERRA R
BERR

BRSE

B

EIRM (18) SKUTHERE (8) :
FiR&E (18) -
SEsIRE
SeEE |
AT TEH
HEBEBES B LUNERELEZN
MsRIRE (18)
SHEER (18) DFZEE) :
SR E
20w EH
TR |
HNEEBRED KUNEEELEZN
STfER (18) DFZE)

WMRRE (B SKIUTHELS (8) OMZEE

ERIC KB HBEDEE

543, 450
94,614

638, 064

87,934
87, 567
65, 546
45,124
16, 309
6,117

1,273

1,117

878

311, 865

326,199

631, 197
(673, 783)

(3,711)
(212,919)

(259, 216)

482, 657

(104)
(120, 527)
210, 834

572, 860

313, 644

639, 843
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(K RILET)
A
usD 20, 000
usD 15, 000
usD 20, 000
usD 45,000
usD 25, 000
usD 25, 000
usD 5,000
usD 82,000

9470 ,/NB - KERFEET 7V K

BBy

RERRR

20204 2 B28H

BifisES DA

&% (102.1%)

73235 (0.2%)

EfE (0.2%)

Republic of Angola (a)
9.38% due 05/08/48 $
EfEEE

7VIASEE (B
$21,914)

PEILNLT v (0.1%)
1&E (0.1%)

Southern Gas Corridor
(a)

6.88% due 03/24/26
HESE

PEILNA Vv UG
(5&ff $17, 407)

FSIIb (0.2%)

EfE (0.2%)

Brazilian Government
International Bond

5.00% due 01/27/45
EESE

IS YIWEET (Eif

$20, 200)

HF+9 (1.5%)

& (1.5%)

1011778 BC ULC / New
Red Finance, Inc. (a),
(b)

5.00% due 10/15/25

Bombardier, Inc. (a),
(b)

8.75% due 12/01/21

Canadian Natural
Resources, Ltd.

4.95% due 06/01/47
Masonite International
Corp. (a), (b)

5.38% due 02/01/28

Valeant Pharmaceuticals
International, Inc. (a),
(b)

6. 13% due 04/15/25

HIRSE

gl

20,338
20, 338

20, 338

17.901
17,901

17,901

21,875
21, 875

21,875

45, 342

26, 463

29,725

5,247

83,615

190, 392

usD

usD

usD

usD

usD

~n

b4

Y (BASDEE) KB~y

P

20, 000

15, 000

54, 000

5, 000

10, 000

EffiEIZF DA
HF oGt (Eff
$185, 559)
JRIUH (0.2%)
EfE (0.2%)

Costa Rica Government
Bond (a)

7.00% due 04/04/44
EfESst
JR9UAHEE (Eff
$19, 643)

IIFH (0.1%)
EfE (0.1%)

Arab Republic of Egypt
(a)

8.50% due 01/31/47
EESS

IV a5 (&l
$16, 761)

752 (0.5%)
15 (0.5%)

Altice France S. A. (a),
(b)

7.38% due 05/01/26
HESE
TSVAGET (i
$54, 245)

& (0.0%)

1= (0.0%)

Melco Resorts Finance
Ltd. (a), (b)

5.63% due 07/17/27
HESE

&BSGET (Ef $5, 249)
142K (0.1%)

11f& (0.1%)

Greenko Mauritius Ltd.
(a). (b)

6.25% due 02/21/23
11ESE

4~ R&Et (i $10, 261)
AV R2RY7 (0.2%)
115 (0.2%)

Saka Energi Indonesia PT
(a)

Yy

P4

BL (BRDER)

Failt]

190, 392

20, 500
20, 500

20, 500

16, 052
16, 052

16, 052

56, 630
56, 630

56, 630

5,229
5,229
5,229

10, 260
10, 260
10, 260
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940 ,/NB - KERBFEET 7~ R

usb

usbD

usb

usb

usb

usb

usb

usb

usb

usb

TE
20, 000

150, 000

10, 000

25, 000

20,000

20, 000

5,000

25,000

5, 000

10, 000

EIfiEESF O

4. 45% due 05/05/24
HiEas

AV Ry T7EE (Hi
$20,282)

PAIWS VR (1.4%)
+H18 (1. 4%)

AerCap Ireland Capital
DAC /7 AerCap Global
Aviation Trust

4.45% due 10/01/25

C&W Senior Financing
DAC (a), (b)

6.88% due 09/15/27
HESE

A5V REE (Eif
$160, 403)
WotVTIT 0.7%)
1t1& (0.7%)

ARD Finance S. A. (a),
(b)

6.50% due 06/30/27
CSN Resources S. A. (a)
7.63% due 04/17/26

Intelsat Jackson Holdings
S.A.

5.50% due 08/01/23
Rumo Luxembourg Sarl
(a)

7.38% due 02/09/24
Ypso Finance Bis

S.AL (@), (b)

6.00% due 02/15/28
Cani=1=E
WIEVTIVIEE (Sl
$96, 149)

<X HF (0.0%)

& (0. 0%)

Studio City Finance Ltd.
(@, ()

7.25% due 02/11/24
HESE

R hAGEE CEff $5, 320)
XF2 3 (1.0%)

& (1.0%)

Elementia SA (a)
5.50% due 01/15/25
Grupo Bimbo SAB de CV

REANYIHY (BASEDR) REANYIRL (BASED)

il
20, 227
20, 227

20, 227

165, 410

10, 550

175, 960

175, 960

25,157

19, 800

17. 200

5, 286

24,008
91, 451

91, 451

5,238
5,238
5,238

9,800

usD

usD

usD

usD

usD

usD

usD

usD

P
100, 000

10, 000

5,000

20, 000

19,721

20, 000

15, 000

10, 000

EIfEESF DA

4.70% due 11/10/47
#HRSE

XF*Y IG5 (Bl
$109, 808)

T2V (0.1%)
EfE (0.1%)

Mongolia International
Bond (a)

8.75% due 03/09/24
EfE5E

EVIIES (S
$11, 544)

SEFEEE (0.0%)
#1f& (0. 0%)

Ardagh Packaging
Finance PLC / Ardagh
Holdings USA, Inc. (a),
(b)

6.00% due 02/15/25
#ESEt
SEFETFEGET (Sl
$5, 149)

FZET (0.2%)

EfE (0. 2%)

Republic of Namibia (a)
5.25% due 10/29/25
EfESE

FIE7EE (Bl
$20, 598)

355 (0.5%)

#15 (0.5%)

MV24 Capital BV (a)
6.75% due 06/01/34
Mylan NV

3.95% due 06/15/26

Petrobras Global Finance
BV

6.90% due 03/19/49
HESE

FSU9ast (&

$59, 439)

FA4ITUT (0.1%)
EfE (0.1%)

Republic of Nigeria (a)
7.88% due 02/16/32
Eff&Et

B afiik:]
114, 366

124, 166

124,166

11,098
11,098

11,098

5,212
5,212

5,212

20, 558
20, 558

20, 558

20, 658

21,750

17,962
60, 370

60, 370

10, 047
10, 047
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usb

usb

usb

usb

usbD

usb

A

20, 000

20,000

10,000

20,000

5,000

20, 000

9470 ,/NB - KERFEET 7V R

EIfiEESF O
FAYTUTEE (@
$10,683)

37— (0.2%)
& (0.2%)

Oman Government
International Bond (a)

6.75% due 01/17/48
EfE&Et
F—V & (Eif
$19, 185)

TRAI (0.2%)
BEfE (0.2%)
Republic of Senegal (a)
6.25% due 05/23/33
EfESst
EXRAIVES (E@
$20, 585)

2V AR=IL (0.1%)
& (0.1%)

Medco Oak Tree Pte
Ltd. (a). (b)

7.38% due 05/14/26
HESE

D UAR—IVEE (&l
$10, 528)

A7 7Y (0.2%)
EfF (0.2%)

Republic of South Africa
Government
International Bond

5.88% due 06/22/30
EfE&st

M7 7UAEE (Eil
$21, 244)

AUS27 (0.0%)

BEfE (0.0%)

Republic of Sri Lanka (a)
7.55% due 03/28/30
EfE&Et

AUSVHEE (B
$5,014)
FUZS—RMND

(0. 2%)

Ef& (0.2%)

Trinidad & Tobago (a)
4.50% due 08/04/26
EfE&st

REANYY
Euaiil paz
10, 047
18,872 USD 20,000
18, 872
18, 872
usD 20,000
20, 968
20, 968
20, 968
USD 65,000
9,742 USD 50,000
9,742
9,742
usD 1,158, 179
UsD 1, 000, 754
21,643
21,643
21, 643
UsD 250, 000
UsD 250, 000
4,663 usD 250, 000
4, 663
4, 663
usb 72,1
usD 130,000
20, 900
20, 900

Y (BANEE) KB~y

EfEEZF DA
RU=&'— R rNTAS
(58 $20, 924)
RL3 (0.3%)
1HE (0.2%)

Turk Sise ve Cam
Fabrika (a)

6.95% due 03/14/26
HESE
Ef& (0.1%)

Turkey Government
International Bond

6.00% due 03/25/27
=1

MUOEET GEffi $41, 128)
=E (1.0%)

1E (1.0%)

British
Telecommunication
3.25% due 11/08/29

HSBC Holdings PLC (b),
(@), (d)

6.00% due 12/31/49
HESE

RESET (& $114, 406)
KE (92. 8%)
BEEREIZF (13.3%)

COMM Mortgage Trust
Class XA

1.05% due 05/10/47
1.26% due 06/10/47

Federal Home Loan
Mortgage Corp.
Structured Agency Credit
Risk Debt Notes Class
M2

4.13% due 03/25/30 (d)
5.08% due 10/25/29 (d)
5.74% due 07/25/29
Federal National
Mortgage Association
Connecticut Avenue
Securities Class 1M 2
(d)

3.83% due 01/25/30
4.63% due 10/25/29
FNMA Connecticut
Avenue Securities Class
TM2 (d)

Yy

P4

BL (BRDER)

Fialil]

20, 900

20, 930
20,930

19, 800
19, 800
40,730

67,144

52,000
119, 144
119, 144

40, 444
39,724

258, 025
266, 295
263, 276

73,346
135,096
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usb

usb

usb

usb

usb

usb

usb

usb

usb
usb
usb
usb
usb

usb

usb

usb
usb
usb

usb

usb

A
195, 625

1,196, 851

65,000

1,247,434

69, 261

126, 350

105

35,371

10, 000
20,000
20,000
60, 000
45,000

50, 000

25,000

30, 000
50, 000
35,000

25,000

5,000

EIfiEESF O

4.28% due 02/25/30

GS Mortgage Securities
Trust Class XA

1.03% due 01/10/47

Home Equity Asset Trust
Class M5 (d)

2.72% due 05/25/35

Morgan Stanley Bank of
America Merrill Lynch
Trust Class XA (d)

1.00% due 06/15/47

OBX 2019-EXP 2 Trust
Series 2019-EXP 2

2.53% due 06/25/59
RAAC Trust Class M 1
2.83% due 02/25/36

Structured Asset
Securities Corp.
Mortgage Loan Trust
Class A4

2.65% due 04/25/36

Verizon Owner Trust
Class A (a)

2.06% due 09/20/21
BEIEREISSE

#H1E (45.1%)

AbbVie, Inc. (a)
2.95% due 11/21/26 (b)
3.20% due 11/21/29 (b)
4.05% due 11/21/39 (b)
4.25% due 11/21/49 (b)
4.70% due 05/14/45 (b)
Air Lease Corp.

2.30% due 02/01/25

Amkor Technology, Inc.
(a. (b)

6.63% due 09/15/27

Anheuser-Busch InBev
Worldwide, Inc.

4.60% due 04/15/48
4.75% due 04/15/58
5.80% due 01/23/59
Apple, Inc.

4.65% due 02/23/46

Aramark Services, Inc.
(a), (b)
5.00% due 02/01/28

REANYIHY (BASEDR) REANYIRL (BASED)

il
200, 036

37,987

65, 126

40, 815

69, 417

126,125

105

35, 392

1,651, 209

10, 470
21,095
22,156
67,838
53,247

49,990

27,000

36,010
60, 679
49,722

33,306

5,225

usD

usD
usb
usD

usb
usD

usD

usD

usb
usD
usb

usD

usD

usD

usb

usD

usD
usb

usb

usb

pa

35,000

30,000
70,000
20, 000

45, 000
60, 000

40, 000

40, 000

35,000
50, 000
50, 000

50, 000
5,000
85, 000

60, 000

40, 000

58, 000
15, 000

5,000

35,000

EIfiEESF DA

ASGN, Inc. (), (b)
4.63% due 05/15/28
AssuredPartners, Inc.
@, (b

7.00% due 08/15/25
AT&T, Inc.

2.33% due 06/01/21 (d)
4.35% due 06/15/45
4.50% due 03/09/48
5.45% due 03/01/47

Avis Budget Car Rental
LLC / Avis Budget
Finance, Inc. (a), (b)

5.75% due 07/15/27

AXA Equitable Holdings,
Inc.

5.00% due 04/20/48
Bank of America Corp.
(d)

2.74% due 01/23/22
3.71% due 04/24/28
3.97% due 03/05/29
Beacon Roofing Supply,
Inc. (@), (b)

4.88% due 11/01/25
Boyd Gaming Corp. (b)
6.38% due 04/01/26
Buckeye Partners LP
3.95% due 12/01/26
Calpine Corp. (a), (b)
5.13% due 03/15/28

Capital One Financial
Co.

2.84% due 03/09/22

CCO Holdings LLC /
CCO Holdings Capital
Corp. (a). (b)

5.00% due 02/01/28
5.75% due 02/15/26
Cedar Fair LP (a), (b)
5.25% due 07/15/29
Charter Communications
Operating LLC / Charter
Communications
Operating Capital

4.80% due 03/01/50
Cheniere Energy Partners
LP

FialilE]

34,589

30, 091
70, 324
22,539

51,588
77,965

40, 000

45,312

35,358
54, 602
56,018

48, 235
5,212
80, 750

56, 400

40, 353

60, 320
15, 595

5,000

37,820
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usbh

usb
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usb

usb
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usb

usb

TE
23,000

40, 000

2,000

25,000
55,000

48, 000

35,000

25,000

85,000

50, 000

70, 000

25,000
65,000

80, 000

30,000
35,000

60, 000

80, 000

5,000
5,000

65,000
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EIfiEESF O

5.25% due 10/01/25
Cigna Corp.
4.80% due 08/15/38

Clear Channel
Worldwide Holdings,
Inc. (a), (b)

5.13% due 08/15/27
Comcast Corp.

4.00% due 08/15/47
4.95% due 10/15/58

CommScope, Inc. (a),
(b)

6.00% due 03/01/26
Concho Resources, Inc.
4.88% due 10/01/47

CrownRock LP /
CrownRock Finance,
Inc. (a), (b)

5.63% due 10/15/25

CSC Holdings LLC (a),
(b)

5.75% due 01/15/30
CVS Health Corp.
5.05% due 03/25/48
Dell International LLC /
EMC Corp. (a), (b)
5.45% due 06/15/23
DTE Energy Co.

2.53% due 10/01/24
3.40% due 06/15/29
Energizer Holdings, Inc.
(a), (b)

7.75% due 01/15/27
Energy Transfer
Operating LP (b)
3.75% due 05/15/30

6. 25% due 04/15/49
6.63% due 12/31/49 (c),

7.13% due 12/31/49 (0),
(d)

Equinix, Inc.

5.88% due 01/15/26

ESH Hospitality, Inc. (a)
5.25% due 05/01/25
Evergy. Inc.

2.90% due 09/15/29

REBA\Y
il |

23, 050
usb

48, 069
ush

2,005
usb

29,539
75, 461 usb
49, 269 usb

41,232
usb
usD
usb
24,063 UsD
ushD

89, 888
ush

61,482
usb

77,187
usD
25, 688 usb

70,018
ush

86. 800
usD
30, 420 USD

40, 505

53, 550
ush

75,600
ush

5,276
5,029 usD
usb

67. 089

~n

b4

Y (BASDEE) K8~y

pa

55,000

60, 000

30, 000

45, 000

25,000

80, 000
20,000
50, 000
20, 000
20,000

5,000

5,000

40, 000
35,000

5, 000

30, 000

50, 000

30,000

31,000

5,000
25,000

EIfiEESF DA

Fox Corp. (a), (b)
5.58% due 01/25/49
Freeport-McMoRan, Inc.
5.45% due 03/15/43
Frontier
Communications Corp.
(). (). (e)

8.00% due 04/01/27
General Electric Co.
5.88% due 01/14/38

General Motors Financial
Co., Inc.

5.10% due 01/17/24

Goldman Sachs Group,
Inc.

2.43% due 02/23/23 (d)
3.69% due 06/05/28 (d)
3.81% due 04/23/29 (d)
4.02% due 10/31/38 (d)
5.15% due 05/22/45

Gray Television, Inc. (a),
(b)

7.00% due 05/15/27
GTCR AP Finance, Inc.
(a), (b)

8.00% due 05/15/27
HCA, Inc.

5.25% due 06/15/49
5.38% due 09/01/26

HD Supply, Inc. (a), (b)
5.38% due 10/15/26

Healthcare Trust of
America Holdings LP

3.10% due 02/15/30
Hertz Corp. (a), (b)
7.13% due 08/01/26

Hewlett Packard
Enterprise Co.

3.60% due 10/15/20
HUB International Ltd.
(@

7.00% due 05/01/26
iHeartCommunications,
Inc. (a), (b)

5.25% due 08/15/27
8.38% due 05/01/27

%

P4

BL (BRODER)

FialilE]

73, 868

58, 200

31,125

58,519

27,391

80, 436
21,877
55,153
22,701
25,743

5, 400

5,325

46, 592
38,787

5,231

31,387

49, 360

30, 256

31,308

5,157
27,149
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65, 000

5,000

70, 000

5,000

5,000

55,000
75,000

15, 000

65, 000
55,000
5, 000
5,000
15, 000

5,000

5,000

25,000

38,000

55,000

85,000

EIfiEESF O

Iron Mountain, Inc. (a),

(b)

5.25% due 03/15/28
JELD-WEN, Inc.
4.88% due 12/15/27

JPMorgan Chase &
Co. (d)

2.69% due 04/25/23
KAR Auction Services,
Inc. (a), (b)

5.13% due 06/01/25

KFC Holding Co. /Pizza
Hut Holdings LLC/Taco
Bell of America LLC (a)

5.25% due 06/01/26

Kinder Morgan Energy
Partners LP

4.15% due 02/01/24

Kinder Morgan, Inc.
5.55% due 06/01/45

KLA Corp.

3.30% due 03/01/50

Kraft Heinz Foods Co.
(a)

3.75% due 04/01/30 (b)
4.88% due 10/01/49 (b)
5.00% due 06/04/42
5.20% due 07/15/45
Kroger Co.

5.40% due 01/15/49
Lamar Media Corp.
5.75% due 02/01/26
Live Nation

Entertainment, Inc. (a),

(b)
4.88% due 11/01/24

LPL Holdings, Inc. (a),
(b)

5.75% due 09/15/25
Mauser Packaging
Solutions Holding Co.
(a), (b)

7.25% due 04/15/25
Microchip Technology,
Inc.

4.33% due 06/01/23
Morgan Stanley (b)
3.59% due 07/22/28 (d)

(@. (b)

B8~y

~w

P

&Y (BASER) HENYIRRL (BASED)

il

67,295

5172

70,708

5,137

5113

59, 228

89,137

14,730

66, 241
54,252
4,982
5,140
19, 480

5,200

5,100

25,938

36,829

59,379

92,984

usD

usb

usD

usD
usD

usD

usD
usD

usD

usb

usb

usD
usD
usD

usD

usb

usb

usb
usb

pir: Y
25,000

65, 000

45, 000

10, 000
65, 000

40, 000

5,000
30,000

5,000

5, 000

55,000

60, 000
60, 000
20,000

30,000

3,000

5,000

105, 000
36, 000

EIfiEESF DA

5.45% due 12/31/49 (c)

Morgan Stanley MTN
Series GMTN

2.25% due 01/20/23
MPH Acquisition
Holdings LLC (a). (b)
7.13% due 06/01/24
MPLX LP

4.00% due 03/15/28
4.70% due 04/15/48
Mylan, Inc.

4.55% due 04/15/28
Netflix, Inc. (a)
5.38% due 11/15/29 (b)
5.88% due 11/15/28

Nexstar Broadcasting,
Inc. (a), (b)

5.63% due 07/15/27
Nielsen Finance LLC /
Nielsen Finance Co. (a),
(b)

5.00% due 04/15/22
Novelis Corp. (a), (b)
4.75% due 01/30/30
Occidental Petroleum
Corp.

3.20% due 08/15/26
3.50% due 08/15/29
4.30% due 08/15/39
Ortho-Clinical
Diagnostics, Inc. /
Ortho-Clinical
Diagnostics S. A. (a), (b)

7.25% due 02/01/28
Outfront Media Capital
LLC / Outfront Media
Capital Corp. (a). (b)
5.00% due 08/15/27
Penske Automotive
Group, Inc.

5.50% due 05/15/26
Plains All American
Pipeline LP / PAA
Finance Corp.

3.55% due 12/15/29
4.65% due 10/15/25
Post Holdings, Inc. (a),
(b)

gl ]
25,013

65,115

41, 860

10, 532
65, 845

45,123

5,436
33,729

5175

4,984

54, 244

61,102
60, 366
19,190

29, 475

3,090

5113

103, 227
39,202
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25,000
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38,000
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5, 000
45, 000

55,000
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5,000
30,000

5, 000
100, 000

68, 000

5, 000

85, 000

30,000

70,000
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BiHEEEF DA

5.63% due 01/15/28

Prime Security Services
Borrower LLC / Prime
Finance, Inc. (a), (b)

5.75% due 04/15/26
Rackspace Hosting, Inc.
(a), (b)

8.63% due 11/15/24
Range Resources Corp.
4.88% due 05/15/25

Realogy Group LLC /
Realogy Co. -Issuer
Corp. (a), (b)

4.88% due 06/01/23
9.38% due 04/01/27
Scientific Games
International, Inc. (a),
(b)

7.00% due 05/15/28

Sinclair Television
Group, Inc. (a), (b)

5.13% due 02/15/27
Sirius XM Radio, Inc. (@),
(b)

5.50% due 07/01/29

Six Flags Entertainment
Corp. (a), (b)

4.88% due 07/31/24
5.50% due 04/15/27
Spectrum Brands, Inc.
5.75% due 07/15/25
Sprint Corp.

7.13% due 06/15/24
Staples, Inc. (a), (b)
7.50% due 04/15/26
Station Casinos LLC (a),
(b)

5.00% due 10/01/25
Synchrony Financial
2.85% due 07/25/22
Talen Energy Supply LLC
(a), (b)

10.50% due 01/15/26
Targa Resources Partners
LP / Targa Resources
Partners Finance Corp.

5.00% due 01/15/28

REBA\Y
Fialilk]

26,130
usb

72,079
usb
36, 385 usD

31,610
usb
usb
4972 sp

46,125
usb

53, 1%
usb

4,924
usb

37,527
usb
4,935 USD

28, 650
usb

5,125
usb

113, 458
usb

67,745
usb

5,025
86, 942 usD
26,700 usD

69, 104

~n

b4

T

30,000
5,000

45, 000

5, 000

60, 000
5, 000

5,000

15, 000

50, 000

32,000

60, 000
70, 000

25,000

5,000

25, 000

5,000

5,000

&Y (BASERR) REANYIRRL (BASED)

BSR4 FTHIEE
Taylor Morrison
Communities, Inc. (a),
(b)
5.75% due 01/15/28 33, 146

Tenet Healthcare Corp.

8.13% due 04/01/22 5,417
Terex Corp. (a), (b)
5.63% due 02/01/25
Toll Brothers Finance
Corp.

4.35% due 02/15/28 5,277
TransDigm, Inc. (a)

6.25% due 03/15/26 (b) 63,525
7.50% due 03/15/27 5,269

United Rentals North
America, Inc.

5.25% due 01/15/30 5, 260

UnitedHealth Group,
Inc.

3.88% due 08/15/59

Verizon
Communications, Inc.

4.52% due 09/15/48

Vistra Operations Co.
LLC (). (b)

5.00% due 07/31/27
Wells Fargo & Co. (d)
2.57% due 02/11/31
2.91% due 01/24/23
Western Digital Corp.
4.75% due 02/15/26
William Carter Co. (a),
(b)

5.63% due 03/15/27 5,320
WPX Energy. Inc.
5.75% due 06/01/26

Wynn Las Vegas LLC /
Wynn Las Vegas Capital
Corp. (@), (b)

5.50% due 03/01/25 4,906
Zayo Group LLC / Zayo

Capital, Inc.

6.38% due 05/15/25 5 113
HESE 5, 583, 387
EfE (34.4%)

Federal Home Loan
Mortgage Corp.. TBA
®

45, 675

17,083

64, 666

32,320

61,250
71,050

25,813

24, 805

34
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usb
usb

usb
usb

usb
usb

usb
usb

usb
usb

usb

usb

usb
usb
usb
usb

A
175, 000
110, 000
510, 000
455, 000

225, 000
40, 000

180, 000
125, 000

115, 000
200, 000

170, 000
310, 000

130, 260

222,329

60, 000
555, 000
200, 000

50, 000

49, 004
70

O

3,021

EIfiEESF O

2.50% due 01/01/35
3.00% due 03/01/35
3.00% due 03/01/50
3.50% due 03/01/50

Federal National
Mortgage Association,
TBA (f)

4.00% due 03/01/50
4.50% due 03/01/50

Government National
Mortgage Association,
TBA (f)

3.00% due 03/01/50
3.50% due 03/01/50
U.S. Treasury Bond
3.00% due 05/15/45
3.13% due 02/15/43
U.S. Treasury Bonds
2.25% due 08/15/46
2.75% due 08/15/42

U.S. Treasury Inflation
Indexed Bond

1.00% due 02/15/48

U.S. Treasury Inflation
Indexed Bonds

1.00% due 02/15/46
U.S. Treasury Note
1.63% due 02/15/26
2.75% due 02/15/28
2.88% due 05/31/25
2.88% due 08/15/28
Eff&Et

KESE CEff

$11, 252, 555)
f&3FaEt (Ei

$12, 356, 183)
LiISEEEEE (ETF)
(12.8%)

KE (12.8%)

Invesco Senior Loan ETF

iShares JP Morgan EM
Corporate Bond ETF

iShares JP Morgan USD
Emerging Markets Bond

ETF

REANYIHY (BASEDR) REANYIRL (BASED)

il
179,730
113,942
525, 340
472, 556

237,032
42,701

186,012
129, 541

146, 252
257,219

190, 493
376, 045

162, 689

273,626

62,170
626, 305
219, 688

57, 207

4,258, 548

11,493, 144

12, 633, 310

1,077,598
36, 868

344,757

usb

usD

DKK
EUR
JPY
SEK
AUD
GBP
NOK
NzD
CAD
ZAR

(w4

3,815

biz

200, 000

50, 828

0(2

5,047
5

EIfEESF DA

VanEck Vectors J. P.
Morgan EM Local
Currency Bond ETF

KESE

HSIREEE (ETF) &5t
(@ $1,599,719)
SEHRIRE (2.1%)

KE (2. 0%)

EfE (1.6%)

U.S. Treasury Bill "

Zero coupon, due
05/28/20

Eff5Et

EHRFRE (0. 4%)

JP Morgan Chase & Co.
0.90% due 03/02/20
EHpfaE S5t

KESEET (& $250, 088)
TSUR A3V

(0. 1%)

EHEFRE  (0.1%)

Brown Brothers Harriman

& Co.

’—0.95% due 03/02/20

—0.68% due 03/02/20
—0.26% due 03/02/20

0'%—0.17% due 03/02/20

925 0.31% due 03/02/20

6 0.33% due 03/02/20
0'20.70% due 03/02/20

55 0.70% due 03/02/20

1,575

6 0.82% due 03/02/20

6.25% due 03/02/20
EHFER S

ISR A4 VEE
(5=B{d $6, 287)
EHIRESst (Ef
$256, 375)

REEE (i
$14, 212, 277)

RES L UHOBEZEEB
IREE

Fialilt]

123, 644

1, 582, 867

1, 582, 867

199, 260

199,260

50, 828
50, 828

250, 088

0
5, 544
0
0
596
7
0
35
5
100
6, 287

6, 287

256, 375

14, 472, 552

(2,093, 547)

12, 379, 005

35
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(2) 0.5

REPMRD I N TOBMEES SERRTDEED IR CE DWCTHEMEESSOPIE TR <.

B/E:
TBA To be announced (B#EX]) DS, KEBEHAFHKEIC K > THRITSNAABED— VBRI DEERS|T.
EUNENET,

(a) EERIBMN T2

(b) 144A 25— 19336 FEZSENE VEDFRA144A DT TS E CADBFOBARRMN IR > TV BEESS.

RERICETENTIRECT . MICIEENRVRY . INOSDIEZSFIEREMNIE L FHRSINEE Ao

(€) XAf&E.
(d) 20204F 2 H28B RO ENEFIFESS .

(e) ELFIFIRE. BEHENETICEO>TVERT,

(f) TG IR FHREE UN—X THA S NG,

2020£F 2 A28 T UTOFEMEGIIC LY T’ O—H—ITx LIRS $26, 368DFRILENHVFT .

20204F 2 A28HEFRDSEYERS | (FHEED —0.7%)

EBHY20204F 2 28BS RDSEYEG I DERE LTS HEFICELANSNTNETY,

NS DS,

UZXITDFRERICE > THREINTNE T,

GREINTFROFREBICR

BREIICES U THEEHE

RIvav 2] FRA e St / (18)
Short Euro-Bund March Futures 2020£038 M $ (7,283)
Short U.S. Treasury 10 Year Ultra June Futures 2020£F064 (12) (29, 194)
Short U.S. Treasury Long Bond June Futures 202047068 (1 (3,282)
Short U.S. Ultra Long Bond (CBT) June Futures 20204F068 8) (49, 813)
Long U.S. Treasury 10 Year Note (CBT) June Futures 20206F068 2 3,220
Long U.S. Treasury 2 Year Note (CBT) June Futures 20206F068 13 13,750
Short U.S. Treasury 5 Year Note (CBT) June Futures 20205F068 (6) (9, 000)

$ (81, 602)
2020£F 2 288D T 7 ~ RURNILOANEEETESEE (FHEED—0.1%)
BL\  EGHEF LR FER 7h TS i SRl (18)  #HEEf / (18)
BRL Citibank NA 269, 783 03/03/2020 usb 63, 356 — $ (3559 $ (3559
BRL Citibank NA 124,941 03/03/2020 usb 27,773 — (80) (80)
BRL  Citibank NA 144, 842 03/03/2020 usb 32,19 — 92) 92)
BRL Citibank NA 144, 842 04/02/2020 usb 32,411 — (376) (376)
CAD  Citibank NA 236 04/22/2020 usb 181 — 5) (5)
CNY  Citibank NA 196, 205 03/03/2020 usb 28, 069 1 — 1
CNY  Citibank NA 196, 205 03/03/2020 UsD 27,993 77 — 77
CNY  Citibank NA 196, 205 04/02/2020 UsD 27,901 153 — 153
COP  Citibank NA 231,977,631 03/03/2020 UsD 65, 533 — (133) (133)
COP  Citibank NA 231,977,631 03/03/2020 usb 67,992 — (2,592) (2,592)
COP  Citibank NA 231,977,631 04/02/2020 usb 67, 476 — (2,168) (2,168)
CzK  Citibank NA 644, 650 03/03/2020 usb 28,323 — (533) (533)
CzK  Citibank NA 644, 650 04/02/2020 usb 27,780 1 — 1
DKk State Street Bank 0121 04/22/200 UsD 6,304 — 1) @1)
EUR  State street Bank 20,223 04/22/200 UsD 246,171 — (3,519) (3,519)

and Trust Co.
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940 ,/NB - RKEBEFEET 7V R BB ANvIHY (BASEDR) RENvIBL (BASDECE)
Jpy  Statestreet Bank 47,295 04/22/2020 UsD 432 8 - 8
KRW  Citibank NA 81,445,002 03/03/2020 usD 67,016 44 — 44
KRW  Citibank NA 81,445,002 03/03/2020 UsD 68, 200 - (1,140) (1,140)
MXN  Citibank NA 739,747 03/03/2020 usD 39,751 - (2,383) (2.383)
MXN  Citibank NA 340,394 04/02/2020 UsD 17,720 - (609) (609)
RUB  Citibank NA 3,756,999 03/03/2020 USD 58,958 — (3. 050) (3, 050)
RUB  Citibank NA 3,756,999 04/02/2020 UsD 57,308 - (1, 708) (1.708)
sek  State street Bank 691 04/22/2020 UsD 73 — @ @
USD  Citibank NA 68,864 03/03/2020 KRW 81,445,002 1,803 — 1,803
USD  Citibank NA 57,508 03/03/2020 RUB 3,756,999 1,600 — 1,600
USD  Citibank NA 27,787 03/03/2020 czK 644, 650 - ©) @
USD  Citibank NA 21,190 03/03/2020 MXN 399, 353 1,017 — 1,017
USD  Citibank NA 65,533 03/03/2020 COP 231,977,631 133 - 133
USD  Citibank NA 28,009 03/03/2020 CNY 196, 205 - () (1)
USD  Citibank NA 27,96 03/03/2020 CNY 196, 205 - (144) (144)
USD  Citibank NA 28,412 03/03/2020 BRL 124,941 719 — 719
USD  Citibank NA 32,476 03/03/2020 BRL 144,842 372 — E7)
USD  Citibank NA 59,99 03/03/2020 BRL 269, 783 172 — 172
USD  Citibank NA 17,79 03/03/2020 MXN 340, 394 604 - 604
USD  Citibank NA 67,016 03/03/2020 KRW 81,445,002 - (44) (44)
USD  Citibank NA 67,573 03/03/2020 COP 231,977,631 2,173 - 2,173
USD  Citibank NA 9% 04/22/2020 NOK 867 6 - 6
USD  Citibank NA 107,295 04/22/2020 EUR 99, 089 - (1, 886) (1..886)
USD \(’:\éerf)t_pac Banking 45,877 04/22/2020 EUR 41,673 - (40) (40)
§ 8883 § (24158 § (15275
2020£F 2 A28EERDBEE L T b T 5 2NERELEZK (FEEED —0.2%)
8\ H5HEF ZIEER REE 7l ZHEH ERalifod SHii (1) #UEHEE / (8
IDR Citibank N. A. 1.483,101,362  03/11/2020 USD 108,668 — % 630§ (370
INR  Citibank N. A. 7,459,807 03/11/2020 UsSD 104, 582 — (1,304) (1,304)
MXN  Citibank N. A, 2165923 03/11/2020 UsD 115,975 — (6.711) (6.711)
RON  Citibank N. A. 418,330 03/11/2020 UsD %, 558 - (1.175) (1.175)
RUB  Citibank N.A. 6.846.711  03/11/2020 UsD 107,927 — (6. 168) (6.168)
TRY  Citibank N. A. 848,242 03/11/2020 usD 140,731 — (5,573) (5.573)
$ — § (26,30) § (26,300
20204F 2 AH28BEROMAN Y I 5 2N ERESTESLH (WEEDI. 9%)
BV H5HEF SRR RER i) SIEER Bl SHili (15) #IEHEL / (8)
JPY  Citibank N. A. 687,509,706 03/11/2020 USD 6,264,829 $ 111,75 § — % 1M.7%
20204F 2 H28HEFROMAA Y I N1 75 2ABERBLEZEK (FEEDO. 5%)
BU  H5HEF ZEE REE 7l ZHEE STl STl (15) #ESTfiEE / (18)
JPY  Citibank N.A. 364,994,827 03/11/2020 USD 332,748 5547 § — $ 57547
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9470 /NB - KERFEET 7V K

RBANYIHY (BANEDR) KB~

2020£F 2 A28BIFRDBESE N1 ISAD M=) - UI—2 « AT v T (FEED—0. 0%)

Yy

P4

BL (BRODER)

BETE 5 1HEF SRIEA B8 BEAE B i)
86, 447 Nomura Securities Co., Ltd. Nomura 12 Currency Basket Strategy ~ USD 3/31/2020 $ (137)
BE DISHR
AUD — #F—Xb3U7 - R
BRL — TSI -7
CAD — H7Fs - RlL
CNY — oE- AR
COP — TOVEY - RV
CzZK — Fx3d-3J)LF
DKK - Fyv—7-70—%
EUR — 1—0O
GBP — ZRVR
DR — AYRRY7 - JLET
INR — A4YR-JLE—
JPY — B&H
KRW — BED#Y
MXN — XF23-RY
NZD — Za—9YI-3VR-R
RON — Jb—~Z7 -9
RUB — OY7 - J)L—Tb
NOK — J)boxz—-2J0—x
SEK - RDI—7Fv-70—-X
TRY — bL3-US
UshD — KR
ZAR — EF7IUN-SUR
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LD - IR—TEYDS - IF—TFIUR

<fHEIEH>

HIT7VR (F4T0,/NB - KEESFEE T 7R BBV ISHY (BEDERE) BEBNvILGL (BASE
) ) MRENRELTWVWD [§4D0 - Yx—TFv b - IPF—T7UR] OFREH (2019F128B9H) & HT7Y
ROREAHER>THIEIDT, BT 72 ROFGHADREH (2020869 B28H) REICHIFDI AT - XR—7F
Ty b - IH-T7 Y ROBMABEOABTEHFZIBEH L CLF U,
W10 - IR2—FEy b - IF—T 7Y ROFTERTEHA

20204F 3 A28H~20204F 9 A28BICHF B FEIFSTTEEMIIH W T B A,

WEAEER#R

20204F 9 A28HIRTE. BMEIZFEDEFANBH D ETE A
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AT - IX—TEYvbh - IH-TFUR
ERFREE $E8H (REH 2019%F12A9H)
(ER N HEARE 2018F128118H~2019F1289H)

FAD - IX=TEv b - IT=T 7Y ROERKRZE CHER L LFFT,

*HT 7V ROLHEHFRDEI TY

2 A 7 # | ZEUNEOBRRZDS U CREERZTRVE T,

EFERE N R | HETCDES

I fH Al BR | MEEERERD10% LT

KHIBREEFE
Daiwa Asset Management
KSR EEEEREHA ST
RRBFRABXAOAN—-TEIE1S
https://www.daiwa-am.co.jp/
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WEAEER#R
SHEMEARICH 1T 2 BMESFEFORHBANEBS D E A
Wi E{SFEIEDER

LT« IR—TEY b - IF—TF7IUR
e ISR DB I Y DREEERRI$9.992M T T
s MHASR DB FEFREED TTAZEZ R > TH Y. FDEELEF5,937,566 T,

WSRO
M 520185128110 F2019412898

20194128 9 BRA
E A ES
= = O &|k %
FH %
J—)b - O—V%. Z0f 7.324,100 100.0
REISEHERER 7,324,100 100.0
02) SFBEOEMABETIET.
WEE. 8. TAS LUBEMEROINR
20194128 9 BRA
5 B E B *
(A) EE 7.324,100,953M
- -O0-v% 7.324,100,953
(B) &fft 44,082
ZDRRILEF 44,082
(C) HEELRE(A—B) 7,324,056,871
A 7.329,994,437
REBR IR A 5937566
(D) ZEIELOR 7,329,994,43700
1 70w BE(figa(C D) 9,992/

15 = E H
(A) BeFINR 24,832,170
REFIR 2,318
Z DAt 4
IR 4,834,492
(B) Z0fthEMA 21,752,564
(C) HHpER=(A +B) 26,584,734
(D) AifpiRiERS 119,826
(E) fRHEisnE 2,559,971
(F) EhfEst=iats 22,032,629
(G) B5H(C+D+E+F) 15,937,566
PRSI E (G) 15,937,566

* S (CH(FBTTAEEIFI,018,625,64 1M, SEMIMBPICHT 2 BMNRETE
#834,065,530,242M. EfEKITTAEF5,754,161,446TY,
* BHRICHIT U —T 7 Y RERENRE I HREETEDOTAEF. T10
EEITHED 7 VR (BEBAYIHY) 999, I DEHEITHIED 7> R
(BBAYIRRL) 999M, BEBRIRES 4 DXEKREETHa I D MOV
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VFYIR TPV R=-Y TN Ver7— 1,327,444,782M. 94 JBK
HRXAVFvIR - TPYR=U TR Verd— 858,767,992, 94D
BAK%KA VTV IR - TPV R=Y TR Ver5— 3,405,863,412M.
FSAORBELT b Yx—I—2504,712,528M. 94D - A ABE Lk
VAo (BEDER) 2,996,106, BERIRMS A DHFA VAL - NV
g — (BANER) BEANYIBRULI—21,490,665H. BERIRAT 1 DT
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Al) 1,235, 947,/ NB - KEEHFHE DI 7 VR BBENvIBL @AY
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I—2 (BAHER) 1,544, BEEREY (1D /NB - KEEFHET 7>~
R BEELI NI—-2 (@AHEE) 1.984MTT,
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TE3561EMEE LT, LO3BEFERE U TIUEINE T,
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