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% ® m (sFon b | BB | gRgy | R E
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M ! % % % % =P
67H8FK (20184 4 B27H) 9,047 0] & 0.4 10,843 & 0.5 — 9.0 49
68HAK (20184F 5 H28H) 8,975 0] & 0.7 10, 898 0.5 — 99.1 48
6988 (20184 6 H27H) 8,903 0] & 0.7 10,916 0.2 — 98.4 41
70885 (20184 7 B27H) 8.915 10 0.2 10,929 0.1 — 99.3 38
71HAR (20184 8 H27H) 8, 891 0] & 0.2 11,027 0.9 — 9.0 30
72HAR (20184F 9 H27H) 8, 842 0] & 0.4 10,934 & 0.8 — 9.1 29
73HAK (20184E10H29H) 8, 687 0] & 1.6 10,906 | & 0.3 — 9.3 29
74H8R  (20185F11827H) 8,559 0] & 1.4 10,903 & 0.0 — 9.5 27
7583 (2018512827H) 8, 461 0] & 1.0 11, 065 1.5 — 98.6 27
768A%R (20194 1 B28H) 8.613 10 1.9 11,154 0.8 — 98.8 27
7788K (20194 2 B27H) 8. 684 10 0.9 11,271 1.0 — 99.0 28
78HAR (20194 3 A27H) 8.710 10 0.4 11, 444 1.5 — 98.8 27
79HiK (20195 H7H) 8,728 10 0.3 11, 461 0.2 — 98.4 27
80HAR (20194E 5 A27H) 8,653 0] & 07 11,549 0.8 — 88.7 27
81HAZR (20194 6 H27H) 8.732 10 1.0 11,764 1.9 — 9.4 24
82HAR (20194 7 H29H) 8.729 10 0.1 11,800 0.3 — 98.8 24
83HAR (20194 8 H27H) 8,707 0] & 0.1 12,094 2.5 — 98.9 24
84HAR (20194 9 H27H) 8, 669 0] & 0.3 12,0 | & 0.3 — 99.1 24
85HAZR (20194F10H28H) 8,650 0] & 0.1 12,031 A 0.2 — 9.2 24
86HAZR (201911H27H) 8,635 0] & 0.1 12,114 0.7 — 9.4 24
87HiK (2019512H27H) 8,672 10 0.5 12,083 | & 0.3 — 9.4 22
88HAR (20204 1 H27H) 8,672 10 0.1 12,249 1.4 — 9.1 22
89HAZR (20204 2 H27H) 8,608 0] & 06 12, 463 1.8 — 97.9 21
90HAZR (20204F 3 H27H) 7,361 0] & 144 12, 361 A 0.8 — 97.6 18
91HA=x (20204 4 H27H) 7,888 10 7.3 12,695 2.7 — 98.0 20
92HAR (20204 5 H27H) 8,081 10 2.6 12,712 0.1 — 97.7 20
93HiR  (20204F 6 H29H) 8,201 10 1.6 12,834 1.0 — 97.9 20
94HAZR (20204 7 B27H) 8,389 10 2.4 12,986 1.2 — 98.0 21
95HAR (20204F 8 H27H) 8,388 10 0.1 12,92 | &~ 0.5 — 98.2 21
96HAZR  (20204F 9 H28H) 8,245 0] & 1.6 12,918 2~ 0.0 — 98.3 21
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A % % % %
(8 &) 202083 B27H 7,361 — 12, 361 — — 97.6
59188 3B=X 7,528 2.3 12, 484 1.0 — 97.6
(BA 2R) 2020% 4 5278 7,898 7.3 12, 695 2.7 — 98.0
(B &) 20205 4 B27H 7,888 — 12,695 — — 98.0
259288 4B=XR 7,898 0.1 12,692 AN 0.0 — 97.9
(B >R) 202045 B27H 8,091 2.6 12,712 0.1 — 97.7
(B &) 202045 H27H 8, 081 — 12,712 — — 97.7
2593488 5B=% 8,122 0.5 12,713 0.0 — 97.6
(A 2R) 20204 6 H29H 8,211 1.6 12,834 1.0 — 97.9
(B8 &) 20204 6 H29H 8, 201 — 12,834 — — 97.9
259448 6 B=% 8, 184 AN 0.2 12,834 0.0 — 97.8
(A 2R) 202087 B27H 8,399 2.4 12, 986 1.2 — 98.0
(B8 &) 202087 B27H 8, 389 — 12,986 — — 98.0
259551 7 B 8, 400 0.1 13,019 0.2 — 98.0
(HA =K) 20204 8 B27H 8, 398 0.1 12,922 AN 0.5 — 98.2
(B8 &) 20208 8 B27H 8, 388 — 12,922 — — 98.2
59657 8 Bk 8,379 A 0.1 12,890 AN 0.3 — 98.1
(A =R) 20204 9 B28H 8, 255 AN 1.6 12,918 AN 0.0 — 98.3
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NP EFEEOWER (1 505Y)
591 55028 5938 5504 EE 55068
18 B [202053F285 |2020 4 B85 |20208 55288 20208 6 B308 | 20208 7 A288 _|2020% 8 288
~20204 4 B278)| ~202065B278| ~20206 6 B298| ~20206 7 5278| ~2006 8 H278| ~20206F 9 5285
HHNESE (Bhad) [ 10 10 10 10 10 10
HEABRLE (%) 0.13 0.12 0.12 0.12 0.12 0.12
ZHORE (1) 10 10 10 10 9 9
SHORELBE (B) = = — — 0 0
TERESENEE () 856 869 880 888 888 888
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(E3) HEDEREONEEMBPLRFUHNES Fidd) OHRBEMEE (DEEAD) ([CHITIHET., T7 Y FORGBEREFEBIET,

NiRmoEcEDstEEE (1 505Y)

L] S| 918 55928 559388 559488 55958 55965
(a) BEERE OIS F N v 27.58H v 23.00M v 21308 v 17.98H v 9.82M v 9. 59H
(b) BEEREOEMISTESER 0. 00 0.00 0. 00 0. 00 0. 00 0. 00
(c) NitREE 83.32 83.93 84.70 85.31 86. 06 86. 66
(d) DECAERE &= 755. 41 772.38 784.61 795.31 v 802.54 v 801.77
(e) ZHINECHRER (atb+ctd) 866. 32 879. 32 890. 62 898.61 898. 43 898. 03
() nlkes 10. 00 10. 00 10. 00 10. 00 10. 00 10. 00
(g) BHEHNENSRER (e—f) 856. 32 869. 32 880. 63 888. 61 888. 43 888. 03

() v7ZENURHEEN SHEESZSt ELTVERT,
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KREEEE M
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(F1) EEFZE L.
(E2) SBOBMREISEIET,
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FO FO T
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WEA SRR X977k
MIFPYVR-FT - 77V ABEANTHEEZT 7~ ) BIRBISTHETo
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77 YR % % % B & MR E(SEHEDIER
O % | sFffiée | b = 2020 9 B28BAE
O s % F % B *
SEREETE S I8 g = -
(71 % /EE) 27.57785| 20,756 %.3 mmERLEE,
NB STRATEGIC INCOME : : : o Rk %
FUND JPY HEDGED CLASS GBS 20,756 9. 1
(?1)g$ﬁﬁ\@ﬁ&%@t%?%ﬂﬁ@@&ﬁa F47 - I2=T7Yy b - IHP=TFUR 1 0.0
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BEE. 8ff TFS LUEBEMHBEORSR
(20204 4 B278) . (20204 5 B278). (20204 6 B295). (0204 7 B278). (20204 8 52785). (20204 9 5288) fE

18 = FIHR 2K ERRLEES ERLES 95K F6HAK
(A &= 20,160,200f3|  20,668,726F1|  21,000,333F| 21,492,660/  21,514,049F| 21,163, 746/
J—)L - O—v% 453,070 522,790 49,933 463,7% 438,174 405,923
&if%%fﬁ%éﬁ% é%%@@a) 19,705, 588 20, 144, 39 20,501,858 21,027,322 21,074,333 20,756, 281
IAD RER—TLYN -
202530 R e 1,542 1,542 1,542 1,542 1,542 1,542
(B)&ff 46, 452 46,439 49,508 46,278 48, 884 49, 682
FINGEH B 25, 500 25,520 25,545 25,565 25,589 25,608
ISR 20,828 20,675 23,587 20,225 22,683 23,331
Z DAL 124 244 376 488 612 743
(C) MR (A-B) 20,113,748 20,622, 287 20, 950, 825 21, 446, 382 21, 465, 165 21,114, 064
A 25,500, 336 25,520, 683 25,545, 732 25, 565, 238 25,589, 275 25,608, 397
REp@EnRS A 5386588 |A 4,898,396 |A 4,504,907 |~ 4,118.8% [A 4124110 |A 4,494,333
(D) SHIEROH 25,500,33600|  25,520,68300|  25,54573200|  25,565,23801|  25.589.27500|  25,608,39701
1 O Y E#ffE (C/D) 7, 8880 8, 0811 8,201 8, 3899 8, 3881 8, 2450

* FE0HASRIC B3 B ITANER(F25, 483, 7420, HIERLEARS (BE9VH~5E96H) PICEH 1T 2BIIERETAEA(S129, 709F. EIRFHITTAERIES, 0543 T
* FEOOHIRDETE = 1) DFEE RIS, 2457 TY o
* FICHIRDITE RN TR Z TO > TH Y, ZTDEEAF4, 494, 333H T,

WEROIRR
918 82020663 B288 E202064 B27H 931 B202065 8288 E2020666 298 55955 HB20206£7 288 FE20204 8 B27H
N B2020F4 82880 E20206F 58278 FEMER 8202066 H30H E2020667 827H 559688 B20206 8 5288  ZFE20204 9 528H

18 8 2915 ZE925A 25935 ZE045 25955 259657
(A) BEHEINES 71,4274 61, 066/ 58, 289 47, 8334 47,9444 48, 036/
SZEESE 71,429 61, 066 58, 300 47, 834 47,944 48, 054
SEFS — — — — — 1
ZIFR A 2 — |a 1 | & 1 — | a 19
(B) BifisEzs-cEign 1,318,149 477,740 299, 164 477,630 | &~ 933 |~ 366, 106
iR 1,318,234 477,741 299, 164 477,630 — 1
FEIE VN 85 | A 1 — — |a 933 | & 366, 107
(C){S5TERmS A 20,952 | A 20,79 | A 23,722 | A 20,337 | & 22,807 | & 23, 462
(D) &HRiEmE (A+B+C) 1,368, 624 518,010 333,731 505, 126 24,204 | & 341,532
(E) Aispigsaas A 6,532,689 |~ 5189565 |~ 4,697,075 |~ 4,388,889 |~ 3,909,328 |~ 3,910,713
(F)iElfEstEIERE A 197,023 | & 201,321 | & 206,018 | & 209,528 | & 213,397 | & 216, 480
(=EZEEEE) ( 212,471) |( 214, 214) |( 216.392) |( 218,109) |( 220, 246) |( 221, 946)
(FEEIBHEZER) (~ 409, 494) (& 415,535) (& 422,410) (& 427,637) (& 433,643) |(& 438, 426)
(G)&5t (D+E+F) A 5,361,088 |~ 4,872,876 |~ 4,569,362 |~ 4,093,291 | A 4,098,521 |~ 4,468,725
(H) NE0EcE VAN 25,500 |~ 25,520 |~ 25,545 | A 25,565 | A 25,589 |~ 25, 608
RERfREIESE (G+H) |2~ 5386588 |~ 4,898,39% |2 459,907 |2 4,118,856 | A 4,124,110 |2 4,494,333
BiEtEERE A 197,023 | & 201,321 | & 206,018 | A 209,528 | A 213,397 | & 216, 480
(=R EEE) ( 212,471) |( 214,214) |( 216.392) |( 218,109) |( 220, 246) |( 221, 946)
(FEEIEREXEE) (~ 409,494) (& 415,535) (& 422,40) (& 427,637) |(& 433,643) |(& 438, 426)
DECHERREIIE 1,971.177 2,004, 367 2,033,242 2,053, 659 2,053, 207 2,052,173
b ag = A 7,160,742 | A 6,701,442 | A 6,422,131 | A 5,962,987 | A 5,963,920 | & 6,330,026

(E1) (SEEHMIE(CIHEEERMIC T HHBEHSHIFZSH TRRUTHEIE T,
(x2) EnEsEERREEEF. BINERELTAEDEFZN. TAZTOD5EFERE LT, LOS5EEAEE UTIMESNE T,
(£3) WEHEEDSTEBRRE T INEAESDEEE () | ZISBIIEE N,




BEERE! 919 /NB - KEESFEED 7 R

MRS ECE DT ELRIE (FO88)

BAMI—-X (BASER)

18 = 29188 259288 259388 259488 259588 59658
(a) BEERE DB UEIN R 70, 3509 58, 710/ 54, 420/ 45, 982 25,137 24, 574/
(b) REZRBOAEMISTESER 0 0 0 0 0 0
() UsssAREs 212,471 214,214 216, 392 218, 109 220, 246 221,946
(d) DEcEmEIE 1,926, 327 1,971,177 2,004, 367 2,033, 242 2,053, 659 2,053, 207
(e) HEANBECKISRER (a+b+ctd) 2,209, 148 2,244,101 2,275,179 2,297,333 2,299, 042 2,299,727
(f) DfcsE: 25, 500 25, 520 25, 545 25, 565 25, 589 25, 608
(g) BHBHSBCHREE (e — 1) 2,183, 648 2,218,581 2,249, 634 2,271,768 2,273,453 2,274,119
(h) SZEHERDOH 25, 500, 33601 25, 520, 6831 25, 545, 73201 25, 565, 2381 25, 589, 27501 25, 608, 39701
R & O E o= O ® A 5 €
POy aEe TV | EOM | m0 | o4l | oS | SO0
10F 10F 10F 10F 10F 10F

O <NEEHREI—X>=ZCHADH OB IENERE. REBREOEEMEACEINTEHNICBREVCLE Ul

- DEEICIF. FBHRWVWCRD BB k] & FEHRVERD [TALRE BRInks) | ioUERT.
- DECE SR OELEMEANERITA RS IERTAZ LO3BEICE. DEED2ENEBIEE LRI T,

- DESESHROBEEMEBANMERTAZ TESHG(CF. FTORMHOENTALRE WRIDES) . %Y ORI EENEETY,
- TAILWRE BRIDES) HREUCBEEE. DRSHERICHIT2ELOZHEDOERITAD SEFZTALRE FRINEES)
EPRRUICEEDY. ZORDESCDZHEDBERITALRIE T,
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BERIRE 941470 /NB - RKEESFBEO 7 B&ELJ FI1—X (BASEDR)

| @BEtLJhI—2 (BASER) |

B 30 HADE AR

= ow : PN \“—7;(/ \;; L/i z-
E i i} FrEIVKEBSHE -~ | REIES .

hooo@m Hj AVTVIR () %)ﬁt? ST j:f = g
B | PR BNB By (B @ PN

’ SDE S| BEExR|TUVEY I EEx
5] 5] % % % % il
6783 (20184F 4 B27H) 6,373 70 0.9 15, 280 3.0 — 99.3 118
68HAZR (20184 5 §28H) 5, 986 70 A 5.0 15,382 0.7 — 98.7 103
69HAZR (20184 6 B27H) 5,894 70 A 0.4 15, 458 0.5 — 99.2 93
70H8K (20184 7 §27H) 5, 890 70 1.1 15, 650 1.2 — 99.0 93
71885K (20184 8 H27H) 5,500 0] A& 54 15, 802 1.0 — 99.3 87
7288%F (20185 9 H27H) 5,501 70 1.3 15, 906 0.7 — 98.8 87
73887 (20188:10829H) 5,349 70 1.5 15,735 1.1 — 99.2 84
74H8K  (2018FE11527H) 5,412 70 2.5 15,948 1.4 — 98.5 82
75HFR (20185:12827H) 5,187 70 2.9 15, 846 A0 0.6 — 98.8 76
76H87R (20194 1 B28H) 5,336 70 4.2 15,717 A 0.8 — 99.4 76
778K (20194F 2 B27H) 5413 70 2.8 16, 062 2.2 — 9.4 78
78887 (20194 3 §27H) 5,384 70 0.8 16, 300 1.5 — 98.3 82
7988 (20195 57 H) 5, 368 70 1.0 16, 348 0.3 — 97.9 81
80HAZ (2019 5 §27H) 5,159 0] & 2.6 16,297 | & 0.3 — 99.1 78
8183 (20194 6 §27H) 5, 207 70 2.3 16, 330 0.2 — 98.9 79
82HAR (20194 7 B29H) 5,283 70 2.8 16, 491 1.0 — 99.3 80
830K (20194 8 B27H) 4,951 70 A 5.0 16, 494 0.0 — 98.9 73
84H87K (20194F 9 B27H) 5,051 70 3.4 16, 754 1.6 — 9.3 75
85887 (20194105 28H) 5,084 70 2.0 16, 868 0.7 — 99.0 74
86HEZK (2019FE11527H) 5,025 70 0.2 17,038 1.0 — 99.3 74
8788 (2019&12827H) 5, 067 70 2.2 17,079 0.2 — 99.0 76
88EAZK (20204 1 H27H) 5,054 70 1.1 17,214 0.8 — 9.3 76
89HAR (20204 2 B27H) 4,903 70 A 1.6 17,718 2.9 — 97.9 74
908 (20204 3 H27H) 3,698 70 A 231 17, 354 A 21 — 97.9 56
9188 (20204 4 H27H) 3,754 70 3.4 17,603 1.4 — 97.9 58
9287 (20204F 5 H27H) 3,983 70 8.0 17,611 0.0 — 98.0 63
93887 (2020#F 6 §29H) 3,980 70 1.7 17,736 0.7 — 97.8 62
94887 (20208 7 §27H) 4,061 70 3.8 17,709 | & 0.2 — 98.0 64
9587 (20204 8 B27H) 3.890 45| A 31 17,640 | & 0.4 — 97.9 60
9687 (2020£F 9 528H) 3,725 451 A 31 17, 541 A 0.6 — 97.9 57

(1) BEMEBRDEEEITHECEAH

C£2) TW—LN=T - N=JUAX - FLEIIVKEESHEGA VT v IR (ABRE) (& TI—LN=T - N=JUAX - FvEILKEESHEA
VTWIR KRILR=2R) ZHECAHEEL, BT 72 REEBZ10,000& LTAHT7 Y hYRIXY MEHELEBDTY, TIL—L/N—=T
F PIW—LN=T - T7AF VR - T)L - E=DEFES LT —EAY—T T, N—=TUA R, SAEVRICEIEFERINTVDN-T L
AZX - NVT - E=TIIWY—DERSLUVY—EANY—T T, TI—LN=T - T7AF VX - T)b - E=BLOZOEFEE WU [TIb—LA
N=T] ERILET.) FRBII—LN=TDSA VY~ TIW—LN=T - N=TUA X+ AT vIRTHT 2—IDMEHER =5
LCTWLET,

BANDEHIE, BEEMBNORRZZE LT, RMATEEHOREZRBLTNET,

EHES. BRIREARMICKVBECHE> TEBESNZHBEDHW XY, LEDBMITERTANEZT—IZFRLTBIET.
RHEEALEEGF, YP—T7 Y ROEALEELT 7Y RN [TBELCDDESHE T,

RHEEA LR SIFTHOEMHES ERRLHES) SJUESEYEREEI,

(£3
(x4
(£5
(X6
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BEEIRE 940 /NB - KEFFEEO 7 F BEELI FI-R (BASEDR)

EARE

EEMIASEDHRZICDOVT

() (B85M)
4, 500 150
4,000 - 100
3, 500 - 50
3. 000 0

SRO0HAR BITHR SB2HAK EEI3HAR FE94HAR SEO5HAR ZE96HAR
(2020. 3. 27) (2020. 4. 27)  (2020. 5. 27) (2020. 6. 29)  (2020. 7. 27) (2020. 8. 27) (2020. 9. 28)

BEAEMEE () — DEEHREREMER (L) HEEREE (G

*HESBREBLMBE, HES BHAY) EHERCBRELBOEIBLTHBELILBDT. 77> KERORENG/ T —< V2%
RIBOTT,

*HEREFRETINEINCOVTE, PESFATHBOI-RCEURBIFT HESEEDHCHRET3I-Z0BUT 7> e
HUFET)o Ffoo 77V ROBAMEICKVEREHDRBUET, LIS T, BBESFDETOWRERIT DD TIFH ) FE Ao

W= AE(EE - R
FIHAE : 3, 698H
SRI6HAK 1 3, 725M (BR1L 3 Ecs=370M)
g R:10.7% DEEHEREN—X)

NEEMEOF L EEHER
ANSTIVI - AVAL - TrPVR BEELI MISXR) %LL‘)? K RILETOEHIER|
DESFFICOBIREL., KRIVETODEEICH U TK ML EEBEEVLDARBIG 21T/
&R, REEFMBOLENTSRABRERGY, BEEMERF R UE LJT_O <HULIFE IRERE
([CDWWT] ZIBRIEEN
MANSTIVI - AVAL-TF7YR @BEERUVINISR) 194D - FUITP L h3X
h=FA4T/NB - ANSTIVT - AVAL-T7VR BEELVI FTSR)
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BERIRE 941470 /NB - RKEESFBEO 7 B&ELJ FI1—X (BASEDR)

TW=LN=T - N=T AKX -
B % @ & #vl&i?)bﬂ%fﬁ%%ﬁ N o & ®r& f:% 5
£ A H AVTYIR (HEE) WA K = 2 & G %
O b=
g & x| SEEN | B & X
! % % % %
(3 8) 202063 A27H 3.698 — 17, 354 — — 97.9
9187 EDSES 3.678| A 0.5 17.508 0.9 — 97.3
(HB =R) 2020£F 4 B27H 3.824 3.4 17,603 1.4 — 97.9
(B3 8) 20204F 4 B27H 3.754 — 17.603 — — 97.9
559251 4 B=R 3,764 0.3 17,479 | & 0.7 — 97.3
(HA >R) 20204 5 B27H 4,053 8.0 17,611 0.0 — 98.0
(HA &) 20204 5 B27H 3,983 — 17,611 — — 98.0
559381 58=% 3,99 0.3 17.616 0.0 — 97.3
(HA >R) 2020%F 6 B29H 4,050 1.7 17.736 0.7 — 97.8
(HA &) 20204F 6 B29H 3,980 — 17.736 — — 97.8
259458 P=ES 3,984 0.1 17.818 0.5 — 97.2
(HA >R) 20204 7 B27H 4,131 3.8 17,709 | A 0.2 — 98.0
(HA &) 202048 7 B27H 4,061 — 17.709 — — 98.0
£595HA AEES 3999 | A& 3.3 17,548 | A 0.9 — 97.2
(HA =R) 20204F 8 H27H 3,9% | & 3.1 17.640 | A 0.4 — 97.9
(A 8) 2020 8 H27H 3.890 — 17,640 — — 97.9
55965 8 AR 3.887| A 0.1 17,501 A 0.8 — 97.5
(HA >R) 2020%F 9 B28H 3770 | A 3.1 17,541 A 0.6 — 97.9

() HIREEMRRDERRAS. FEEFHEL,




BEEIRE 940 /NB - KEFFEEO 7 F BEELI FI-R (BASEDR)

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

WARERSFTR
KEEETIB ClE. 10EEFOD TRES ESFIFET (B2iREER) LEUR,

KEGESTRIE. SERHEN 520207 A MIICH T C—HRNICRERILIBEDH I F UK
A FELOOF DA IV ADBERINEROICIARLIEZ EZZ(F T, HREBENDEIEEDICKRE
KDEDEEN OLEEECTHDIAEESNEDN. SHFETERELGDFE UL, ZD% 8 L
BRiE, FROOF DAV ADRBREILAEZN BB UICED. RFHEEEECEBDORITIENDS
EiEHdh) . SHIFE ERUTHERBRZDRFE U,

W AER5
BOBEE (%) [FWHTESEEREITELRDF U,

SEREAE N ©20206F 4 BRICHAFTIE. FEROIOF DA )V ADHEFRIREEILRD STHiED U
20 EEERE N sRE ) SELEHﬁHtBBQQT (A3) LFEUk. b BLEIE. R
BERSHOERBGEN S, BEEEERFNHTEBTRER (%) LFUL

%@&%Eﬁut@ﬁELE®@@¢H AR )E— OV7 - b=, B7IUB -5
VR ML - USERHETRNEULER U, e XF230 -y, JO0vEY7 - XY, thE - A
ETEFWHEHTEBTREFVERDF UL, —AT. A VRIXIT7 - L7, ILb—XZ7 - U1 I&F
MHTERULF U,

METBEEE(F, BEOETESTICK). BEBRSIOMNRBEBES U CEESNCBEZLVWVE

9,
WIEEAEFITR

EHEATRE. BEATEBRRNY [RESFIRECNESEN - BRERMEN] ZH#FU. EHEF
(NI TR UE LT,

ETEEDEREH . BLRBEREERCA VI UVRZERICKNIVOEHEN ZH BT L
C>CTHEBLFI UL

KETIFBERENDFAEBZL >~ I 7%0.00~0. 5% TRABZF Ul,
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BERIRE 941470 NB - KEESFBEO 7 B&ELJ bI1—R (BASEDR)

BI{EREARICEH I B [S1EDERFSE ]

mET77VR
ANSTIVI - AVAL - T7VR BEELUI MITR) NOEREESZSAITRERDIEIC
KT, KRIVBETOEHIERIDESSE (%) [COBIRERTOIEEDIC. EENICEDLEEAEH
L, b=9ILUI—VDEKXEZEKT D EICKY ., EXHMEDBERBHERERTE UEINGED
BRZEZDHS U TCERZITVED,

WMARSTFIYVIT e AVAL-T7VR GBEELINTISR)
KRIVEBETOEHERDESE (%) [CHOBREZITOEEDIC, KBMNICRDHERZREL.
h—=F LU —VDREKIEZEKT D EICK . BEMEDERGZHR ETTE UINREOERZ
HEUCERZITVET,

Flo. BBEE|I CKRILEY /BEBEEL) ZEALT. ETBENDKRERRDESZHS
LFT. REIEUT. FTSEﬁﬁ.ﬁ4JTJ715$UJPENﬂ/ ANAY S - RUR -
AVFVIRA-IR—=IVT - X—=rvY TO—ROEREODEEDDIN S, SHKE URT
KE, T7VIAVIIA, REEEEZEL. 6 DDBEEZRTEULFE T,

BTBEEDRELRIE. SFKE, URIKEEZZEBLTCRELET,
EEEESRURERERE, RAIELT. BBREBEULET,
* FECIEMIBREDBESELNDBEEZEE T 21555DH W F T,

WIAD - IZx=TFLYy b - IPF=T7UR

MENECEEDLZEMEICEE L. EHOESYI—IL - O—VFICLDERZTSHEHTI,

MEE - BOHEREGE. REESHE. )\ - A —ILRHE. BEBRIES. NVJO0—2VFTT,

IR—BTFUFICDONT (2020. 3. 28 ~ 2020. 9. 28)

LT YR
LT PYRE, ANSFIVT - A VAL TFYR BEELIRISR) 94D - TR—
Foyh TP— IV RCBETE I YR - 4T - TrURTHY . SEREBL TR M

TIVI - AVAL-TPVR BELUVI MISR) NDREEGZSMUICHITLER Uz,




BESEIRE 940 /NB - KEFEFEEO 7V F BEELI bI-R (BASEDR)

WMARNSTFIVI cAVAL-T7VR BEELVINISRA)

KRIVEBTOEHERDESFCHEIREZT O EEDIC. BINICERDLRZRAEL, h—9
WUI—VDRAEZEBKRT DI EICKY, BAMEDBEEGHRERTE UINGEDERZDH S U
CTEAZITVE U, EFERITIE. IREESHEPEARMBS (RBIEBREEZS) DAL
ZENICEME LT U,

Fle. RBESIZEALTC. ETBEENDRENRDERZHILFE U, BI5IHREBEE(ICHL
TIE. BFIKE, URTKE, Tr7UIAVIIVA, FREMEERIRL. DREVNGERNDSLE
UfcF v U —INEN'EZ TEZBEEZEH 6 BEETE L. BREZITVFE UL, BEINREESETD
HRF, REECHUTHBTRI100% ZHHRFUE Ui,

WIALD - IR%=TEYy b - IF=TF7UR
TEMEPEEDLZEM(ICERBL. O—)U - O—VHCLDBERAZTVE U,

RNIFI—=TEDEREICDONT

77V REERDFHOECIEBEREEL BRIV FY—TIZRITTHI T Ao
DTRDISTIE BT 7Y ROREMBALSERHEDEEERDONEL T,
%

—_

Abornso®mog
(en)

EAE(MER
CIIIW—LN=F - N=T LA X -
FrEYILKBESHEGA VT VIR
(&)

o O

59185 559288 5938 559458 5955 965
(2020. 3. 27~ (2020. 4. 27~ (2020. 5. 27~ (2020. 6. 29~ (2020. 7. 27~ (2020. 8. 2/~
2020.4.27)  2020.5.27)  2020.6.29)  2020.7.27)  2020.8.27)  2020.9.28)
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BE®IRE 9470 /NB - KEESFBEO 7 B&ELJ FI—R (BASEDR)

PEEICONT

SERVERD 1 HOE Y HicsE (%FE‘M’#) (FFEC [DEREDOWER (1H5054Y) | O [BEDEE
(FhAdy) | #7Z2CSR<IESL

INER EosE DFRTEARKLISE TEC Nﬂﬁﬁj\ﬁaﬁo)?r%iﬁﬁ (150%Y) | ZTsBLIESL,

BB, BRW®ICOTFULCF, BRAHICEITERSIBTVLEERT,

NP EFEEOAER (1 505Y)

59188 559288 55938 55945 5955 559658
15 =] 20206F 3 5288  |20206F 4 B28H  |20204F 5 8288  |20204F 6 B30H  |20204F 7 §28H  |20204F 8 H28H
~20204F 4 A27H| ~2020% 5 527H| ~20204F 6 A29H| ~2020% 7 §27H| ~20204F 8 H27H| ~20204F 9 H28H
Sl EE Bad) [ 70 70 70 70 45 45
NEAEMEALE (%) 1.83 1.73 1.73 1.69 1.14 1.19
SO (M) 41 37 27 29 21 21
SIS (F) 28 32 42 40 23 23
BRI INRE  (F) 2,222 2,189 2,147 2,106 2,082 2,058

CE1) [HHOWNER] & MBEEREOESEZNG] SR [BEEREOBMIISTES B NSNEICHKAULCRETT . Fo. ISR (& AR
&) BRU [DEERBEILE] HODEICHELIEEETT .

(£2) MARBFHETTHY ., SO & SEADIRUA DB EHANEE BHAR) ([CERULBWEEDHUET,

(E3) SPESONEEMEBLREZMNEE Biidd) ORREEME (DEifHAd) ([CNTDHEERT, T7Y FOREREFRBIFT.

DR EcEOEtERE (1 505Y)

i =] 9153 59259 55938 559459 559557 59658
(a) BREZEREOESFE N v 41.911 | v 37.66M | v 27.44 | v 29.10H | v 21,128 | v 21.23H
(b) BEAREDEMISTESER 0.00 0.00 0.00 0.00 0.00 0.00
(c) N RES 1,067.52 1,095. 25 1,104.90 1,116. 37 1,124.71 1,131.77
(d) DECHEREN & v 1,182.57 v 1,126.77 v 1,084.81 v 1,030.79 v 981.56 v 950.63
(e) ZHINECHRER (atb+ctd) 2,292.01 2,259. 68 2,217.16 2,176.27 2,127.40 2,103. 64
() nlcs 70.00 70.00 70.00 70.00 45.00 45.00
(g) BIPRENENGER (e—1) 2,222.01 2,189. 68 2,147.16 2,106. 27 2,082. 40 2,058. 64

() v7ZENUEHEBEEN SHEEEZSI ELTVET,




BEEIRE! 9470 /NB - REESFEE O 7 EEELJ I—R (BASED)

St ERS

mET7UR

ANSTIVI - AVAL-TF7UR BEELUI NISR) NDREBGZESMICHEDIEIC
K2 T KRIVETDEHERDESHFICHEIREZTD EEBIC, HENICEEDERZFEL.,
h—9ILUI—VDRALEEBRT DI EICKY ., BAMEDBELGHEERTE UG DIERZ
HIUTERZTVE T,

WMARSTFIYVIT e A£VAL-T7VR BEELVLINTISR)

KRIVBETOEHERDESZICHBIREZITOEEBIC, BENICEDLEEREZRAEL, h—F
WU =V DRAIEZEKRT DI EICKY, BRMEDBERGHEETTE UNGEDOEERZD S U
CGERZITLWE T,

Flo. BBEE| CKRILFEY /BEEEEL) ZEALT. ETEENDRENRDESZH S
LEd., RRIELT. FTS EHREGBA VT VvIRABRV I PEILVAY ANXU KN -RUR -
AVFVIR-IN—IVT - I—r vy TO-—ROEREDBEDHH S, SHKE UXT
KEE, T7VIXVIIA, REEEFEZEZEL. 6 DDBEZEEELFET,

- BTEEEDRELEG. BFKE URITKEEZZERBLTORELET,

EBEEEOIORELEXE, RAIELT, BBRELFT,

* FECIERENEDEEUNDEE T EE I HabH U FT,
WIAD - IRZ—=TEYy b - IYF—T7UR
TEMPEEDZEMICEE L. BHROEEYI—IL - O—VEF(ILKLDBERAZTDOHEHTY,
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BE®IRE 9470 /NB - KEESFBEO 7 B&ELJ FI—R (BASEDR)

1 AO=Y) OFERORE

591 8~25596 1
i=] g (2020. 3. 28~2020. 9. 28) B B o #; =

= & £ =

SEEEREN = SER AT DO EAE(DER ¥ (S5TRE R
SIFREAh DTIOEAE(HERIS 3, 938 T,

RESHDEF. 77V FOEREHEE. ZEIMANOEREN. 2%
BODFTE. AESEFDOFERFDOID
BRSNS, ERBSSEFSRERDREMN. DERNTDET 7V RO
B, BARDERIEHSFORIM
(R =) M 0.016) | ZEEEMD(E. EFRMEDEER, RESHN S DIEHOERTOXIM
FEEREL TN = SR DT ERETFEN, SR O IR i
EEEEFHE — — | EO%
FEZRLT LS. BIEEFFDTEDE. FTEMTAICSIA D FEHHR
BIHEEZFENS |8 = SIEREACP DB IEEZSENS | SIERAP DR
BIMHEESFES | — — | EOH
BMEEEFE 1BilE. BfEEZs0m]SE | OMEFKLET SEG|CRT DB
zZOfER 0 0.003 | ZDfthER=JEMAAPDZDMER SIEREAP DR mELE

(EEER) ) (0.003) | BREEMF. BEEEANFISSHLAD 77 Y FOBEEICRIEN

(£ O fth) ) (0.000) | E5EEHDIIEEFICEIT 2T DHDEH
=] st 25 0.632

GE1) HERBPOER CHEHRDOND D EDFEEREZSD) RBIl. BIICK > TRREONMICESN B DD, BEOBMEDEE
ECKWERUIBRTY,

(£2) SLBEFEEEICHFXBEZOEAALTH I FI,

(£3) BEF1HOZYDOZNZTNOERSEESERBAPOFHEEMEB TR L TI00ZR U2 HD T, INERE 3 MRmZLER
ALTHIFET,

CE4) HPANTVD YT =T 7Y REG 256, TEZLFHN. SMEEEEE RS LUZ0OMERIG. BH~T—T 72 RASEL-
EEREEDD5. TDIT7Y RICHIGTDDDEZSHFET. HBHANTVNDIREETIAS (YYP—T7 Y RERKR) D256,
ZIEEDEMAF. UHREETESN > LBRAZESHE A BH. UXREETIHODEIDSTERRERCHITD (17
OZFY OEROBEME] MEETEZDDICDOVTIE AL T 7Y ROPE| (CRRITDIEELTHBIED,

E 5E B M 25M 0.628%

®E=) 8) (0.195)

(BR 5t = 1) (16) (0.418)
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BEERE 9470 /NB - REBEFEEO 7 F @&EtLI bI—-R (BASER)

f

WiEER
SEREACPDIER - EEICH'D ST BADHREZ . FPOTHUREDSICHPOTHERME (10454)
ERUMTIRULHEESR (%) [33.30%TT.

SEIER ~

EREEERAMUA EREEER (RERW
0. 42% 0.38%

CDT7UR
farRE=R 1.25%
. . 3. 30%
BEFXIT7 VR
2. 06% EREEEA
(BRFE=1L)
0.82%
EREEEHA EREEEA
1. 64% (ZEErtt)
ZDMER 0. 03%
0.01%
e (O + @ + ® ) 3.30%
DTOT 7 ROBRDHLE 1. 25%
QOIREELET 7V ROERSEERD R 1. 64%
OIRELET 7 ROERSEBRLNDLE 0.42%

CX1) ODEAIF. 10X OBRBEMICSVTRVCBRAICIIERLIEBDTT,

(£2) BEAIF. RAEUT, SEFHE. TERTFEHBIUEMIESNE 1HZEHE Ao

(CE3) BEEEF. FRBEULETT,

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

(£5) ODERF. IY—T7 Y RO cBRAZESH. RELT 7V RPIIA S IEBRZSHEE A,

(£6) ODBEAELQODERF. 5t LENCHBENRBZBEEN DI ET,

(C£7) LEREDFHREEGTEHUILBDTY, D, INSDERHKETHESETHY . RRICREUCERDHERERBVET,
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BEEBIRE! 947 /NB - KERBEFEET 7>V R

WEES KUBE DR

RB(SEERMEF
(20204 3 H28EH' 52020 9 5285 T)
® B £ 0 B ~ % % W
8 i) 7 i)
O ® | £ & | 0 #® | & =8
N 0 e 0 A
HE GBER) | 141 0ma6 | 6,429 | 194.00327 | 9,000

(1) B, ABEREEED SN DER(CLIBRENZSHET .
(0%2) SEHERELRE.
(E3) BEDRARBEFNET,

BEELVI bO—-R (BA5ER)

BEERTERR
RS (SR .
(20204 3 B2851H 520204E 9 B28E % T)
£ 91 W ~ % % 8
= F 7t 1
& I O % |z & | M98 i 1 = &%, | THRM
0 e F0 e &
NB STRATEGIC INCOME FUND CURRENCY NB STRATEGIC INCOME FUND CURRENCY
SELECTION CLASS (74 % VEE) 74.8893) 3,400 | SELECTION CLASS (74 vize) 194.00327] 9,000 “
(21) SEIEELKS.
(22) SWOBMRBIFHET,
WFIZERHRA & DG KRS (2) B EiEtEs
" . R e E % B %
LERHAPIC S 1T DFIERRA L DEGIEH Y FH Ao B @ A B
O ®m|(O  #m[F @ &
FO FO ¥
. FAD - XF—T b -
WEASERER TP UR 1 1 1
MIZ7IRFT - T7VXABEANHERT 7 (3) BAEERIETRT,
R DERHH
e £ 9% H X L
JrYEE O %= | @z | & = WIS EEFEIEDER
= e % 20048 9 5285
DRSS = - E % B % _
S 2 T m o= =
NB STRATEGIC INCOME FUND | - 2347273 | 56.369 7.9 = %
CURRENCY SELECTION CLASS —— 56 %0 %.7
(E1) s, MEEGEICHT 2 FHEDLE. . - —
(32) FEBOBLABEDET, A9 - XF7yh - XY-TFIR ! 0.0
J—)L - O—V%, ZOft 1,945 3.3
RSB 58,317 100.0

(F) SHEERDEBAIARTEIFTIHETo

23



BEEBEIRE 947/NB - KEEFEE D 7> R

BEE. 8ff. TASIUBEMEDINR

(2020F 4 B278) . (20204 5 B27H). (20204 6 B298H). (20204 7 B278H).

BEtELI bO—R (BA7ER)

(20204F 8 A278). (20204 9 F28H) R1E

] E E ELES BOE ETTES ET S ET R
(A)EE 50,901,385 65,060,812  65,578,072M| 65,218,686  61,377,694F3 58,317, 564793
o)L - O—v= 2, 362,534 2,462, 047 4,823, 685 2,429,626 2,025,391 1. 945, 661
REEERTS GUD®) |  57.5%.89 | 6259783 | 60752406 |  62.787.079 |  99.350,322 | 56,369,922
AP IR TREE 1,982 1,982 1,981 1,981 1,981 1,981
(B)&fE 1,157,975 1,185,960 3,489, 545 1,166, 694 769, 168 763, 450
RIS RE 1,095, 511 1,122, 460 1. 092, 035 1,104,151 701, 169 695. 311
BN — 1 2,322,370 — — —
SRILSELHRE 62,072 62,709 73,879 60,890 65,915 65.620
Z Ok ER 302 790 1. 261 1,653 2,084 2,519
(C)WEEREE (A-B) 58,743,410 | 63,874,852 | 62088527 |  64,051.992 | 60,608,526 | 57,554,114
Tk 15.501.712 | 160.351.529 | 156005109 | 157.735.899 | 155815506 | 154513, 686
GRS A 978302 |A %.476,677 |A 93,916,582 |A 93.683.907 |A 95207000 |A 96,950,572
(D) BEERON 156,501, 7120 160,351,590 156,005,109  157.735,89901| 155,815,560 154,513, 68600

1 FOSY B (C/D) 3,754 3,983 3, 98083 4, 0619 3, 89093 37258

* FEI0HARIC BT D ITAEAIS152, 608, 682F3, UfEAUAAR] (FEIHI~EE96H) hCH(T B ENMERETALRIE 13, 388, 332M. BREHKITTALRIL11, 483, 328MC T
* ZBIOHARDETE = ) DIEEERRIS3, 725 T,
* EHOCHAR DFLEEHREEN AR Z T > TH Y. TDEEAF6, 959, 572/ T

WSROIRR

918 B20206£3 A288 E20204 4 B278H
9288 820206 4 5288 FE20206 5 527H

F3H8 8202065 H28H FE2020 6 H29H
F94H8 B20206F 6 B30H  F20206£ 7 B27H

59588 8202067 288 E20204 8 H27H
9688 820206 8 5288 F20204 9 H28H

i} B 9187 59287 59388 59488 59558 5967
(A) BEHEING 677, 552M 611, 848M 459, 010 470, 890M 395, 498 394, 106/
ZEBCHE 677,605 611,904 459, 080 470,932 395, 551 394,152
ZEFIR — — — 1 1 4
IR VAN 5 | a 5 | A 70 | & 43 | A 54 | A 50
(B) BifisEsTEER 1,281,525 4,248,010 649, 533 1,963,699 | &~ 2,288,760 | A 2,181,971
Pkt 1,281,526 4,248,011 679, 981 1,963, 741 48,177 1
b=t A 1 | & 1 |a 30,448 | & 42 |~ 2,336,937 | & 2,181,972
(C){SEtiRmiE AN 62,464 | ~ 63,111 | & 74,368 | ~ 61,282 |~ 66,346 | & 66, 055
(D) HHpietmsE (A+B+C) 1, 896, 613 4,796, 747 1,034,175 2,373,307 |~ 1,959,608 |~ 1,853,920
(E) iR Eisiss A 84,577,845 | A~ 83,776,739 | & 77,246,359 | & 77,301,760 | A 74,475,167 | A 75,928, 046
(F)ENEstEEREE A 13,981,559 | A 16,374,225 | A 16,612,363 | &~ 17,651,303 | 2~ 18,071,056 | & 18,482,295
(A=) ( 16, 706, 966) |( 17,562,599) |( 17,237,053) |( 17,609, 253) |( 17,524,830) |( 17,487, 403)
(FEEEREMEE) (A~ 30,688,525 |(A 33,936,824) |(& 33,849,416) |(& 35,260, 556) |(& 35,595,886) |(A 35,969, 698)
(G)&&t (D+E+F) A 96,662,791 | A 95,354,217 | & 92,824,547 | & 92,579,756 | & 94,505,831 | A 96,264, 261
(H) N5 EE A 1,095,511 | & 1,122,460 | & 1,092,035 | & 1,104,151 | & 701,169 | & 695, 311
RERRERESE (G+H) | & 97,758,302 | & 96,476,677 | & 93,916,582 | A 93,683,907 | A 95,207,000 | A 96,959,572
EBIEstEERE A 13,981,559 | & 16,374,225 | A 16,612,363 | & 17,651,303 | & 18,071,056 | & 18,482,295
(=R Bk ( 16, 706, 966) |( 17,562,599) |( 17,237,053) |( 17,609, 253) |( 17.524,830) |( 17,487, 403)
(FoEETEXMEE) (& 30,688,525 (A 33,936,824) |(& 33,849,416) |(& 35,260,556) (A 35,595,886) |(& 35,969, 698)
DECEMELE 18, 067, 941 17,549, 383 16, 259, 832 15, 614, 202 14,922, 347 14,321,413
RERE A0101,844,684 | & 97,651,835 | & 93,564, 051 A091,646,806 | & 92,058,291 | & 92,798,690

(E1) (SEEHBIEICIHEEERMICN T SHBEHFHLEAZSH TRRUTHEIET,
(E2) BifEstEEEEslF BIISHEETAEDERZVV, TAZ TOHHEEFEAE LT, LO2BaEFEE UTUESNET,
(£3) WHHEEDOSTEBRRE T INEHESDEBEER (&) | ZISBIEE N,
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BERIRE! 9147, /NB -

KERSFHET 7>~

MRS ECE DT ELBRIE (FO88)

F EEELVI hO—R (BRASHEDR)

18 S| 9157 559284 559384 559454 559584 5965
(a) BEERRE OB SHING 655, 946H 603, 902H 428, 2148 459, 038H 329, 1528 328, 0511
(b) BBEEREOFMISTESELR 0 0 0 0 0 0
(c) ImHES 16. 706, 966 17,562, 599 17,237,053 17. 609, 253 17,524, 830 17,487, 403
(d) DECHEHIEL 18, 507, 506 18, 067, 941 16, 923, 653 16, 259, 315 15, 294, 364 14, 688, 673
(e) élﬁﬁﬁj\ﬁﬂﬁ%gﬁ (atbtc+d) 35,870, 418 36,234, 442 34,588, 920 34,327, 606 33,148, 346 32,504,127
(f) nics 1,095, 511 1,122, 460 1,092, 035 1,104, 151 701, 169 695, 311
(g) BHRFEDECHRE (e—f) 34,774,907 35,111,982 33, 496, 885 33,223, 455 32,447,177 31,808, 816
(h) RmiErs0% 156,501, 71200 160, 351, 52900 156, 005, 1090] 157,735, 89901 155, 815, 52601 154, 513, 68601

m 7

ik =

D &

MW 5

ey

1THhO03YDER

SR91HA

559288

5593HR

559458

5595HA

5596HA

70

70

70

70

45M

45M

O < DEEEBIREI—X>ZCHADH OB IENEES.

AEHREOREEMEICE DV CERNICEREVZLF U,

- DEEE(CEF.

ZZEFERR U T ERDY.

FHERNERBRD [EEDEE] & IERRRVERD [TALRE (FRIDER) | i'HUERT,
- DESE SR OEEMEANERITTA B ERTAZ L35G
- PECE SR OBEEMBNERTTAZ TEZHEICIF. T3S DOENTALRE FRIDER) .
- TAILWRE BRIDES) PREUCBEEE. DESHERCHIT2ELOZBEDOERITAD SEZTALRE (FRINEEE)
ZTDEROECDORBEDERITARERI T,

L& DEEDLENLENTREEBRVEFT,

%Y DEALYE

W& T,

25




BERIRE 94140 /NB - KEREFEEO 7 F BFAAI-X (BAKERE) E&tLJ I1—-R (BASEDR)

49« FUEP L+ NSAM—F LT /NB « ARSTIVT « AVAL-TF7UR
ANy YIS/ BEELVINISR

LTFVER (BEERE J40/NB - KEESFHEET 7K BAMI-—X @ANKRL) BEtLT ~d—
2 (BANED) ) BTARVEONERERETE (9470 - PUZFL - bSA=FA4T/NB - ASTIVT -
AVAL - TPV ANVITSR/BELLVI MISRX] [TRELTHUFEIH. LTFORBE—BDIEEZHRE
INCDITSRAZERELTHIET,

(F) 20206 9 H28HIR CAF U D BELDIRnZBE#H L TH I XTI,

CKRILET)
= POEEES
20204 2 BH28H
BE
SEBEDOFHMER (B $14, 212, 277) $ 14, 472, 552
e 54
HNEBBITELMNIC K25 iR 178,185
N
TR R DIRE 39, 766
FUEERE U T Tl B DIRE 416, 883
AR 94, 008
ZOfhEE 254
BESEt 15, 201, 702
=1
HNERBITELNIC K2 HE 50, 459
20w TR KB FHIE 137
JTO—N—ICHT BFKINE - FSYES | DEEFHHLE 55, 234
Kb
BABEHDRE 40, 553
FUBEIE U BB HDIRE 2, 289, 674
BREH 2SS 179, 854
PRI 121, 666
RERM IR 45,611
RETB KO BB RN 22,328
ERR IR 12,528
EZIRAIE RN 1,929

26



BERIRE 941470 /NB - KEEFEEO 7 F BAAI-X (BAKNERE) E8tLJ hI1—-R (BASEDR)

ST IREN 844
BERG TR 622
BB ERR R 85
EaOLi=1 1,173
BfEas 2, 822, 697
HiEE $ 12, 379, 005
BECLI RIS $ 641,115
WEDEL N1ISR 89, 992
ANy I TSR 6, 359, 266
ANyY/N1ISR 3,376,099
JINVITS 1,034, 164
JonNvI/NI1TSR 878, 369
$ 12, 379, 005

RATEH SRS
BETLI NI 1,308,733
BEDEL/N1ISZ 113, 724
ANy ITS 2R 8,543,730
ANvY/N1ISR 3,491,093
JINYITS 950, 748
JINwISNITITTR 750, 645

REEEF 1 O Y MEER

BEEUI TSR $ 0.490
BEDB N1ISR $ 0.791
ANy I TS5 $ 0.744
ANYY/N1I5R $ 0. 967
SINYIT S $ 1.088
JINYISNTTSR $ 1.170
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BEEIRE 9470 /NB - KEBEFHUET 7>V F BFAI-R (BADER)

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

&M

BRI
RETRM
BRI
REFBRUBERT R
KTt
BESRAEN RN
HERE TR
HEERRAL R
BiRR

BRSE

IREF

EIRME (18) SXUTHERE (8) :
FIR&E (18) -
SEsiRE
SeEE |
AT EH
HEBEBES B LUNERELEZN
MsRIRE (18)
SHEER (18) DFZE) :
SR E
20w EH
STES |
HNEEERED KUNEEELEZN
STfER (18) DFZE)

WMRRE (1B SKIUTHELSE (8) OMZEE

ERIC KB HBEEDE

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

/BEELI hO—-R (BARER)

28



BERIRE 940 /NB - RERFFHEO 7 F BFAAI-X

(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

RERRR

20204 2 B28H

BifisEF DA SR

&35 (102.1%)

735 (0.2%)

EfE& (0.2%)

Republic of Angola (a)

9.38% due 05/08/48 $ 20, 338

EfRSEt 20, 338

7VIASEE (B
$21,914)
PEIWNAI v (0.1%)
1& (0.1%)

Southern Gas Corridor
(@

6.88% due 03/24/26 17,901

20, 338

#HRGE 17,901

7EILNA T v EE
(&t $17, 407)
TSI (0.2%)
EfE (0.2%)

Brazilian Government
International Bond

5.00% due 01/27/45 21,875

17,901

EfESE 21, 875

IS YIEET (Eif

$20, 200)

HF9 (1.5%)

& (1.5%)

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

5.00% due 10/15/25 45, 342

Bombardier, Inc. (a),
(b)

8.75% due 12/01/21 26, 463

Canadian Natural
Resources, Ltd.

4.95% due 06/01/47 29,725
Masonite International

Corp. (a), (b)

5.38% due 02/01/28 5, 247

Valeant Pharmaceuticals
International, Inc. (a),

21,875

(b)
6. 13% due 04/15/25 83,615
HRSE 190, 392

usD

usD

usD

usD

usD

(BASERE) E@8tLJhI1—-R (BASER)

P

20, 000

15, 000

54,000

5, 000

10, 000

EifiEZF DA
A+ 9Est (S
$185, 559)
JRIUA (0.2%)
EfE (0.2%)

Costa Rica Government
Bond (a)

7.00% due 04/04/44
EfE&st
JRIUAHBE (&
$19, 643)

IIFH (0.1%)
EfE (0.1%)

Arab Republic of Egypt
(a)

8.50% due 01/31/47
EESE

IV a5 (&l
$16, 761)

752 (0.5%)
1= (0.5%)

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

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

&i& (0.0%)

1= (0.0%)

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

5.63% due 07/17/27
HESE

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

11f& (0.1%)

Greenko Mauritius Ltd.
(a). (b)

6.25% due 02/21/23
HESE

4~ R&ET (i $10, 261)
AV R2RZY7 (0.2%)
#t& (0.2%)

Saka Energi Indonesia PT
(a)

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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BEERE 9470 /NB - REEFEE O 7 F BFAAI—-R (BASER) /@&tLJI-R (BASEDR)

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 TEE (HiE
$20,282)

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

AerCap Ireland Capital
DAC / 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 A (@), (b)

6.00% due 02/15/28
HESE

WIEVT VTGS (Sl
$96, 149)

<X HF (0.0%)

& (0. 0%)

Studio City Finance Ltd.
(@, ()

7.25% due 02/11/24
HESE

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

& (1.0%)

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

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
EfESE

EVIIES (S
$11, 544)

SEFEEE (0.0%)
#11& (0. 0%)

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

6.00% due 02/15/25
#fEGEt
SEFETFEGET (Bl
$5, 149)

FZET (0.2%)

EfE (0. 2%)

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

FIET7EE (Eil
$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

*SU9ast (Eif

$59, 439)

FA4ITUT (0.1%)
EfE (0.1%)

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

Fialil]

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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BERIRE 940 /NB - KEEFEEO 7 F BAAI-X (BAKERE) E8tLJhI1—-R (BASEDR)

usb

usb

usb

usb

usb

usb

A

20, 000

20,000

10,000

20,000

5,000

20, 000

EIfiEESF D
FAYTUTEEH (@
$10,683)

37— (0.2%)
& (0.2%)

Oman Government
International Bond (a)

6.75% due 01/17/48
EfESE

Fv— &5 CEfi
$19, 185)

'RAI (0.2%)

EfE (0.2%)

Republic of Senegal (a)
6.25% due 05/23/33
EfESEt

ERAIWES (Eif
$20, 585)

DV HR=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 7Y75 (0.2%)

Ef& (0.2%)

Republic of South Africa

Government
International Bond

5.88% due 06/22/30
EfE&st

M7 7UAhSE (Eil
$21, 244)

AUS27 (0.0%)

BEfE (0.0%)

Republic of Sri Lanka (a)
7.55% due 03/28/30
EfE&Et
AUSVAES (Eih
$5,014)
MUZS—RMND
(0.2%)

EfE& (0.2%)

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

il

10, 047

18,872
18, 872

18, 872

20, 968
20, 968

20, 968

9,742
9,742

9,742

21,643
21, 643

21,643

4,663
4, 663

4,663

20, 900
20, 900

usD

usb

usD

usb

usb
usD

usb
usD
usb

usb
usD

paz

20, 000

20,000

65, 000

50, 000

, 158,179
, 000, 754

250, 000
250, 000
250, 000

72,111
130, 000

EfEEZF DA
RU=5'— R rNTAS
(G $20, 924)

RIL3 (0.3%)
1HE (0.2%)

Turk Sise ve Cam
Fabrika (a)

6.95% due 03/14/26
HESE
EfE (0.1%)

Turkey Government
International Bond

6.00% due 03/25/27
=t

MUOEET (Effi $41, 128)
="E (1. 0%)

& (1.0%)

British
Telecommunication
3.25% due 11/08/29
HSBC Holdings PLC (b),
(©). (d)

6.00% due 12/31/49
HESE

REEE (Eff $114, 406)
KE (92.8%)
EEBIRIESF (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)

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
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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 D

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

#HE (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

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

usbD

usb

paz

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

EIfEESF 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 7/ 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

Fialil]

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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usb

usb

usb

usb

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

EIfiEESF D

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

il
23,050

48, 069

2,005

29,539
75, 461

49, 269

41,232

24,063

89, 888

61,482

77,187

25, 688
70,018

86, 800

30,420
40, 505

53, 550

75,600

5,276
5,029

67,089

usD

usD

usb

usD

usD

usD
usb
usb
usD
usb

usD

usb

usb
usD

usb

usD

usD

usD

usb

usb
usb

paz

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

EIfEESF 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

Fialil]

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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usb

A

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 D

Iron Mountain, Inc. (a),

(b)
5.25% due 03/15/28

JELD-WEN, Inc. (a), (b)

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)

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
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usD

usD
usD

usD

usD
usD

usD

usb

usb

usD
usb
usb

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

EIfEESF 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)

it}
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

70, 000

38,000

50, 000

5, 000
45, 000

55,000

5,000

35, 000

5,000
30,000

5, 000
100, 000

68, 000

5, 000

85,000

30,000

70, 000

BiTEEsF 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

it
26,130

72,079

36, 385

31,610

4,972
46, 125

53,196

4,924

37,527

4,935
28,650

5,125
113, 458

67,745

5,025

86, 942

26,700

69, 104
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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

=Ml ez 0L ]

Taylor Morrison
Communities, Inc. (a),
(b)

5.75% due 01/15/28
Tenet Healthcare Corp.
8.13% due 04/01/22
Terex Corp. (a), (b)
5.63% due 02/01/25
Toll Brothers Finance
Corp.

4.35% due 02/15/28
TransDigm, Inc. (a)
6.25% due 03/15/26 (b)
7.50% due 03/15/27

United Rentals North
America, Inc.

5.25% due 01/15/30

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
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
Zayo Group LLC / Zayo
Capital, Inc.

6.38% due 05/15/25
HESE

EfE (34.4%)

Federal Home Loan
Mortgage Corp.. TBA
®

(BASEE) E8tLJhI1—-R (BAZSER)

it

33, 146
5,417

45, 675

5,277

63, 525
5,269

5,260

17,083

64, 666

32,320

61,250
71,050

25,813

5,320

24, 805

4,906

5113

5, 583, 387
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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
709

3,021

Btz DA STHfiZE
2.50% due 01/01/35 179.730
3.00% due 03/01/35 113,942
3.00% due 03/01/50 525, 340
3.50% due 03/01/50 472, 556
Federal National
Mortgage Association,

TBA ()

4.00% due 03/01/50 237,032
4.50% due 03/01/50 42,701
Government National

Mortgage Association,

TBA ()

3.00% due 03/01/50 186,012
3.50% due 03/01/50 129, 541
U.S. Treasury Bond

3.00% due 05/15/45 146, 252
3.13% due 02/15/43 257,219
U.S. Treasury Bonds

2.25% due 08/15/46 190, 493
2.75% due 08/15/42 376, 045
U.S. Treasury Inflation

Indexed Bond

1.00% due 02/15/48 162, 689
U.S. Treasury Inflation

Indexed Bonds

1.00% due 02/15/46 273,626
U.S. Treasury Note

1.63% due 02/15/26 62,170
2.75% due 02/15/28 626, 305
2.88% due 05/31/25 219, 688
2.88% due 08/15/28 57, 207
Eff&st 4,258, 548
KESE ( -
2?1. %ZT 5(_%% 11,493,144
=ML (8

B o 12,633, 310
LiIZEEEEE (ETF)

(12. 8%)

KE (12.8%)

Invesco Senior Loan ETF 1,077,598
iShares JP Morgan EM

Corporate Bon% ETF 36. 868
iShares JP Morgan USD

Emerging Markets Bond 344,757

ETF

usb

usD

DKK
EUR
JPY
SEK
AUD
GBP
NOK
NzD
CAD
ZAR

0% BIfSEssDERE Faalilts}

VanEck Vectors J. P.
3,815 Morgan EM Local 123, 644

Currency Bond ETF
KESE 1, 582, 867

A EHRRE (2.1%)
KE (2. 0%)
BfE (1.6%)
U.S. Treasury Bill "
Zero coupon, due

200,000 2 2OUP 199, 260
BEESE 199, 260
EHIFEE  (0.4%)
JP Morgan Chase & Co.

50,828 0.90% due 03/02/20 50, 828
EHIfERSEt 50, 828
KESET (&l $250, 088) 250, 088
TSR 54V
(0. 1%)

EHRFEE  (0.1%)
Brown Brothers Harriman
& Co.
0'?—0.95% due 03/02/20 0
5,047 —0.68% due 03/02/20 5, 544
5 —0.26% due 03/02/20 0
02 —0.17% due 03/02/20 0
925 0.31% due 03/02/20 596
6 0.33% due 03/02/20 7
0'20.70% due 03/02/20 0
55 0.70% due 03/02/20 35
6 0.82% due 03/02/20 5
1,575 6.25% due 03/02/20 100
EHRFEESET 6, 287
N zvas
Ty o 6.267
HEEIC
ah3EE
;%fgﬁf g%ﬁ 117.0% § 14,472,552
1§§2{4§:U1mwﬁgaﬁﬁ (17.0) (2,093, 547)
SR 100.0% $ 12,379, 005
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(1) TOFEEFDINTH UL [E—BH'20204F 2 B28BER DY I DIBRE UL TEIE HBFICELANSNTLER T,
(2) 0.5K7

REPIRD I N TOFMIES SERRTDREDHIM ICEDVWCTEMIESOFER TG, URIDHAEEICL > THESINTLERT,

B
TBA To be announced (SB#&4) Db, KERATHEIC K > THRASNZ FBED— BRIFDLERE T, SRSIUSFROREDCE
ELDENET,

(a) ERRIBMN EFEES.

(b) 144A FE25—1933EFEES5 NS ADRRI44A DT TS E CADOBEFOBEARICE > TV TNSOEESE. BRESICEE U THESEKES
RERICEFTHTRE TS, MICIEENRVRY . NS DIESFIERBNIE L FHRENETE Ao

(c) XAf&E.

(d) 20204F 2 H28B RO ENEFIFESS.

(e) EEFIFIRE. BEHNETICE>TVERT,

(f) FHITEEG IR FHRERE UN—X THASNIZEEES.

2020£F 2 A28 T UTOFEMEGIIC LY T’ O—H—ITx LIRS $26, 368DFRILENHVFT .
2020£F 2 F28BEFRDSFHENG | (FEED —0.7%)

RIvav 2] FRA B Szt / (18)
Short Euro-Bund March Futures 2020££038 M $ (7,283)
Short U.S. Treasury 10 Year Ultra June Futures 2020064 (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 20204F068 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 TR FEE 7h TS il SRl (18)  #EEf / (18)
BRL Citibank NA 269, 783 03/03/2020 usb 63,35 % — $ (3559 $ (3,559
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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State Street Bank

Py BN 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 czx 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 — 3
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 \(’:\éer;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 i) ZIEER 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 UsD 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) (1,179)
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
2020£F 2 A28EEFROAN Y 97 5 ANERBESK (FEEDO. 9%)
BV HG5HEF SRR REE i) SIEER iz Sl (15) #IEHEL / (8)
JPY  Citibank N. A. 687,509,706 03/11/2020 USD 6,264,829 § 111,755 § — $ 111.7%
2020£F 2 A28EHEFROAANY I N1 I 52N ERBEEZHN HEEDO. 5%)
BU  HSHEF ZEH REE 7l ZHEE STl STl (15) #ESTfiaE / (18)
JPY  Citibank N.A. 364,994,827 03/11/2020 USD 332,744 5547 § — § 57547
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2020£F 2 A28BIFRDBESE N1 ISAD M=) - UI—2 « AT v T (FEED—0. 0%)

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 — #—Xb3U7 - KL
BRL — TSIIL-LFIL
CAD — #HF9 - RIL

CNY - oE- AR®T

COP — TOVEY - Y
CzZK — Fx3d-3J)LF

DKK - Fyx—7.-70-%
EUR — 1—0O

GBP — ZRVK

IDR — AYRRYF - JLEF
INR — A4YR-JLE—

JPY — BAH

KRW — BED#Y

MXN — XF+33-Y

NZD — Za—9YI—-3VR-R
RON — Jb—=xZ=7 .U
RUB — OY7 - )L—Tb
NOK — J)boxz—-2J0—x
SEK — RDUI—Fv-7J0—%
TRY — bL3-US

UsD — KR

ZAR — EB7I7URN-SUR
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<feE®R>
HIPYUR BEERE 9479,/NB - XKEESSKEI VR BHAHI—X @BEHER) /&8ty hd—
2 (BEDER) ) MBEWNRELTWVD [§470 - Ix—FLv k- IHF—T72R| OFREH (2019128 9H)
ECHIPYROREHNER >THUEITDCT, BT 7Y ROFEHDFRER (2020 9 H28H) RIEICHIFT DT A
D YR—T7v bk - IF-T 7 ROEABEORNSEZBHWLEL,
BYAD - vx—FtEy b IF—T 7Y ROFERTEIHIE

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

WEAEERHER

20204F 9 A28HIRTE. BMEIZFEFDEIANLBH D 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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LT« IR—TEY b - IF—TF7IUR

SHIEREIRICHIID [SEDERSGEH]
MEEPEEDOZE2MICER L. BROEGEYI—)L - O—25F(C

mg% K BBRAETIHHTT,
' ®H— T+ UFIDONT
ENEEEEDLZEMEICER L. BHOEEYI—/L - O—2VEFIIC
K BEBAETVE U,
10,000 ORIVFI—TEDERICDNT
BT 7Y NEEADSHEE I FEEREE B ANV F I —IBRY
BEEHERTITBEE A,
9,990
(SDERAH)
—EEmE FEMCBEORLMICEEL. EROEEYI— - O—VE(C&
0,980 2EAZETDOHE T,
2011%8 1%10 2 5
£ A g 2 % M E |n # & H B 4 B
B w[#H AL E FEELIHN -H
M 9% % = _
(H9E9)20184 128108 10,000 - - ﬁmﬁ”ﬁzﬂyg B2
128% 10,000 00 - TOfEA 2
2019 1 Bk 9,999 £~0.0 - (Z0fth) (2)
2 A% 9,998 20.0 - & &5 2
3 Bk 9,997 £0.0 - <E1>§§£E§g$g§§gkouzmmgm(1ED%U@§@@%@J@
2R ’gu
4 BR 9.997 200 - (22) BECEICARBENBEALTHYET,
5 Bk 9,996 £0.0 - . ]
6 Ak 9,995 20.1 - WEES LKUHGIDIRR
7 Bk 9,994 £0.1 — n &
8 Ax 0,994 A0.1 _ (2018F12R11HNS2019F12H9HET)
9 Bk 9,993 A0.1 - E & #@\|FE & &
108% 9,993 ~0.1 - = FH FH
11B% 9,992 £0.1 - | EEEES 40,000 (40.000)
(Hi£)20194:125 9 H 9.992 201 - (X1) 2ERZELASE @BIFHESENCHIEEA) .

(E1) EEEFHEL,
(x2) ﬁg?%ﬁktb$(3¥ﬁﬁ??ﬁ'\]$§ﬁ¥if§% (ERIRHHES) BRUESFEYERR

(x3) %55 YR, LEUINBOEFREZHS U CEREERZT>THY . N
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CERIEE)
S EBEMEEEDIERICONT
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ERFBLE U, COEMBERZERIC. BEEHES (308
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WERLFTERR
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A Ix—TEY b - IYF-TFUR

WEAEER#R
SHEMEARICH 1T 2 BMESFEFORHBANEBS D E A
Wi E{SFEIEDER

 SHR D IS ) ORETERI29.992M T
* AR DARRBENTABEE NE>THY, TOEBES5937.566MTT.,
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
7L (BEHER) 219,583M. BERREY A DXEMEETHRA D ~NOS
V=7 L (FE2LORER) 24,9530, 94 DXRKEKREETHKY AV a UZT
L (BAHEER) 848,389, I+ DAXEKRILETHY AV a VI T L (2
EIRERY) 66,873, 94 DREMREETHK D 7~ 836,730,213, 941D
DBEXAVILEIE T 7V R (BEAYIYHY) 6,592,748, 4 TIDBEX
VYLD 7R (BEBAYIRL) 10,288,683, ST NU1— -
N—hF—Z FoAF - A /R—F—+ TV R10,000H, 4T,/NB -
KEESEE D 7V R BBANvIHY (FE10RER) 49950, 947,/N
B - XE@EHHIE T 7 VR BEBAvIRL (E1@E3RER) 49950, 54
D75V - UT7IVEa @BRHER) —X—/S— - NAAVHL- a50
J—R499118. 47 - TSI - U7 )fEa (BRHER) —ZX—/f—-
NAAVAL— al00TI—249911. 9470 - F—X S U7 ShkEL%k
TPVUR - IR— - R—bhT3UF118,909,472. F'4 DBEMK#RA VT v
IR -T7YR=YTR1 Ver6— 1,052,878511M. '+« DBEAKIA
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
AVAL - NVI— (BAHER) BAMI—2497,633M, BERIRLIT (4D
MRS VN - N\VI— (BEDER) TSI - UL - 3—2994,307M,
BERIRRS A DHFA VAL - NY9— (BEHED) @EELI N - O—2R
397,742, IA THRA VAL - NVT— (E2ORER) BBV IHY
40,885, 9'A DHFRA >V HL - NV — (FE2ERER) BENYIRU
100,789, 4D /NB - XEEFHIE T 7V R BBENvIHY (BEHE
Al) 1,235, 947,/ NB - KEEHFHE DI 7 VR BBENvIBL @AY
ECAY) 1,598M. BERIRE 14D /NB - XEEFWE 7R BEH
I—2 (BAHER) 1,544, BEEREY (1D /NB - KEEFHET 7>~
R BEELI NI—-2 (@AHEE) 1.984MTT,

(1) BEBEDE O, —SROROBNEEC TALOEEZVL. TAZ
TE3561EMEE LT, LO3BEFERE U TIUEINE T,

(x2) EBNiEsEEEmE s F. BIEFREETACDERZV. TTAZ O
SOlEAE LT, O 5EEFEmE U TRESNE T,
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