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53060144 United States Department of the 69, 173, 964 26. 31%
Treasury
128, 268 2 RS 128, 268+ ~
T o —
69, 045, 696| s rf 69, 045, 696+ =
22099131 CARMTREE R P 10,173, 868 15. 28%
w5 ( 10,157, 837|242 7 25,311, 7601 = , 2 if (& 42) 14,846,077 ~
16, 030] 32 16,030 ~
ER
EBILAEADXX EMIRATES NBD BANK PJSC 36, 289, 592 13. 80% TEEED
2
T4
S E A RS ( N o
: 2E 36,289, 592| 2 7 f (£ 4%) 36,289, 592
-
# 2%
BNPAFRPPXX BNP-PARIBAS SA 34, 840, 870 13. 25% iz TIEED
W E
TS
KF & ER S onca .
o Ey e 34,164,345 2 7 if (f42) 34,164, 3454 =
=y FX WD 41+ = CCS 380 = X NDF 12,806~ ~ Fx Option
676,525(50, 811 ~ X SWAP 246,856+ ~ , Hybrid_FX 6,611 = , IRS
359, 020 =
53060263 AT&T Inc 32, 789, 021 12.47%
s ( 32,789, 021| 2 7 i (& #2) 32,789,021 % =
SUS0500051 Verizon Communications Inc 31, 550, 135 12.00% %)
2
3
FE T RES 31,550, 135 2 # ff (& 4) 31,550, 1354 =
SGB0500016 BARCLAYS PLC 31,097, 613 11.83% T %)
P C 31,035,650( = # f (%) 31,035,6500 =
o1 oa|FX FWD 31,005 = FX NDF 1,064 = Fx Option 2 0457 = X
1983 gyap 26, 9491 =
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53060299 BANK OF AMERICA CORP 30, 814, 290 1. 72% (G el s FErt 3
51, 555] i % RS(& %) 51,555 =
30,398, 035 2 7 # (& #) 30,398, 035+ =
FX NDF 1,098+ = Fx Option 14,9017 = , FX SIAP 137, 588 =
364, 699) '1ps 911, 1125 =
SHX0500009 UNITED MEXICAN STATES 30, 727, 949 11 69%
30, 727, 949| s it 30,727, 949+ =
53060276 Comcast Corporation 30, 626, 004 11. 65%
30,626, 004 2 7 # () 30,626, 0047 =
53060297 JPNORGAN CHASE & CO 30, 398, 458 1. 56%
61, 617 # 5RS(j& %) 61,617+ =
29, 176, 254| % #8485 306, 6647 = , 2 7 it (& %) 28,779,500 ~
160, 300| FX TWD 5, 1747 = CCS 117,226% = FX NDF 2, 751 = T SIAP
N N 283. 277iF ~ _Hvhrid FX 3. 799 ~ _TRS 748 356 ~
89394750 HEREAT R 29,715, 559 11, 30%
29, 715, 50| % & /& % 29,715,559 ~
53060298 CITIGROUP INC 29,473, 243 1. 21%
R Lot 28,869, 189] 2 7 f (& 4%) 28,869, 189+ =

604, 054

FX FWD 80,578 ~ ,FX NDF 2,812 =~ ,Fx Option 313,558 ~
L FX SWAP 84,420 ~ |, IRS 122, 685+ ~
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SSA0500001 Kingdom of Saudi Arabia 29,037,120 11. 04% (7 e i ¥ FB@aATER)
v
T P -
::;jva f? piE® 29, 037, 120| Fe i 29, 037, 1207 ~
70763944 WEERT GEEp G o 28, 888, 482 10.99% %)
hzs 28, 888, 482| % 3 5 % 28, 888, 4827+ =
DEUTDEFFXX DEUTSCHE BANK AG 28, 481, 272 10.83% %)
[T s o
28,101,825 2 7 f (&.42) 28,104, 8254 =
FX FWD 42 = FX NDF 4747 = Fx Option 11, 1957 = . FX SWAP
379, 447 268. 2351 ~ _ TRS 99. 5021 ~
SKY0500051 QB Finance Ltd 25,99, 192 9.8%% %)
f’;;‘i’ L 25,995, 192] 2 7 if (f42) 25,995, 10245 =
R
NATXFRPPNA ERAFRR 21, 971, 066 9.50% FEF TS E)
S
3
FEeT RS 24,832, 696( > 7 f (e 48) 24,832, 696 =
i 138, 369|Fx Option 7,565 = FX SWAP 125,651 ~ IRS 5, 1537 ~
H E ]
SCL0500001 TR 24, 350, 661 9. 26% 4‘; FEA TS E)
T :
® A 24,350, 664{ > 7§ (e 38 24,350, 6647+ =
p
Ex )
USCH0026 WELLS FARGO & CONPANY 23, 385, 186 5.89% B FEATEE)
¥ ¥
® FEeT RS 23,974, 806| #8665, 081¢ = . 71 f (& 4) 22,700, 7251 =

10, 380

FX SWAP 10, 380 =~

HI3H




PERFEBILPF AT AP HERIERAT RS L FR - AR IR IR ES DR S TR R A

4 4 Sy AT EE(APE) 262,950,636 ¢ =R 113#3%° 31p Hi i ard e~ %
; F % BAREE & TR =34 P R
2EFEL RN R
RN . SRS N iy PRUeEWERER
NOSCCATTXX BANK OF NOVA SCOTIA, TORONTO, 23, 352, 700 3.88% Y WL AEATEE)
CANADA E]
e -.1; EEY)
-t~ ARF IHEIFFALG EESY ( NP n
RSOSSN 23,352, 700( = 7 if (&4 ) 23,352,700+
T
i FPmMLeL 2l
201212290E NOMURA INTL FUNDING PTE 23, 244, 673 3. 8% % (1 el R il REATEE)
el & A2 ik
%ﬁﬁ@%iw}w’;
"R AL 21,945, 879| 2 2 if (e #2) 21,945, 8794 =
1,298, 794 17 1,298, 7947+ ~
SFRO500001 ZRTI A 22, 823, 202 3. 68% %)
hiEs 22,823,202] 2 7 f (& 4%) 22,823, 2026 =
Raytheon Raytheon Technologies 22, 430, 321 8.53% 3 EH L K2 BREAFEE)
Corporation %
fia® ( 99,430, 321| e = T9TH A L AP A (& o =
430,321 | R T T9TH A, 2P (R 22,429, 5249 =
S1D0500001 Republic Of Indonesia 22,323, 211 8.49% )
PR FEA T3
LY
WERMF 2R hsmim 2] s ( o o
Wieth 482 EH L %) 22,323, 21| serif 22,323, 2117
SOGEFRPPXX SOCIETE GENERALE, PARIS, FRANCE 22, 219, 486 3. 15% %)
P 19,405,509| 2 7 i (e 32) 19, 405, 509 ~
FX FWD 25,320 = , %15 2,637,464 ~ , FX SUAP 20, 205+ ~
2,813,977 '[gS 130,946+ = , Swaption-IRS 42if =
R TI LY
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ROYCCAT2XX ROYAL BANK OF CANADA, TORONTO, 22,098, 310 8.40% G el E L rEAT )
CANADA AL wEst R
v
T2 23 EE ( APR (& A
BEET L 22,098, 310> 7 # (& #) 22,098, 3107
Y
|
SUS0100115 Intel Corp. 21,691, 389 8. 25% W E s AEA TS E)
EEE
TEEY
S ’?;"J’ s ( 21,691, 389| 2 7 i (&) 21,691,389 =
SMX0500010 Comision Federal de Electricidad 20, 586, 671 7.83% )
, PR 20,586, 671 2 @ f (& 48) 20,586, 6714 =
£ 2.
52
[E3
86384477 AR REERTOERGG A 20,377, 198 7.75% b 5 %)
=
1
# s ( 20,373, 391(% £ 45 2 20,373,301 =
2 3, 80672 3,806~ ~
549300LRIF BlackRock, Inc. 20, 265, 750 770 ED)
v
| — -
B ; s ( 20,265, T50( % £ 3% 20, 265, 750 ~
T T
# B R A

HSH
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GBCHO0046 HSBC HOLDINGS PLC 19, 634, 927 7.47% (2 ;e d2 FRERATER)
LAz mHEATER
- X i 152, 550| if $RS(4k #%) 152, 550+ ~
R SRE 24 Ga ok o
Btk A § 19,482, 377[ " 45 F 1,318,360 ~ , 2 & i (& #) 18,164,018+ ~
GSGIUS3INX GOLDMAN SACHS GROUP INC. 19, 390, 687 737
19, 241, 217 445 5 6,495+ ~ | 2 2 i () 19,234,722+ ~
149, 469[CCS 60,570+ =~ ,FX NDF 1,229+ = ,FX SWAP 87,670+ ~
86384949 FREART EE ARG A 18, 770, 002 7 14%
18, 770, 002 % & &% 18, 770, 002+ ~
SUS0100236 Valt Disney Co 18,119, 270 5,89
18,119, 270 % 4% 5 1,285,620 ~ , = 7 if (& 4#%) 16,833,649+ ~
MBBEMYKLXX MALAYAN BANKING BERHAD (MAYBANK) 17, 658, 480 6. 72%
17,658, 480) = @ i (& #) 17,658, 480+ ~
KICT0107 g a e 17,391, 031 5.5

17, 394, 034

AR T 1,297, 2520 &, 2 @ i (& 4E) 16,096, 7821 ~
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SBE0500001 Anheuser-Busch InBev Worldwide 17, 047, 850 6. 48% (P 7P L 52 BEATEE)
[nc. FELpmat§ R
T -
T (¢ 27 (& xS
g i 17,047,850 2 2 # (&) 17, 047, 850 ¥
2
o
RUSSTAN RUSSIAN FEDERATION 16, 975, 877 6. 46% ) &
Bl
11
Hrosrisigas 16,975, 871|516, 975, 877+ ~
23
SGB0500012 STANDARD CHARTERED PLC 16, 464, 619 6. 26% FEATEE) 959, 700 & % #4% 17
ES
* 591, 022[ = RS 566, 189+ ~ , if $RS(j& #%) 24,833 ~
#FEALGHES ( AP (& =
e 14,174,943 2 7 i G #2) 14,174, 9437
738, 954 FX FWD 16, 810# =~ ,FX NDF 1,946# =~ ,Fx Option 64, 757 ~
oY . FX SWAP 456, 686+ ~ , IRS 198, 755+ ~
MSNYUS33XX Morgan Stanley 16, 275, 210 6.19%
(¢ 16, 275, 210| = @ i (& 4#) 16,275,210+ ~
NATAAU33XX NATTONAL AUSTRALIA BANK 16, 202, 447 6.16%
(¢ 16,202, 447| 2 7 i (& %) 16,202, 447+ =
SMY0500002 Petronas Capital Limited 16, 035, 084 6.10%
FEALGRES NAd (s - s
F;’%j i HES 16, 035, 084| 2 7 i (& 4%) 16,035, 0841 =
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REPPERU REPUBLIC OF PERU 5. 02% (G e E i Far T E)
PiigEstis
AL 15,828, 893| s it 15,828, 89344 =
2 2
SUS0500179 Oracle Corporation 15, 585, 836 5.93% @A ER)
S
ER ]
REELLG R ( 15, 585, 836| 2 7 if (& #) 15, 585, 836+ =
04541302 ARG ER G A7 15, 135, 868 5. 76% FED) 2, 800, 00| # # 74 13
1,190, 555 £ 5RSCe #) 1, 190, 555 ~
) IR LA 11,070, 539| % 4 5 9. 170,530 =, 2 i (& 4) 1,900,000 =
i 74, TT5| . T4, TT5 1 ~
[E3
SAE0500002 ADCB Finance (Cayman) Limited 14, 715, 400 5. 60% ) & %)
&
1
# =3 s ( 14,715, 400] 2 7 (& #8) 14,715, 4004 =
BOTKJPITXX \UFG BANK LTD 14,512, 620 5.52% 33%)
IR LA 14,395, 500( 2 7 i (& %) 14, 395, 500 ~
117, 120|TX SWAP 117, 1207 =
FGBVAEAAXX FIRST ABU DHABI BANK PJS 14, 476, 165 5.51% %)
PR
g;};" (ESA 14,476, 165 > # # (&) 14,476, 165+ ~
R
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UBSBCHZZXX UBS AG 14, 149, 439 5. 50% (7 3 Wk 52 AT
P AL rErt e
12,808, 971| = i (& #) 12,808,971 =
FX FWD 5, 4317 =, 1§ 4 1,358,103+ ~ FX NDF 2,826% = , Fx
1,640, 468) ¢ 5on 33,409 =, FX SWAP 240,331 =, IRS 367+ =
SJP0500015 Takeda Pharmaceutical Co Ltd 14,012, 080 5.33%
14,012, 080( 2 7 i (&%) 14,012, 080 ~
SQA0500002 STATE OF QATAR 13, 969, 141 5.31%
13,969, 141|sc A 13,969, 141 =
INCRO014 RELIANCE INDUSTRIES LINITED 13, 860, 470 5.2T%
LN 13,860, 470( 2 7 ¢ (& ) 13, 860, 470 % =
RS 860, 470) 2 7 (& #£) 13, 860, 4704 ~
R
47217677 WELFLp G Aa P 13, 735, 521 5. 22% TR T 2,500, 000 .42 w35 12
E]
T4
w‘f;:‘ 11,232, 831|427 11,032,831¢ =, 2 7 i (& 48) 200,000% =
2, 490 f3 2, 4907 ~
E ]
03374707 W3 B REESF LT 13, 172, 388 5.01% [TE;
2,621, 706] i 5 RSC& 3) 2,621, 706+ ~
7,043,881| 2 i (& #) 7,043,881 &
3,506, 801|FX_SVAP 3,506, 801 =
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SCC Southern Copper Corporation (3 e d2 FHATEE)
PiigEstis
hiEs 13,049, 499| 2 7 i (& ) 13,049, 4997 =
SUS0500078 CVS Health Corp 12,911, 352 1.91% ED)
has ( 12,911, 352| 2 7 (& #8) 12,911,352 =
AGRIFRPPXX CREDIT AGRICOLE SA 12, 858, 603 1.89% %)
r
RE AT hiEs 12,858, 603| 2 7 i (& %) 12,858, 603+ ~
RABOINBBXX Cooperatieve Rabobank U. A. 12,700, 972 4.83% )
v
RE AT IR LA 12,700, 972| 2 7 i (& ) 12,700, 972+ =
KYCAO148 R P 12, 520, 399 1.76% ED)
s 12,520,399 2 i (& ) 12,520,399 ~
ER
SSA0500006 Saudi Arabian 0il Company 12, 385,179 4.71% AT EE)
ES
3
FE T RES 12,385, 179| 2 7 i (& %) 12,385, 179 =
E ]
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3F % S A0T EE(APd) 262, 950,636 ¢ #=xF 113#3731p B AT R
P Y BAREE & TR — o e
Br g RPENAGS NG i s PREeEEERERR
SNP0000437 EYREY 12, 298, 866 4.68% 3 W E L FEATEE)
2
e -.1; vt
*‘ o ;;‘If"f;‘ff:"" s ( 12,298, 86| £ £ 7 12, 298, 866+ =
T
i FPmMLeL 2l
BSCHESMMXX Banco Santander SA 11, 954, 995 4.55% #iE (P rEPpEirmgEst )
L L2
%%ﬁﬁ%iw}w*;
wre FhEs( 11,954, 995( 2 7 i (#48) 11,954, 99514 =
86517510 LB ERFRR UL F 11, 153, 611 1.20% £)
hiEs 10, 576, 850| 2 7 i (& %) 10, 576, 850+ ~
576, 761|CD-Structured 499, 948+ ~ FX FWD 76, 813 ~
CTBAAU2SXX COMMONWEALTH BANK OF AUSTRALIA 11,115, 772 4.23% 3 EHE S FRERATER)
SYDNEY (FOR HEAD OFFICE AND ALL 2} %
AUSTRALTAN BRANCHES), AUSTRALIA
has ( 11,115, 772| 2 # (& ) 11,115,772 =
MSFINLLC Morgan Stanley Finance LLC 10, 876, 600 4.14% %)
rEE FEAFEE
Y
KFAMT A am L] s ( N s
Witk § g4 8 EH L %) 10. 876, 600) = 7 i (i %) 10. 876, 6007
USCA2792 AMAZON. COM, 1INC. 10, 760, 229 4.09% F¥)
AL 10, 760, 220| = 42 7 1,053, 122 & , 2 7 A
760, 220[ R T 1,053,122 &, 2 2 i (R 4) 9,707, 1074 =

B1H
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SJP0500007 Sumitomo Mitsui Financial Group 4.06% (# ey F@ad
Inc LX2 m@ATER
%
T 10, 675, 612| 2 7 i (&%) 10, 675, 612+ =
Witk h ¥ 2 el ; oo
i 523
M2 2R
14067826 VERX RGP 10, 384, 018 3. 95% R X2 BEAY
B
it v E 10, 100, 297 f #RS(#& #) 10,100, 297+ ~
HhSHEE
z
283, 721[IRS 184+ ~ , CBAS-Option 283,537+ =
03374805 WAL TP 10, 357, 757 3.94% 3
599, 333| £ #RS(& #) 599, 333 ~
§ o ety 9,758, 424 % 4K F 4,155,267+ ~ , 2 2 i (& 4) 5,603, 15T+ ~
523
M2 2R
86519539 ARER ERFARFF AT 10, 219, 554 3.89% R X2 BEAY
B
g v E 2,074, 733| & RS(& ) 2,074, T33¢ ~
ﬁ“‘;z’? 3,000,000 2 # (& #) 3,000,000 ~
5. 144, 892 CD*Structu}'ed 4,498, \?BQT‘ '; , FX FWD 3,‘976?4 ~ ,_FX <S\VAP
’ ’ 544,253 ~ | IRS 11,548 =~ , CBAS-Option 86,4751 ~
IDCP0164 PT Pertamina (Persero) 9,982, 701 3.80%
?fi’?'ﬁ 9,982,701 2 P i (s 4) 9,982,701+ ~
A
w2 A
DPRBOZPOK5 Lockheed Martin Corporation 9, 876, 389 3. 76% Xz mmatdn)
kX
2k
? 9,876, 389( = & if (j& #) 9, 876,389 ~
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4 4 S 1 AOT HE2 OF 262,950,636 ¢ £ @ 11337 31p Mo A RE R
D £ ¥ @ v .
LEEFEEFEPNFERP
#i o g it pi ey |opgikpe el Prre o EEERER
97160609 AAEERGF AP 9,708, 233 3.69% (7 3L 42 R@ATEE) 1,200, 000] & # %32 2
LAz mHEATER
% 5.599, 165§ 5 RSCA 1) 801,844 = RS(A ) 4,797,321 =
H e 23 s ( T, e L
BEET L 2,898,768| 2 7 i (&48) 2,000,004 = , 7 % A 898, T68 =
Y 10, 301 IRS 10, 301 ~
|
16085763 REEERT G EER ] a7 9,362, 161 3.56% T IR ED)
EEE
iRy
Hrosrisigas 9,362, 161 ¥ 57 9,362,161 =
BPCEFRPPXX BPCE SA 3,300, 004 3.50% PED)
s IR LA 9,300, 004| 2 7 i (& 4%) 9,300,004 =
XY
|
USCA0561 APPLE INC 8,941,397 3.40% T IR ED)
EEE
iRy
Hrosrisigas 8,941, 307| s i 7 776,926% & L 27 f (RE) 8,164, 4715 =
WPACAUZFXX WESTPAC BANKING CORPORATION, 8, 902, 931 3.3%
SYDNEY, AUSTRALIA
(¢ 8,902,931\ 2 7 if (& 42) 8,902, 9315 =
22957301 3, 803, 707 3.35% 2, 400, 000[ & #
5,450, 077[  ¥RS(j& #) 3,104,023+ & , & ¥RS(f&4) 2,346, 054+ &
(¢ 898, 849| 7 % 4 £ 898, 8494 =
54, 781[IRS 49, 115+ = , CBAS-Option 5, 667+ ~
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3F % S A0T B (& i) 262, 950,636 ¢ #F=x R 113#3* 31p Hi i ard e~ %
% o £ % 3 O 5 .
LEFECRFEPNFRE
Wb L SR B R S AR AP ARD 2 E B b S
SANTANDER SANTANDER INTL PROD PLC 3, 797, 250 3. 35% (G e E i Far T E)
PiigEstis
AL 8,797,250\ 2 7 if (& 4%) 8,797, 2504 =
2 2
Bristol-My Bristol-Myers Squibb Co. 8,709, 233 3.31% @A ER)
S
ER ]
R s ( 8,709,233 2 7 (&) 8,709,233 ~
BSUIFRPPXX CREDIT AGRICOLE CIB SA 8. 630, 493 3.28% PED)
AL 7,966, 014] 2 7 i (&%) 7,966,014 =
001, 476|FX FWD 76, 0887 ~ . FX NDF 898% = Fx Option 6, 463 ~ X
AT\ SWAp 391,625+ = . IRS 189, 405+ =
70827406 Wi EREEES] AR 8, 525, 282 3. 2% ED)
1,168, 287| % $RSC& #) 1,168, 2875 =
AEEALTRES ( BT 5,847, 0194 A | 2 7§ (&) 1,500,000 = 5 ¥ AL
WL s 7356, 9959 97645 =
KYACO785 TERRES G AN 8307, 797 3. 16% PED)
80,800 # 5RS(& %) 80,800 ~
P W T 608,805 ~ T BE AP 1087257 ~ . A7 (R )
8,226, 9977 509, 9675 =
2L h
SHP0000731 FRIRAA f hR] o P 8,078, 415 3.07% BECTYEEED)
o
E
TRt REE ( e s
SEr e 8,078, 415 2 {532 7 8, 078, 415 =
SNL0500011 ING GROUP NV 8, 052, 520 3. 06%
s 7,764, 241( 2 7 (i) T, 764,241 5 =
288, 279|FX FWD 213,015 ~ . FX SVAP 43,467+ ~ | IRS 31,7951 ~
KOBANOKKXX KOMMUNALBANKEN AS 7,997, 500 3.00%
TEE AL RS ( NS o
I 2P (R4 T,997, 5006
R

B UH




PERFEBILPF AT AP HERIERAT RS L FR - AR IR IR ES DR S TR R A

48 4 s 1 AOT 262,950,636 ¢ £ ® 113237 31 p H e pd R R
BRARGE Ik & fRiT K . SR n
Gh . bR R
e i ¢ : NI LEEAEWARER
11913502 N SRS S P 7,524, 200 2.86% f B R AL EEATER) 511,000 & 4 F42 1
%
P
*‘ b ;;‘If’\f;z::"" hiEs 7,013, 200| £ 5 2,013,200 % , 2 7 (&) 5,000,000 =
P
# s FRMARTL LS
03077208 CRGEpEARRSG e 7,500, 000 2. 85% ¥k (7 MRS FEAT S %)
Bl E K2R
%ﬁﬁﬁ%iw}w’;
"R =7 s ( 7,500, 000| 2 # i (& #) T,500, 000 =
MDGH \IDGH — GNTN BV 7,402,713 2.82% ES)
hiEs 7,402, T13| 2 7 (&) 7,402, TI3% =
TELEVISA GRUPO TELEVISA SAB 7,384, 543 2.81% : S EE L AEA TS E)
s ( 7,384,503| 2 7 i (& #2) 7,384,543 =
SUS0500169 ey 7,360, 408 2. 80% %)
X FEA T3
TPy
KR AR 2R R ( e
Wieth A Y 2 W B %) 7, 360, 408) = 7 if (& #) 7, 360, 408+
BOFMCATZFX BANK OF NONTREAL 7,357,700 2.80% T5)
=7 s ( 7,357,700| 2 (& #) 7,357, 7006 &
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SOER A RERRS TR HERERA PN L o MR R R EY S TR 2 $ipY 4
F £ AT 262,950,636 ¢ =R 113#3%° 31p Hi i e a
N
2F QB AEE N GRP
L g 21 AL AR TP 23§ EX TR e
97176270 SRR AR AP 7,189,067 2.73% (P 7P L 52 BEATEE)
PiigEstis
THhs e o] fEs . o aonis -
SRS ED LT RS 7,189, 067| w40 7 5,838,899 = , 2 7 if (£4) 1,350, 1687 =
ADCBAEAAXX |G- 7,165, 760 2.73% *)
s ( 7,165, 760| 2 7 i (& #) 7,165, 760+ =
FED BRAZIL FED REPUBLIC OF BRAZIL 6,972,726 2.65% )
fs ( 6,972, 726| s 6,972,726 &
SGB0500010 LLOYDS BANKING GROUP PLC 6,699, 699 2. 550 %)
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