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26 10 31
9,427,202,355 97.27
9,427,202,355 97.27
264,563,165 2.73
9,691,765,520 100.00
26 10 31
)
8,946,333,360 92.31
8,946,333,360 92.31
26 10 31
1,068,964,733 97.09
1,068,964,733 97.09
32,037,260 2.91
1,101,001,993 100.00
26 10 31
10,401,635,352 99.09
2,463,403,525 23.47
1,544,103,814 14.71
1,184,918,357 11.29
1,143,157,243 10.89
1,063,611,637 10.13
685,060,985 6.53
511,711,417 4.87
479,127,332 4.56
358,846,082 3.42
322,212,678 3.07
295,196,538 2.81
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262,738,771 2.50
87,546,973 0.83
95,175,933 0.91
10,496,811, 285 100.00
26 10 31
€)
0.9982 1.0229
9,216,152,464 97.27%
9,200,120,631 | 9,427,202,355
30
26 10 31
97.27%
97.27%
26 10 31
()
1,045,033,467 1.0068 1.0229 97.09%
1,052,180,000 | 1,068,964,733

30
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26 10 31
97.09%
97.09%
26 10 31
(€))
JPMORGAN CHASE Float 2018/03/31 100.03 99.89 | 1.227000
1 427,180,000 07%
427,311,185 | 426,731,461 | 2018/3/31
CITIGROUP INC Float 2017/11/30 99.94 99.75 | 1.440000
2 427,180,000 _06%
426,938,850 | 426,120,593 | 2017/11/30
BANK OF AVER CRP Float
98.69 99.01 | 0.922000
3 | 2018/03/28 427,180,000 .03%
421,585,320 | 422,985,092 | 2018/3/28
HBOS PLC Float 2017/09/06 99.08 99.27 | 0.933100
4 415,492,000 93Y
P 411,692,435 | 412,496,302 | 2017/9/6 :
DEUTSCHE BANK AG FLOAT
100.32 100.15 | 0.632000
5 | 2019/04/15 358,280,000 42%
350,452,264 | 358,846,082 | 2019/4/15
HSBC HOLDINGS 5.25% 2022/09/16 100.72 100.65 | 5.250000
6 ' 344,500,000 .30%
346,995,902 | 346,742,695 | 2022/9/16
MORGAN STANLEY Float 2019/01/24 100.82 100.35 | 1.082800
7 328,020,000 14%
330,716,543 | 329,177,910 | 2019/1/24
SOCIETE GENERALE 8.25%
108.87 104. 2
8 | 2018/11/29 311,619,000 08.8 04.89 | 8.250000 |, )
339,269,719 | 326,860,285 | 2018/11/29
ANZ CAP TRUST I11 Float
) 57| 0.744
9 | 2014712715 316,940,000 99.55 99.57 1 0.744000 ) 5 )y
315,520,660 | 315,599,343 | 2014/12/15
ABBEY NATL TREAS FLOAT
100.02 100.40 | 0.902000
10 | 2019/08/13 303,160,000 .90%
303,231,380 | 304,372,640 | 2019/8/13
ENEL SPA Float 2018/02/20 108.62 108.43 | 3.397000
11 275,600,000 85
299,366,641 | 298,846,860 | 2018/2/20 :
DANSKE BANK A/S 5.75% 2020/04/06 103.44 102.01 | 5.750000
12 ' 289,380,000 .81%
299,360,165 | 295,196,538 | 2020/4/6
TELECOM ITALIA Float 2016/06/07 99.53 99.52 | 0.939000
13 289,380,000 7%
288,046,647 | 287,993,860 | 2016/6/7
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%)
RABOBANK 8.4% 2017/06/29 113.1 109.72 | 8.400000
14 ' 262,416,000 6 00 74%
206,975,640 | 287,941,204 | 2017/6/29
INTESA SANPAOLO Float 2017/05/18 97.78 98.83 | 0.348000
15 289,380,000 2%
282,958,106 | 285,994,254 | 2017/5/18
BANCO SANTANDER 6.25% 2019/03/12 99.39 97.29 | 6.250000
16 289,380,000 .68%
287,640,275 | 281,555,164 | 2019/3/12
UNICREDIT SPA Float 2017/04/10 100.25 100.60 | 1.030000
17 268,710,000 58%
269,390,594 | 270,322,260 | 2017/4/10
PETROBRAS Float 2017/03/17 101.62 100.30 | 2.594600
18 262,416,000 51%
266,674,793 | 263,203,248 | 2017/3/17
SINOPEC GRP OVER FLOAT 100,36 10012 | 1149100
19 | 2019/04/10 262,416,000 _50%
263,361,900 | 262,738,771 | 2019/4/10
GOLDMAN SACHS GP Float 10977 10240 | 1834600
20 | 2023/11/29 240,548,000 .35%
247,218,177 | 246,552,078 | 2023/11/29
MITSUB UFJ LEASE FLOAT
100. 9.74 | 1.005600
21 | 2019/07/23 246,015,000 00.03 o .34%
246,098,008 | 245,387,661 | 2019/7/23
CRED AGRICOLE SA 6.625%
97.40 96.94 | 6.625000
22 | 2019/09/23 251,482,000 .32%
244,943,468 | 243,804,254 | 2019/9/23
CREDIT SUISSE 7.5% 2023/12/11 109.38 105.85 | 7.500000
,614, .32%
23 229,614,000 | o) 159 447 | 243,057,809 | 2023/12/11 '
UBS AG JERSEY 7.25% 2017/02/22 108.37 107.95 | 7.250000
24 ' 218,680,000 .25%
236,995,543 | 236,069,433 | 2017/2/22
BANCO BILBAO VIZ FLOAT 10637 102.00 | 7.000000
25 | 2019/02/19 220,480,000 . 14%
234,535,600 | 224,905,033 | 2019/2/19
KOREA DEV BANK Float 2017/01/22 100.31 100.08 | 0.857100
26 218,680,000 .09%
219,368,842 | 218,868,064 | 2017/1/22
FORD MOTOR CRED Float 2019/03/12 100.52 100.01 | 1.064600
27 218,680,000 .08%
219,837,101 | 218,704,054 | 2019/3/12
ING BANK NV FLOAT 2015/01/03 99.25 99.30 | 0.932600
21 _07%
28 8,680,000 | ;17 039,900 | 217,151,426 | 2015/1/3 07t
BPCE Float 2017/03/06 100.27 100.57 | 1.358130
209,928,000 .01%
29 210,513,699 | 211,145,582 | 2017/3/6 '
RBS NV EX-ABN NV FLOAT
99.79 99.55 | 0.899000
30 | 2014/12/08 206,700,000 .96%
206,269,375 | 205,776,051 | 2015/6/8

30
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26 10 31

99.09%

99.09%

26 10 31

35,935,000 (4,927,047,850 |4,949,686,900 51.07%

34,244,000 |3,693,437,986 |3,740,129,680 38.59%

1,469,000 255,002,241 256,516,780 2.65%
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26 10 1
( ) | ( ) )
26 4 3,427,663,936 1.0000
5 4,590, 366,003 0.9987
6 6,238,181,214 1.0026
7 7,169,471,101 1.0029
8 8,053,484,065 1.0028
9 9,178,242,478 0.9980
10 9,691,765,520 1.0011
26 10 1
( ) | ( )( )
26 4 450,074,332 1.0000
5 582,194,064 0.9849
6 603,441,763 0.9883
7 676,076,944 0.9940
8 695,708,123 0.9939
9 1,076,663,027 1.0194
10 1,101,001,993 1.0185
)
26 4 30
26 10 29
)
26 4 30

26 10 29
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)
26 4 30
0.3
26 10 29
)
100
)
26 4 30
1.6
26 10 29
)
100
26 4 30
9,655,271,480 92,874,258
26 10 29
()
¢ 2)
26 4 30
1,091,902,667 10,940,921
26 10 29
D
2
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