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9,357,006,060 98.06
9,357,006,060 98.06
185,303,952 1.94
9,542,310,012 100.00
27 10 30
)
8,785,518,525 92.07
8,785,518,525 92.07
27 10 30
932,225,698 97.46
932,225,698 97.46
24,321,741 2.54
956,547,439 100.00
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10,580,834,292 98.53
3,346,740,175 31.17
1,433,446,533 13.35
1,139,173,468 10.61
862,141,561 8.03
852,474,936 7.94
564,925,512 5.26
527,408,712 4.91
474,448,050 4.42
467,329,398 4.35
321,318,705 2.99
289,045,785 2.69
211,415,391 1.97
90,966,066 0.85
157,314,586 1.47
10,738,148,878 100.00
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€))
1.0406 1.0697
8,747,317,996 98.06%
9,102,941,429 | 9,357,006,060
30
27 10 30
98..06%
98..06%
27 10 30
)
871,483,312 1.0429 1.0697 97.46%
908,870,249 932,225,698
30
27 10 30
97..46%
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27 10 30
(%)
JPMORGAN CHASE FLOAT 2017/05/30 99.09 98.36 | 1.068190
1 546,900,500 .01%
541,951,884 | 537,980,552 | 2017/5/30
HBOS PLC Float 2017/09/06 99.37 99.30 | 1.032000
2 459,420,000 25%
456,562,407 | 456,217,842 | 2017/9/6
BANK OF AVER CRP Float
99.46 99.15 | 0.800000
3 | 2018/03/28 438,372,000 .05%
436,027,374 | 434,676,524 | 2018/3/28
CITIGROUP INC Float 2017/11/30 100.01 84| 1.237
4 411,804,000 00.0 99.8 87000 1 5 oy
411,874,006 | 411,178,057 | 2017/11/30
SKY PLC FLOAT 2020/04/01 100.54 99.75 | 0.709000
5 398,520,000 _70%
400,678,982 | 397,523,700 | 20207471
MORGAN STANLEY Float 2019/01/24 100.31 99.60 | 1.169900
6 362,700,000 36%
363,835,251 | 361,281,843 | 2019/1/24
RABOBANK 5.5% 2020/06/29 104.67 100.7 i
, b 332,100,000 04.6 00.75 | 5.500000 | ..
347,615,712 | 334,597,392 | 2020/6/29
SOCIETE GENERALE 8.25%
106.08 105.37 | 8.250000
8 | 2018711729 308,295,000 .03%
327,039,336 | 324,872,022 | 2018/11/29
DANSKE BANK A/S FLOAT 2022/04/06 102.62 100.78 | 5.875000
9 318,816,000 9%
327,188,108 | 321,318,705 | 2022/4/6
UNICREDIT SPA Float 2017/04/10 100.70 100.47 | 0.902000
10 312,174,000 .92%
314,374,826 | 313,669,313 | 2017/4/10
ANER EXPRESS CR FLOAT
67 7l oo.
11 | 2019703718 308,295,000 99.6 % 0.889600 |, ooy
307,283,792 | 304,330,326 | 2019/3/18
ABBEY NATL TREAS FLOAT
101.1 100.02 | 0.67
12 | 2019/08/13 292,248,000 01.13 00.02 | 0.676000 |, .y
205,562,002 | 292,323,984 | 2019/8/13
SINOPEC GRP OVER FLOAT
. 61| 1.24
13 | 2019/04/10 290,160,000 99.83 99.6 0600 1) oo
289,602,842 | 289,045,785 | 201974710
INTESA SANPAOLO FLOAT
99.95 100.03 | 1.012000
14 | 2020/06/15 278,964,000 _60%
278,824,518 | 279,067,216 | 2020/6/15
TELECOM ITALIA Float 2016/06/07 99.86 99.96 | 0.757000
15 278,964,000 _60%
278,587,398 | 278,860,783 | 2016/6/7
CREDIT SUISSE 6.25% 2024/12/18 7.7 24| 6.2
16 ' 278,070,000 97.10 9 6.250000 |, o
271,674,390 | 275,976,132 | 2024/12/18
CRED AGRICOLE SA 6.625%
100.46 98.45 | 6.625000
17 | 2019700723 278,070,000 5%
279,351,902 | 273,779,379 | 2019/9/23
BANCO SANTANDER 6.25% 2019/03/12 100.09 97.63 | 6.250000
18 278,964,000 5%
279,234,595 | 272,369,291 | 2019/3/12
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MITSUB UFJ LEASE FLOAT
99.68 99.16 | 1.091400
19 | 2019/07/23 272,025,000 2.51%
271,170,841 | 269,748,150 | 2019/7/23
GOLDMAN SACHS GP Float
103.12 100.11 | 1.9252
20 | 2023711729 265,980,000 03 00 92520015 4en
274,294,534 | 266,285,877 | 2023/11/29
KOREA DEV BANK Float 2017/01/22 100.10 99.98 | 0.945400
21 241,800,000 2250
242,041,800 | 241,751,640 | 2017/1/22
FORD MOTOR CRED Float 2019/03/12 99.49 99.40 | 1.166000
22 241,800,000 2.24%
240,569,238 | 240,349,200 | 2019/3/12
DEUTSCHE BANK AG FLOAT
100.70 99.46 | 0.501000
23 | 2019/04/15 212,544,000 1.97%
214,053,062 | 211,415,391 | 2019/4/15
BANCO BILBAO VIZ FLOAT
101.53 98.87 | 6.750000
24 | 2020702718 212,544,000 1.96%
215,804,424 | 210,144,378 | 202072718
SANTANDER 1SSUAN FLOAT
98.29 97.26 | 0.819000
25 | 2019/09/30 212,544,000 1.93%
208,917,733 | 206,737,297 | 2019/9/30
HYUNDAI CAPITAL Float 2017/03/18 100.03 99.92 | 1.139600
26 201,903,000 1.88%
201,979,723 | 201,757,629 | 2017/3/18
BANK OF AVER CRP FLOAT
100.71 100.13 | 1.437000
27 | 2019/05/06 199,260,000 1.86%
200,684,709 | 199,532,986 | 2019/5/6
CITIGROUP INC FLOAT 2019/2/10 100.01 99.65 | 1.376000
2 19,2 1.85%
8 99,260,000 | 59 285,903 | 198,578,530 | 201972710 | -8
ING GROEP NV 6.0% 2020/04/16 99.34 99.67 | 6.000000
_80%
29 193,440,000 | 10> 168,132 | 192,811,320 | 2000/74/16 | -8
UBS AG JERSEY 7.25% 2017/02/22 107.11 105.51 | 7.250000
30 ' 181,350,000 1.78%
104,258,493 | 191,353,266 | 2017/2/22
30
27 10 30
98.53%
98.53%
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27 10 30
/
2015 12 31,605,500 |4,294,823,987 |4,198,158,565 44 .00%
2015
12 33,628,000 [4,033,039,668 |4,062,262,400 42.57%
2015
12 2,835,300 524,205,859 525,097,560 5.50%

14/76



EDINETOOOO

000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

27 10 1

)C ) ) )
( 2; 4 20 ) 10,386,583,679 10,386,583,679 1.0108 1.0108

26 10 9,691,765,520 1.0011

11 9,977,392,493 1.0056

12 10,178,801,708 1.0028

27 1 10,325,081,834 1.0035

2 10,302,176,194 1.0088

3 10,449,940,818 1.0110

4 10,415,389,499 1.0129

5 10,480,184,335 1.0144

6 10,436,013,255 1.0080

7 10,231,793,015 1.0140

8 10,397,968,828 1.0110

9 9,707,439,048 1.0023

10 9,542,310,012 1.0085
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27 10 1
( XD | ( )C )
2; 4 20 ) 1,030,640,936 1,030,640,936 1.0300 1.0300
26 10 1,101,001,993 1.0185
11 1,181,627,399 1.0927
12 1,200,229,745 1.0964
27 1 1,120,462,437 1.0410
2 1,134,611,364 1.0506
3 1,055,663,461 1.0402
4 1,048,323,075 1.0488
5 1,122,513,219 1.0803
6 1,160,745,174 1.0758
7 1,129,489,450 1.0826
8 1,089,505, 757 1.0682
9 982,444,412 1.0494
10 956,547,439 1.0534
)
1 0.0000
27 4 21
27 10 20
)
1 0.0000
27 4 21
27 10 20
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)
1 1.1
21 4 21
0.5
27 10 20
)
100
)
1 3.0
27 4 21
2.4
27 10 20
()
100
1 11,411,251,985 1,135,172,974
271 4 21
1,198,451,355 1,895,574,291
27 10 20
()
¢ 2)
1 1,152,885,300 152,254,101
27 4 21
123,569,940 205,849,138
27 10 20
()
¢ 2)
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27 20 27 10 20
290,282,864 252,135,028
9,823,223,314 9,429,084,723
384,562,419 28,927,220
10,498,068,597 9,710,146,971
10,498,068,597 9,710,146,971
43,273,143
20,621,720 21,966,588
2,085,894 2,221,305
45,369,161 48,314,673
135,000 135,000
111,484,918 72,637,566
111,484,918 72,637,566
10,276,079,011 9,578,956,075
110,504,668 58,553,330
10,386,583,679 9,637,509,405
10,498,068,597 9,710,146,971
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26 30 27 21

26 10 29 27 10 20
46,094 22,101
198,050,667 322,501,409
144,569,467 318,325,892
53,527,294 4,197,618
1,482,532 2,221,305
32,245,973 48,314,673
135,000 135,000
33,863,505 50,670,978
19,663,789 46,473,360
19,663,789 46,473,360
19,663,789 46,473,360
155,975 738,250
110,504,668
8,733,534 14,395,677
8,733,534 14,395,677
78,269 20,611,905
78,269 20,611,905
28,163,079 58,553,330
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1 2
27 4 20 27 10 20
10,276,079,011 9,578,956,075
1.0108 1.0061
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