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29 10 31
5,880,727,200 97.22
5,880,727,200 97.22
168,225,947 2.78
6,048,953,147 100.00
29 10 31
)
5,303,450,000 87.68
5,303,450,000 87.68
29 10 31
584,974,218 98.06
584,974,218 98.06
11,560,054 1.94
596,534,272 100.00
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29 10 31

236,760,592 2.44
236,760,592 2.44
9,180,802,318 94.52
2,705,654,174 27.86
838,286,969 8.63
771,908,375 7.95
675,265,252 6.95
655,030,422 6.74
596,094,384 6.14
549,167,854 5.65
466,204,968 4.80
335,526,327 3.45
322,409,518 3.32
211,559,125 2.18
202,260,929 2.08
174,512,069 1.80
124,715,978 1.28
118,682,208 1.22
118,492,664 1.22
98,155,889 1.01
92,104,092 0.95
90,793,247 0.93
33,977,874 0.35
295,283,763 3.04
9,712,846,673 100.00
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29 10 31
€))
0.9899 1.0782
5,454,208,125 97.22%
5,399,268,223 | 5,880,727,200
30
29 10 31
97.22%
97.22%
29 10 31
)
542,547,040 09882 1.0782 98.06%
536,188,005 584,974,218
30
29 10 31
98..06%

98.06%
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29 10 31
()
CITIGROUP INC FLOAT 2017/11/10 100.15 100.26 1.072000
1 197,640,000 -04%
197,948,318 | 198,165,722 | 2017/11/10
DANSKE BANK A/S FLOAT 2022/04/06 106.93 113.56 5.875000
2 158,112,000 .85%
169,075,486 | 179,555,149 2022/4/6
MITSUB UFJ LEASE FLOAT
99.83 100.44 2.137500
3| 2019/07/23 169,740,000 . 76%
169,465,021 | 170,491,948 | 2019/7/23
BANK OF AMER CRP FLOAT
101.84 101.66 1.131000
4 | 2019/05/06 158,112,000 .65%
161,024,423 | 160,746,145 2019/5/6
SKANDINAV ENSKIL 5.75%
101.56 104.30 5.750000
5 | 2020/05/13 147,108,000 .58%
149,414,653 | 153,438,057 | 2020/5/13
SVENSKA HNDLSBKN 5.25%
100.37 103.16 5.250000
6 | 2021/03/01 147,108,000 .56%
147,655,241 | 151,768,381 2021/3/1
MORGAN STANLEY Float 2019/01/24 100.7 100. 2.2147
7 147,108,000 0073 00-56 60 .52%
148,187,772 | 147,939,160 | 2019/1/24
INTESA SANPAOLO FLOAT
101.05 102.03 0.721000
8 | 2020/06/15 144,936,000 -52%
146,466,524 | 147,881,099 | 2020/6/15
FORD MOTOR CRED Float 2019/03/12 100.35 100.45 2.140330
9 147,108,000 .52%
147,622,878 | 147,780,283 | 2019/3/12
ABN AMRO BANK NV 5.75%
103.86 110.01 5.750000
10 | 2020/09/22 131,760,000 .49%
136,853,841 | 144,957,081 | 2020/9/22
HSBC HOLDINGS 6.875% 2021/06/01 106.63 109.82 6.875000
11 124,476,000 -41%
132,734,982 | 136,700,787 2021/6/1
JPMORGAN CHASE FLOAT 2022/04/25 100.10 100.97 2.267420
12 124,476,000 .29%
124,605,319 | 125,694,620 | 2022/4/25
KBC GROEP NV 5.625% 2019/03/19 101.65 105.17 5.625000
13 118,584,000 .28%
120,548,936 | 124,715,978 | 2019/3/19
14 SWEDBANK AB 6.0% 2022/03/17 113.160.000 107.87 107.56 6.000000 25
T 122,071,350 | 121,720,554 | 2022/3/17 “en
COOPERATIEVE RAB 6.625%
111.85 115.43 6.625000
15 | 2021/06/29 105,408,000 .25%
117,898,848 | 121,674,562 | 2021/6/29
CRED SUIS GP FUN FLOAT
104.87 104.88 3.643890
16 | 2021/04/16 113,160,000 .22%
118,674,286 | 118,682,208 | 2021/4/16
BANK OF NY MELLO FLOAT
102.70 102.29 2.427960
17 | 2022/10/30 113,160,000 .19%
116,223,874 | 115,757,022 | 2022/10/30
COM BK AUSTRALIA FLOAT
100.81 101.07 2.146110
18 | 2021/09/06 113,160,000 .18%
114,085,761 | 114,380,996 2021/9/6
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DISCOVERY COMMUN FLOAT
100.31 100.55 2.036110
19 | 2019/09/20 113,160,000 1.17%
113,518,717 | 113,792,564 | 2019/9/20
BNP PARIBAS 7.625% 2021/03/30 108.89 111.68 7.625000
20 101,844,000 1.17%
110,903,023 | 113,747,526 | 2021/3/30
BANK OF AMER CRP FLOAT
100.24 100.20 2.022500
21 | 2020/07/21 113,160,000 1.17%
113,442,809 | 113,389,714 | 2020/7/21
CREDIT SUISSE 7.125% 2022/07/29 106.80 109.57 7.125000
22 101,844,000 1.15%
108,774,597 | 111,598,618 | 2022/7/29
UBS GROUP 5.75% 2022/02/19 107.76 115.65 5.750000
23 92,232,000 1.10%
99,395,659 | 106,669,074 | 2022/2/19
GOLDMAN SACHS GP Float
103.01 104.02 2.917220
24 | 2023/11/29 101,844,000 1.09%
104,917,651 | 105,942,202 | 2023/11/29
NORDEA BANK AB 5.5% 2019/09/23 101.01 103.65 5.500000
25 101,844,000 1.09%
102,877,716 | 105,563,342 | 2019/9/23
WELLS FARGO CO FLOAT 2022/10/31 101.73 102.48 2.541110
26 101,844,000 1.07%
103,609,431 | 104,379,915 | 2022/10/31
MORGAN STANLEY FLOAT 2022/10/24 101.68 102.40 2.764760
27 101,844,000 1.07%
103,559,958 | 104,288,256 | 2022/10/24
BARCLAYS BK PLC 7.625%
108.82 114.79 7.625000
28 | 2022/11/21 90,528,000 1.07%
98,521,622 | 103,922,522 | 2022/11/21
DNB BANK ASA FLOAT 2021/06/02 101.09 102.02 2.386110
29 101,844,000 1.07%
102,959,191 | 103,910,414 2021/6/2
GEN MOTORS FIN FLOAT 2019/01/15 102.43 101.84 3.419170
30 101,957,160 1.07%
104,443,895 | 103,838,269 | 2019/1/15
30
29 10 31
2.44%
94 _52%
96.96%
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29 10 31
/
2017
35,880,000 |3,900,852,072 |4,053,722,400 67.02%
2017 12 9,482,000 |1,223,868,289 |1,249,727,600 20.66%
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29 10 1

)C ) ) )
2$ 4 20 ) 10,386,583,679 10,386,583,679 1.0108 1.0108
22 4 20 ) 7,974,960,748 7,974,960,748 0.9932 0.9932
23 4 20 ) 5,674,416,512 5,674,416,512 1.0132 1.0132

28 10 6,818,646,009 1.0081

11 6,328,830,701 1.0045

12 6,244,974,614 1.0123

29 1 5,920,323,092 1.0125

2 5,782,773,296 1.0131

3 5,736,285,849 1.0139

4 5,710,686,614 1.0174

5 5,794,726,947 1.0206

6 5,730,066,823 1.0226

7 5,798,516,781 1.0270

8 6,006,319,010 1.0259

9 5,895,883,499 1.0301

10 6,048,953,147 1.0363
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29 10 1

)C ) )C )
2; 4 20 ) 1,030,640,936 1,030,640,936 1.0300 1.0300
22 4 20 ) 715,150,174 715,150,174 0.959%4 0.9594
23 4 20 ) 566,574,742 566,574,742 0.9602 0.9602

28 10 578,711,645 0.9212

11 601,253,197 0.9703

12 617,803,515 1.0061

29 1 590,892,253 0.9937

2 577,550,890 0.9815

3 581,412,031 0.9830

4 576,717,287 0.9866

5 576,942,579 0.9955

6 590,878,291 1.0123

7 578,464,805 1.0109

8 588,104,700 1.0145

9 595,807,126 1.0357

10 596,534,272 1.0441
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()

1 0.0000
2 0.0000
3 0.0000
29 4 21

29 10 20

)

1 0.0000
2 0.0000
3 0.0000
29 4 21

29 10 20

()

1 1.1
2 1.7
3 2.0
29 4 21

29 10 20 2.1

100
()

1 3.0
2 6.9
3 0.1
29 4 21

29 10 20 8.6

100
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1 11,411,251,985 1,135,172,974
2 1,566,971,515 3,813,802,846
3 563,942,119 2,992,946,811
29 4 21
1,239,018,294 1,153,116,293
29 10 20
D
2)
1 1,152,885,300 152,254,101
2 142,259,613 397,508,153
3 6,900,053 162,211,935
29 4 21
53,663,538 66,726,915
29 10 20
D
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3 |MITSUE UFJ LEASE FLOAT FAUN | ESWER| FAUA- B | 201907723 1.8%
4 |BANK OF AMER CRP FLOAT FALN iRTT -0 2019/05/06 | 1.7%
5 |SKAMDINAY EMSKIL 5.75% FAUN 8RBT FAUND - FIl | 202000513 | 1.6%
6 [SVENSKA HNDLSBKN 5.25% PAUA BT FPAUR - Bl | 2021/03/01  1.6%
7 [MORGAMN STANLEY Float PAUN 8RTT FAUA - B | 2019/01/24 | 1.5%
8 |[INTESA SANPAOCLO FLOAT [ LR BT a-0 2020/06/15| 1.5%
9 |FORD MOTOR CRED Float FAUH (SWERM| 7AUH - FI [ 2019/03/12 | 1.5%
10|ABN AMREO BANEK NV 5.T5% FFvy BT -0 2020/09/22 | 1.5%
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