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2019 10 31
620,740,961 97.76
14,214,447 2.24
634,955,408 100.00;
2019 10 31

142,886,599 2.06
2,218,131,704 31.95
786,045,404 11.32
626,674,856 9.03
487,397,741 7.02
464,252,542 6.69
427,962,865 6.16
323,303,790, 4.66
272,028,280, 3.92
228,315,766 3.29
219,421,206 3.16
146,688,907 2.11
109,144,034 1.57
106,836,702 1.54
102,956,298 1.48
87,177,602 1.26
53,695,805 0.77
6,660,033,502 95.92
140,119,092 2.02
6,943,039,193 100.00;
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)
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2019 10 31
99.90
99.90
2019 10 31
)
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2019 10 31
)
()

1 SGSA 6.75 900,000 12,939.98 116,459,856 12,964.27 116,678,484(6.7500000( 2021/4/7 | 1.68|
210407

2 CITIGROUP FRN 1,000, 000f 11,078.54 110,785,400 11,075.70] 110,757,091§3.5676300( 2022/9/1 | 1.60
220901

3 [JPM CHASE FRN 1,000,000 10,938.08 109,380,848 10,946.79 109,467,952)2.8396300] 2022/4/25 | 1.58
220425

4 UBS GROUP 5.75 800, 000) 13,404.32 107,234,605 13,273.75 106,190, 049[5.7500000{ 2022/2/19 | 1.53]
220219

5 RABOBANK FRN 800, 000f 13,386.10] 107,088,852 13,219.58 105,756,6796.6250000] 2021/6/29 | 1.52]
210629

6l STANLN 7.5 900,000 11,439.58 102,956,275 11,535.94 103,823,504{7 5000000 2022/4/2 | 1.50f
220402

7 KBC GROUP 4.75 800,000] 12,532.12 100,256,971 12,869.53 102,956,2984.7500000( 2024/3/5 | 1.48
240305

8| BARCLAYS 7.625 800,000 11,848.86 94,790,929 12,133.47] 97,067,827[7.6250000(2022/11/21| 1.40
221121

9 SVENSKA 6.25 800, 000) 11,212.44 89,699,699 11,662.13 93,297,095/6.2500000] 2024/3/1 | 1.34]
240301

10] DNB BANK 6.5 800, 000j 11,268.42 90,147,414 11,446.11 91,568,951{6.5000000f 2022/3/26 | 1.32
220326

11] BNP PARIBAS 800,000 11,460.70 91,685,670 11,413.56 91,308,510]7.6250000] 2021/3/30 | 1.32]
7.625 210330

12 CVS HEALTH FRN 800,000 10,916.96 87,335,697 10,935.79 87,486,387|2.8221300] 2021/3/9 | 1.26]
210309

13 AMEX FRN 800,000] 10,922.29 87,378,377 10,935. 36} 87,482,902(3.0367500] 2023/7/3 | 1.26]
230703

14 BBVA 8.875 600,000 13,551.04 81,306,296 13,363.63 80,181,819[8.8750000( 2021/4/14 | 1.15
210414

15 SANTANDER FRN 600,000 13,246.42 79,478,566 13,198.81] 79,192,8926.7500000] 2022/4/25 | 1.14]
220425

16] CD AGRICOLE 600,000 12,356.79 74,140,747 13,018.89 78,113,343(8.1250000(2025/12/23| 1.13
FRN 251223

17] AT&T INC FRN 700,000 10,958. 14 76,707,049 11,069.17| 77,484,2353.3116300] 2024/6/12 | 1.12)
240612

18 ELLS FARGO 700,000 11,073.09 77,511,673 11,056.43 77,395,0623.4855000]2022/10/31| 1.11]
FRN 221031

19 BPCE FRN 600,000 12,346.40 74,078,454 12,348.10 74,088,657/0.6090000] 2022/3/9 | 1.07]
220309

20 BBVA FRN 600,000 12,228.59 73,371,556 12,239.88 73,439,331]0.1820000] 2022/4/12 | 1.06]
220412

21 CS 7.5 231211 600,000 11,613.14 69,678,849 12,059.98 72,359,906(7.5000000(2023/12/11| 1.04

22 BECTON DICK 650,000 10,918.92 70,972,993 10,946.03 71,149,215[3.1423800] 2022/6/6 | 1.02
FRN 220606

23 ING GROEP 600,000 11,309.36 67,856,193 11,474.97 68,849,8326.8750000] 2022/4/16 | 0.99
6.875 220416

24 BONYMellon FRN 600,000 11,024.10 66,144,600 11,078.54 66,471,240]2.9855000]2022/10/30( 0.96]
221030

25 MS FRN 230508 600,000 11,008.42 66,050,528 11,051.21 66,307,267[3.4070000] 2023/5/8 | 0.96]

26 SANTANDER FRN 600,000 11,045.33 66,271,989 11,045.54 66,273,296[3.5442500( 2022/4/11 | 0.95
220411
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27 CAPITAL ONE 600,000 10,942.33 65,653,987 10,977.39 65,864,34313.0855000| 2022/1/30 | 0.95
FRN 220130
28 BAC FRN 230723 600,000 10,895.62 65,373,730 10,977.28 65,863,690/2.8940000| 2023/7/23 | 0.95
29 MITSUB UFJ FIN 600,000 10,914.56 65,487,400 10,937.10 65,622,629/2.7956300| 2023/7/26 | 0.95
F 230726
30 [STANLN FRN 600,000 10,847.71 65,086,287 10,908.90 65,453,430/3.1158800| 2023/1/20 | 0.94
230120
30
9999/99/99
2019 10 31
2.06
95.92
97.98
2019 10 31
27,600,000.00, 2,892,358,560 2,999,844,000 71.57
8,450,000.00 993,174,130, 1,026,337,000 24.49
382,700.00 49,382,931 53,750,215 1.28
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2019 10
1 (2015 4 20 )| 10,386,583,679 10,386,583,679 1.0108 1.0108
2 (2016 4 20 ) 7,974,960,748 7,974,960,748 0.9932 0.9932
3 (2017 4 20 ) 5,674,416,512 5,674,416,512 1.0132 1.0132
4 (2018 4 20 ) 6,309,815,536 6,309,815,536 1.0315 1.0315
5 (2019 4 22 ) 4,623,709,210 4,623,709,210 1.0304 1.0304
2018 10 5,421,726,270 — 1.0238 —
11 5,378,948,208 — 1.0169 —
12 4,992,144,283 — 1.0089 —
2019 1 4,881,888,694 — 1.0174 —
2 4,874,857,589 — 1.0234 —
3 4,780,420,166 — 1.0248 —
4 4,623,411,362 — 1.0308 —
5 4,529,510,589 — 1.0272 —
6 4,535,598,861 — 1.0325 —
7 4,490,055,986 — 1.0343 —
8 4,417,761,752 — 1.0334 —
9 4,232,394,714 — 1.0360] —
10 4,191,638,270 — 1.0392 —

2019 10
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1 (2015 4 20 ) 1,030,640,936 1,030,640,936 1.0300 1.0300]
2 (2016 4 20 ) 715,150,174 715,150,174 0.9594 0.9594
3 (2017 4 20 ) 566,574,742 566,574,742 0.9602 0.9602
4 (2018 4 20 ) 738,827,051 738,827,051 1.0115 1.0115
5 (2019 4 22 ) 638,516,135 638,516,135 1.0423 1.0423
2018 10 712,076,156 — 1.0386 —
11 708,345,035 — 1.0360 —
12 660,844,138 — 1.0104 —
2019 1 628,862,882 — 1.0047, —
2 640,540,488 — 1.0260 —
3 639,728,912 — 1.0264 —
4 636,353,321 — 1.0388 —
5 623,415,928 — 1.0165 —
6 627,353,082 — 1.0147 —
7 597,150,878 — 1.0209 —
8 585,063,868 — 1.0002 —
9 615,106,825 — 1.0142 —
10 634,955,408 — 1.0325 —
1
1 0.0000
2 0.0000]
3 0.0000;
4 0.0000;
5 0.0000;
1
1 0.0000]
2 0.0000]
3 0.0000]
4 0.0000;
5 0.0000;
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6 —
1 1.1
2 1.7
3 2.0
4 1.8
5 0.1
6 0.8
100
1 3.0
2 6.9
3 0.1
4 5.3
5 3.0
6 1.4
100
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
4 2,456,658,591 1,939,718,502
5 675,343,906 2,305,131,355
184,810,462 604,438,393
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1 1,152,885,300 152,254,101
2 142,259,613 397,508,153
3 6,900,053 162,211,935
4 251,641,019 111,276,207
5 69,001,241 186,856,079

40,521,844 34,782,856
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M\ EAT 1 0B B -
B W & RoE | ® @ | @ & WEE |WAEL
1 [SGSA 6.75 210407 FSvA | T o 2021/04/07 | 1.7%
2 |CITIGROUP FRN 220901 FAUAN | 87T | PAUA KL | 2022/09/01 | 1.6%
3 |JPM CHASE FRN 220425 FAUA | BT | PAUA-EN | 2022/04/25| 1.6%
& |UBS GROUFP 5.75 220219 ATA BT 1-0 2022/02/19 | 1.5%
5 |RABOBANK FRN 210629 +5v5 | BT a-0 2021/06/29 | 1.5%
6 |STANLN 7.5 220402 PAUA | T | FAVUA - FI | 2022/04/02 | 1.5%
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