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BT EHRNERLTVEY - MSCIHORESLCT ATy 7 A0—8E S 28 EEN. 3h. FASTSCLERESATIVEY .
MSCIHIBE 7 ARER TR, W7 EhSELSVHEIREERLER A,
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29
29 4 28
@
Rogge
1,604,991,959 100.04
771,742 0.04
1,604,220,217 100.00
Rogge
57,419,761 99.86
77,046 0.13
57,496,807 100.00
Rogge Rogge
Rogge
36,109,954 2.17
22,453,870 1.35
76,382,778 4.59
206,445,171 12.41
67,373,296 4.05
467,964,184 28.15
128,971,998 7.75
205,416,549 12.35
45,063,546 2.71
72,020,557 4.33
113,661,589 6.83
57,080,641 3.43
55,508,822 3.33
17,877,968 1.07
32,481,458 1.95
1,604,812,381 96.53
57,521,404 3.46
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1,662,333,785 100.00
@
a.
Rogge
) ) ) ) ()
Rogge
1,523,485,486 0.9889 1,506,578,422 1.0535 1,604,991,959| 100.04
Rogge
) (@) ) ) ()
Rogge
54,503,808 0.9900 53,961,463 1.0535 57,419,761 99.86
b.
Rogge
)
100.04
100.04
Rogge
)
99.86
99.86
Rogge
Rogge
Rogge
Rogge
a.
Rogge
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) )
() () Q)
1 |BNP 6.125 Perp .125| 2022/06/17 | 600,000 12,673.53| 76,041,237| 13,078.38| 78,470,322| 4.72
LLOYDS 7.875
2 b .875| 2029/06/27 | 470,000| 15,850.45| 74,497,160| 16,338.56| 76,791,248| 4.61
erp
3 |ABNANV 5.75 Perp .750] 2020/09/22 | 600,000| 12,417.33| 74,504,025| 12,771.42| 76,628,568| 4.60
4 |BACR 7.25 Perp .250| 2023/03/15 | 500,000| 14,416.29| 72,081,476| 14,905.83| 74,529,174| 4.48
5 |HSBC 6.375 Perp .375| 2024/09/17 | 640,000 11,085.26| 70,945,683| 11,457.08| 73,325,330| 4.41
6 |ABBEY 7.375 Perp .375| 2022/06/24 | 480,000| 14,999.14| 71,995,914| 15,177.16| 72,850,383| 4.38
7 |KBCBB 5.625 Perp .625| 2019/03/19 | 580,000 12,233.64| 70,955,143| 12,417.33| 72,020,557| 4.33
SOCGEN 7.875
8 b .875| 2023/12/18 | 600,000 11,176.85| 67,061,128| 11,705.48| 70,232,893| 4.22
erp
9 INDASS 6.125 Perp .125| 2024/09/23 | 600,000 11,250.08| 67,500,501| 11,461.20| 68,767,203| 4.13
10|RABOBK 5.5 Perp .500| 2020/06/29 | 540,000 12,361.74| 66,753,431| 12,727.92| 68,730,778| 4.13
11|ANZ 6.75 Perp .750] 2026/06/15 | 550,000 12,100.56| 66,553,089| 12,249.69| 67,373,296| 4.05
12|INTNED 6 1/2 Perp .500| 2025/04/16 | 530,000 10,930.90| 57,933,790| 11,331.54| 60,057,203| 3.61
13|STANLN 7 1/2 Perp .500| 2022/04/02 | 500,000 11,346.01| 56,730,077| 11,783.38| 58,916,926| 3.54
14|RBS 8 Perp .000| 2025/08/10 | 510,000 10,976.53| 55,980,316| 11,429.48| 58,290,363| 3.50
15|ACAFP 7.5 Perp .500] 2026/06/23 | 380,000| 14,412.84| 54,768,829| 15,195.25| 57,741,956| 3.47
16 |DNBNO 5.75 Perp .750] 2020/03/26 | 500,000| 11,249.19| 56,245,966| 11,416.12| 57,080,641 3.43
17 |ERSTBK 8 7/8 Perp .875| 2021/10/15 | 400,000| 13,450.60| 53,802,420 13,877.20| 55,508,822| 3.33
18|ISPIM 7.7 Perp .700] 2025/09/17 | 500,000 10,562.53| 52,812,669| 10,897.51| 54,487,584| 3.27
19|BACR 7 7/8 Perp .875| 2022/09/15 | 350,000 14,815.39| 51,853,872| 15,217.36| 53,260,760 3.20
20|UBS 5 3/4 Perp .750] 2022/02/19 | 400,000| 13,054.21| 52,216,868| 13,181.10| 52,724,438| 3.17
SANTAN 6.375
21 b .375| 2019/05/19 | 400,000 10,831.85| 43,327,422| 11,265.88| 45,063,546 2.71
erp
22 |SEB 5.625 Perp .625| 2022/05/13 | 400,000 11,131.78| 44,527,129| 11,223.59| 44,894,386| 2.70
23|UBS 6 7/8 Perp .875| 2025/08/07 | 350,000 11,376.06| 39,816,223| 11,682.11| 40,887,389| 2.45
BAC 4 3/4
24 .750] 2045/04/21 | 320,000 10,950.53| 35,041,726| 11,284.36| 36,109,954| 2.17
04/21/45
25|CS 7.125 Perp .125| 2022/07/29 | 300,000| 11,497.36| 34,492,109| 11,786.72| 35,360,171 2.12
26 |[AIB 7.375 Perp .375| 2020/12/03 | 250,000 12,665.08| 31,662,700 12,992.58| 32,481,458| 1.95
27|DB 7.5 Perp .500| 2025/04/30 | 200,000 10,850.77| 21,701,550| 11,226.93| 22,453,870| 1.35
28 |UCGIM 8 Perp .000| 2024/06/03 | 200,000| 10,544.72| 21,089,455| 10,947.59| 21,895,194| 1.31
29 |DANBNK 5.75 Perp .750] 2020/04/06 | 140,000| 12,734.68| 17,828,565| 12,769.97| 17,877,968| 1.07
b.
Rogge
96.53
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96.53
Rogge
Rogge
®
Rogge
) )
) )
1 ( 27 3 17 ) 3,009 3,021 1.0082 1.0122
2 ( 27 9 17 ) 3,551 3,630 0.9983 1.0223
3 ( 28 3 17 ) 3,316 3,407 0.8633 0.8873
4 ( 280 9 20 ) 2,927 3,017 0.7902 0.8142
5 ( 29 3 17 ) 1,578 1,638 0.8835 0.9075
28 4 3,282 0.8513
5 3,338 0.8643
6 2,923 0.7656
7 3,011 0.8066
8 3,023 0.8126
9 2,675 0.7868
10 2,454 0.8058
11 2,263 0.8367
12 2,100 0.8845
29 1 1,690 0.8783
2 1,638 0.8741
3 1,569 0.8800
4 1,604 0.9012
()
Rogge
) )
) )
1 ( 27 3 17 ) 773 776 1.0227 1.0262
2 ( 27 9 17 ) 756 771 0.9973 1.0183
3 ( 28 3 17 ) 663 679 0.9445 0.9655
4 ( 28 9 20 ) 609 623 0.9742 0.9952
5 ( 29 3 17 ) 56 61 1.0041 1.0251
28 4 650 0.9511
654 0.9575
628 0.9328
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7 649 0.9720
636 0.9886
9 516 0.9777
10 415 0.9812
11 297 0.9529
12 203 0.9833
29 1 70 0.9956
2 56 1.0053
3 56 1.0107
4 57 1.0318
Rogge
1
1 26 11 28 271 3 17 0.0040
2 27 3 18 27 9 17 0.0240
3 27 9 18 28 3 17 0.0240
4 28 3 18 28 9 20 0.0240
5 28 9 21 29 3 17 0.0240
Rogge
1
1 26 11 28 21 3 17 0.0035
2 27 3 18 27 9 17 0.0210
3 27 9 18 28 3 17 0.0210
4 28 3 18 28 9 20 0.0210
5 28 9 21 29 3 17 0.0210
Rogge
1 26 11 28 27 3 17 1.2
2 27 3 18 27 9 17 1.4
3 27 9 18 28 3 17 11.1
4 28 3 18 28 9 20 5.7
5 28 9 21 29 3 17 14.8
100
Rogge
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2 27 3 18 27 9 17 0.4

3 27 9 18 28 3 17 3.2

4 28 3 18 28 9 20 5.4

5 28 9 21 29 3 17 5.2

)
100
©)
Rogge
26 11 28 27 17 2,988,090,410 3,404,273| 2,984,686,137
27 3 18 27 17 932,257,385 359,026,981| 3,557,916,541
27 9 18 28 17 498,651,000 215,301,709 3,841,265,832
28 3 18 28 20 83,870,065 221,193,728 3,703,942,169
28 9 21 29 17 50,499,355| 1,968,172,298| 1,786,269,226
Rogge
26 11 28 27 17 756,711,959 — 756,711,959
27 3 18 27 17 1,426,536 — 758,138,495
27 9 18 28 17 — 55,111,819 703,026,676
28 3 18 28 20 — 77,688,153 625,338,523
28 9 21 29 17 4,935,880 574,458,431 55,815,972
29 28
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1
Rogge
@
28 9 20 ] 29 3 17 1

2,927,008,044 1,578,214,994
19,414,137 9,218,134
2,946,422,181 1,587,433,128
2,946,422,181 1,587,433,128
14,815,768 7,145,076
68,990 31,102
4,499,399 2,028,445
29,980 13,511
19,414,137 9,218,134
19,414,137 9,218,134

1 3,703,942,169

2 776,934,125

1 1,786,269,226

2 208,054,232

93,117,599 46,254,068
2,927,008,044 1,578,214,994
2,927,008,044 1,578,214,994
2,946,422,181 1,587,433,128
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O

28 3 18 28 9 21

28 9 20 29 3 17
162,925,355 342,650,987
162,925,355 342,650,987
395,588 265,733
1 25,799,239 117,330,433
171,902 115,449
26,366,729 17,711,615
189,292,084 324,939,372
189,292,084 324,939,372
189,292,084 324,939,372
1,132,407 11,898,292
524,944,111 776,934,125
42,499,998 325,014,580
42,499,998 325,014,580
15,482,868 8,822,647
15,482,868 8,822,647
2 90,847,467 2 60,353,120

776,934,125

208,054,232
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€))
28 9 21
29 3 17
1.
2.
28 9 17
28 9 20
178
[ 28 9 20 1l 29 3 17 ]
1. 1 3,841,265, 832 3,703,942,169
83,870,065 50,499,355
221,193,728 1,968,172,298
2. 1 3,703,942,169 1,786,269,226
3. 2
776,934,125 208,054,232
28 3 18 28 9 21
28 9 20 29 3 17
1. 1 1. 1
10,000 45
2. 2 2. 2
28 3 18 28 4 18 28 9 21 28 10 17
14,012,445 10,523,495
0 0
49,821,488 45,446,689
102,112,981 84,188,711
165,946,914 431.67 140,158,895
15,376,846 ( 40| 417.08 13,441,607 (
) 40 )
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28 4 19 28 5 17 28 10 18 28 11 17
16,037,374 13,577,868
0 0
50,253,606 41,138,321
100,581,303 72,839,177
166,872,283 433.37 127,555,366
15,401,879 ( 40| 422.09 12,087,735 (
) 40 )
28 5 18 28 6 17 28 11 18 28 12 19
13,409,535 13,697,055
0 0
50,247,259 36,782,495
100,163,649 65,851,295
163,820,443 428.51 116,330,845
15,291,362 ( 40| 433.16 10,742,107 (
) 40 )
28 6 18 28 7 19 28 12 20 29 1 17
16,436,430 8,853,065
0 0
49,934,379 32,465,482
96,639,033 60,224,927
163,009,842 432.15 101,543,474
15,087,491 ( 40| 430.78 9,428,355 (
) 40 )
28 7 20 28 8 17 29 1 18 29 2 17
11,496,396 8,781,833
0 0
49,593,813 25,985,894
96,257,365 47,384,164
157,347,574 423.13 82,151,891
14,874,121 ( 40|437.64 7,508,240 (
) 40 )
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28 8 18 28 9 20 29 2 18 29 3 17
15,741,684 7,190,925
0 0
49,749,449 24,831,702
92,191,683 46,208,219
157,682,816 425.70 78,230,846
14,815,768 ( 40(437.94 7,145,076 (
) 40 )
28 3 18 28 9 21
28 9 20 29 3 17
1.
26 198 2 4
2.
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[ 28 9 20 ] [ 29 3 17 1
@ @
@ ©))
€©)) ®3)
28 3 18 28 9 20
37,699,571
37,699,571
28 9 21 29 3 17
22,765,674
22,765,674
[ 28 9 20 ] [ 29 3 17 ]

0.7902 1 0.8835
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7.902 1 8,835
4)

1

(€))

)

Rogge 1,538,221,242|  1,578,214,994
1,538,221,242|  1,578,214,994
1,538,221,242|  1,578,214,994

2
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Rogge
@
28 20 ] 29 17 1
607,898,620 56,316,751
1,362,201 42,460
3,163,741 269,127
612,424,562 56,628,338
612,424,562 56,628,338
59,655 316,027
2,188,684 195,355
14,631 1,106
954,082 72,202
6,344 464
3,223,396 585,154
3,223,396 585,154

1 625,338,523

1 55,815,972

16,137,357 2 227,212
23,914,237 2,504,662
609,201,166 56,043,184
609,201,166 56,043,184
612,424,562 56,628,338
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O

28 3 18 28 9 21

28 9 20 29 3 17
33,565,273 50,873,487
72,987,241 39,843,896
39,421,968 11,029,591
82,097 33,269
1 5,353,918 1 2,169,206
35,601 14,365
5,471,616 2,216,840
33,950,352 8,812,751
33,950,352 8,812,751
33,950,352 8,812,751
317,089 1,915,563
39,042,830 16,137,357
3,293,930 14,965,810
3,293,930 14,965,810
92,795
92,795
2 14,021,720 2 5,405,634
16,137,357 227,212
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