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HANE FEH 25, 290, 238 27,631, 477 28, 155, 562 25,692, 573 27,799, 536 30, 225, 960
Z DAL H 1, 456, 844 1,659, 183 1,857,526 2,026, 136 2,228,661 2,708,753
(C) #EEMRIE(A—B) 31,311, 990, 821 30, 045, 581, 009 30,577,136, 924 31,666, 634, 522 32,678, 306, 316 32,871, 204, 626
JLAR 29,759,626,151 | 29,596,950,314 | 29,003,585, 161 | 29,514,348,873 | 29,531,324,999 | 29,498, 632, 130
DR 25 4 1, 552, 364, 670 448, 630, 695 1,573,551, 763 2, 152, 285, 649 3, 146, 981, 317 3,378,572, 496
(D) ZIEHRAK 29,759, 626,1510 | 29,596,950, 3140 | 29,003,585, 1610 | 29,514, 348,8730 | 29,531,324,9990 | 29, 498, 632, 1300
1AO%:YEEMBE(C/D) 10,522M 10, 152M 10, 543M 10, 729H 11,066 11,1450
(1) %77 > FOE1268 & e AKIL30, 363, 833, 7451, H5126~ 1311 HBIGEE TLAZHITA, 723, 843, 720, £5126~ 1313 s —Bfigf oA

15, 589, 045, 335[ T4,

1 HM 72 0 M PEARIE . S126311. 05229, SE127H1. 0162, 55128351, 05431, 5512081, 07291, 5513081, 106619, 13111, 1145
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OEIEDIKR
#1264 H127TH 12844 512940 13040 #1314
H H 20254F 2 A 18 H ~ [20254F 3 A 18 H ~ [20254F 4 F 18 H ~ [ 20254 5 A 20 H ~ [ 20254 6 H 18 H ~ [20254E 7 1 18 H ~
20254 3 A1TH  [20254E 4 A17TH  [20254E 5 H19H  [20254E6 H17H  [20254E7 H17TH  [20254 8 H18H
M = M =] =] M
(A) BRLFINEE 159, 540, 399 161, 661, 134 156, 599, 009 159, 397, 348 159, 878, 140 159, 774,134
WU 2 4 159, 251, 335 161, 415, 326 156, 309, 568 159, 166, 745 159, 607, 990 159, 466, 743
ZHFLE 289, 064 245, 808 289, 441 230, 603 270, 150 307, 391
(B) AHMFE#HFTEELE A 537,834,280 A1,064, 182, 855 1,145,557, 700 575, 874,141 1,010, 369, 031 267, 420,074
TEE A 28,503, 578 10,561, 207 1,189, 476, 594 579, 350, 439 1,027,185, 733 270, 526, 181
TEE R A 566,337,858 Al, 074, 744, 062 A 43,918,894 A 3,476,298 A 16,816,702 A 3,106,107
C) 1EFtHRENE A 25,572,890 A 27,940,293 A 28,470,235 A 25,979,721 A 28,110,230 A 30,823,001
D) LHEHE(A+B+C) A 403,866, 771 A 930,462,014 1,213,686, 474 709, 291, 768 1,142,136, 941 396,371, 117
(E) miffigHELRS 2,520,852, 605 1,920, 775,015 793,525, 822 1,883,582, 571 2,375,523, 145 3,265, 601, 373
(F) BmEZ=EEE A 400,943,221 A 378,899,080 A 334,140,815 A 218,259,772 A 208,256, 482 A 121,157,518
(Bl 4 25 FH 24 %5) ( 5,685,832,350) | ( 5,691,634,408) | ( 5,645,753,177) | ( 5,838,130,445) | ( 5,911,733,985) | ( 5,991,379, 915)
(FE B 2 %8) (16,086, 775,571) | (A6,070,533,488) | (A5,979,893,992) | (A6, 116,390,217) | (A6,119,990,467) | (A6, 112,537, 433)
@) s (D+E+F) 1,716,042, 613 611,413,921 1,733,071, 481 2,314,614, 567 3,309, 403, 604 3,540,814,972
H) mEnike A 163,677,943 A 162,783,226 A 159,519,718 A 162,328,918 A 162,422,281 A 162,242,476
RE{ZEHEREE (G+H) 1,552, 364, 670 448, 630, 695 1,573,551, 763 2,152, 285, 649 3,146,981, 317 3,378,572, 496
BIMEREERE A A 400,943,221 A 378,899,080 A 334,140,815 A 278,259,772 A 208,256,482 A 121,157,518
(B 4 25 FH 24 %5) (1 5,685,832,391) | ( 5,691,634,414) | ( 5,645,753,18%) | ( 5,838,130,470) | ( 5,911,734,001) | ( 5,991,379, 942)
(Ona=¢iEAYiEE T ) (A\6,086,775,612) | (A6,070,533,494) | (A5,979,894,003) | (A6,116,390,242) | (A6, 119,990,483) | (A, 112,537,460)
Sy Bl HE(R R ST 4 3,271,218, 657 3,187, 678, 083 3,050, 352, 678 3,003, 242, 035 3,355, 237, 799 3,499, 730, 014
AR 2 4 Al, 317,910,766 A2, 360, 148, 308 Al, 142,660, 100 A 572,696,614 - -
() HIEORROT T B) BMEFEHFTE BRI W ROFMEMIIC L2 b DEERET,
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b. ArRSRBRIERG - RENBLAER) 0y 0y 0y 0| 426,361,657 | 248,118,441/
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e. ﬁﬁﬂ"»ﬁ%ﬂyﬁ(aﬂﬂﬂ) 9,120, 728,991 | 9, 042, 095, 723 | 8, 855, 625, 584 | 9, 003, 701, 423F | 9, 429, 394, 087F | 9, 653, 352, 432
£ FR I (1 N %7=0) 3, 064[1] 3, 055[1] 3, 0531 3, 05011 3, 1931 3,272
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#hAE

AF2IT

Intesa Sanpaolo 8.505% 20-Sep-32 1,500,000 2,102,023 0.52
A2 U7 aF BUFEA < 1, 710, 781K FL) 2,102,023 0.52
HERAE (BBERM : 1, 710, 781K Fv) 2,102,023 0.52
SR

TR

BNP Paribas FRN Perp 1,600,000 1,645,690 0.40
BNP Paribas FRN Perp 5,000,000 5,475,190 1.34
BNP Paribas FRN Perp 13,000,000 14,555,673 3.57
BNP Paribas FRN Perp 5,000,000 5,002,065 1.23
BNP Paribas FRN Perp 4,000,000 4,269,228 1.05
BNP Paribas FRN Perp 1,400,000 1,431,146 0.35
BNP Paribas FRN Perp 3,900,000 4,063,929 1.00
BNP Paribas FRN Perp 900,000 891,954 0.22
Credit Agricole FRN Perp 1,000,000 896,229 0.22
Credit Agricole FRN Perp 1,300,000 1,430,489 0.35
Credit Agricole FRN Perp 2,000,000 2,008,087 0.49
Societe Generale FRN Perp 1,500,000 1,559,229 0.38
Societe Generale FRN Perp 6,000,000 5,097,546 1.25
Societe Generale FRN Perp 3,200,000 3,496,136 0.86
77 v 2G5 (BUSIRATN : 50, 862, 556K R/L) 51,822,591 12.71
4

Commerzbank AG FRN Perp 1,400,000 1,589,661 0.39
Commerzbank AG FRN Perp 1,400,000 1,398,250 0.34
Deutsche Bank FRN Perp 3,200,000 3,644,949 0.89
Deutsche Bank FRN Perp 1,600,000 1,689,798 0.41
Deutsche Bank FRN Perp 4,400,000 4,782,287 1.17
Deutsche Bank FRN Perp 6,000,000 5,902,332 1.45
Deutsche Bank FRN Perp 12,000,000 11,557,934 2.83
Deutsche Bank FRN Perp 5,000,000 5,210,542 1.28
Deutsche Bank (New York Branch) FRN 07-Jan-33 2,000,000 1,692,764 0.41
KA V&5 (BUSEAT : 35, 047, 308K KL) 37,468,517 9.17
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waya

Banco BPM SpA FRN Perp 1,600,000 1,890,817 0.46
Intesa Sanpaolo FRN Perp 2,400,000 2,870,079 0.70
Intesa Sanpaolo FRN Perp 6,000,000 6,275,111 1.54
Intesa Sanpaolo FRN Perp 10,250,000 10,826,119 2.65
Intesa Sanpaolo FRN Perp 5,600,000 6,022,035 1.48
Intesa Sanpaolo FRN Perp 4,000,000 4,379,903 1.07
Unicredit SpA FRN Perp 3,000,000 3,133,605 0.77
Unicredit SpA FRN Perp 3,000,000 2,897,799 0.71
Unicredit SpA FRN Perp 3,000,000 3,005,530 0.74
Unicredit SpA FRN Perp 12,000,000 12,162,407 2.98
Unicredit SpA FRN Perp 6,000,000 6,500,331 1.59
Unicredit SpA FRN Perp 5,100,000 5,482,717 1.34
A2V T EF (BAFEAD : 62,946, 737K FL) 65,446,453 16.03
FovF

ABN AMRO FRN Perp 1,500,000 1,654,012 0.41
ABN AMRO FRN Perp 2,000,000 2,041,482 0.50
ABN AMRO FRN Perp 7,000,000 7,440,345 1.82
ING Groep FRN Perp 5,000,000 4,934,050 1.21
ING Groep FRN Perp 5,000,000 5,107,880 1.25
ING Groep FRN Perp 2,100,000 2,105,767 0.52
ING Groep FRN Perp 5,000,000 5,243,750 1.29
Rabobank FRN Perp 3,000,000 3,063,776 0.75
Rabobank FRN Perp 3,000,000 3,051,350 0.75
F 7oA aF (BUESE @ 33, 337, 690K K1) 34,642,412 8.50
ARAL v

Banco Sabadell FRN Perp 5,000,000 5,086,878 1.25
Banco Sabadell FRN Perp 800,000 923,390 0.23
Banco Santander FRN Perp 2,400,000 2,766,319 0.68
Banco Santander FRN Perp 10,000,000 10,262,809 2.52
Banco Santander FRN Perp 5,000,000 5,493,590 1.35
Banco Santander FRN Perp 6,000,000 5,948,184 1.46
Banco Santander FRN Perp 5,400,000 5,914,183 1.45
Banco Santander FRN Perp 5,000,000 5,176,495 1.27
BBVA FRN Perp 4,000,000 4,353,692 1.07
BBVA FRN Perp 5,200,000 5,916,311 1.45
Caixabank FRN Perp 2,200,000 2,494,990 0.61
Caixabank FRN Perp 8,400,000 8,937,373 2.19
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ANEME SR
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ALY (fEX)

Caixabank FRN Perp 8,000,000 7,641,967 1.87
Caixabank FRN Perp 4,000,000 4,157,520 1.02
Caixabank FRN Perp 7,000,000 8,035,300 1.96
ARA AFE (BASRUN : 78, 963, 899K R/L) 83,109,001 20.38
AA R

UBS Group AG FRN Perp 6,000,000 6,251,454 1.53
UBS Group AG FRN Perp 6,000,000 6,876,216 1.69
UBS Group AG FRN Perp 2,000,000 2,162,142 0.53
UBS Group FRN Perp 8,000,000 7,619,312 1.87
UBS Group FRN Perp 6,000,000 5,878,500 1.44
A ZBE (BUSFUIG : 27, 672, 184K N L) 28,787,624 7.06
HEE

Barclays FRN Perp 1,500,000 1,551,861 0.38
Barclays FRN Perp 9,000,000 11,952,922 2.93
Barclays Plc FRN Perp 5,000,000 5,501,855 1.35
Barclays Plc FRN Perp 2,500,000 3,256,228 0.80
Barclays Plc FRN Perp 8,400,000 10,887,009 2.67
HSBC FRN Perp 8,000,000 9,905,194 2.43
HSBC Holdings FRN Perp 2,000,000 2,045,106 0.50
Lloyds Banking FRN Perp 10,000,000 12,852,706 3.15
Lloyds Banking FRN Perp 5,500,000 7,127,193 1.75
Lloyds Banking FRN Perp 3,600,000 4,660,789 1.14
Nationwide Building Society FRN Perp 2,000,000 2,426,516 0.59
Nationwide Building Society FRN Perp 4,000,000 5,022,731 1.23
Natwest FRN Perp 1,000,000 1,136,548 0.28
Natwest Group FRN Perp 6,000,000 7,168,184 1.76
WESF (BUSHUN - 82, 966, 494K K1) 85,494,842 20.96
EEEFIEEF (BURIRAE : 371, 796, 868K Kv) 386,771,440 94.81
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AIEMGE R
CkFV)  HDDEIE (%)

BEEF. AEMME (RARFEAE : 373, 507, 649K FL) 388,873,463 95.33
BRI (4,171,612) (1.02)
PSR AR 384,701,851 94.31
Z DR 23,210,012 5.69
PURERE AR 407,911,863 100.00
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(31,875,442)  HiKL R 15-Jan-25 40,625,474 (39,915,402) 710,072
(100,848,686)  ==—n 15-Jan-25 106,195,545 (104,492,875) 1,702,670
119,288,417 EENL 06-Jan-25 (756,748) 759,583 2,835
(672,711,143)  AAM 15-Jan-25 4,386,595  (4,288,289) 98,306
RRHEITNTLR B REBFIE 2,513,883
396,000  sRL R 15-Jan-25 (499,835) 495,883 (3,952)
271,000 =—n 15-Jan-25 (284,965) 280,793 (4,172)
(477,668)  FAM 06-Jan-25 3,030 (3,042) (12)
32,279,354,204 A 15-Jan-25  (212,446,495) 205,769,136 _(6,677,359)
AR WTNIIR B RERA | _(6,685,495)
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