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Intesa Sanpaolo 8.505% 20-Sep-32 1,500,000 2,102,023 0.52
A2V 7 A (BAESEEN : 1, 710, 781Kk Rv) 2,102,023 0.52
A (BUSEAE : 1, 710, 781K RV) 2,102,023 0.52
EHEFE

VAV

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 o AE5 (BASEATN : 50, 862, 556K K /L) 51,822,591 12.71
FA4>

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
N> &5t (AR : 35, 047, 308K /L) 37,468,517 9.17
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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
A& VT A (BASEAN : 62, 946, 737K KL) 65,446,453 16.03
Ea e 4

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 7 HEFE (RS : 33, 337, 6904 K1) 34,642,412 8.50
ARAL Vv

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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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
AA A (HUASEUT - 78, 963, 899k K1) 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
24 AEE (RIS : 27, 672, 184K K L) 28,787,624 7.06
PeE

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 9,905,194 243
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
BEE AR (BB : 82,966, 494K K1) 85,494,842 20.96
TEIEFUESS (BUERE : 371, 796, 868K K/L) 386,771,440 94.81
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