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A

AF2IT

Intesa Sanpaolo 8.505% 20-Sep-32 1,500,000 2,354,330 0.59
A2 VT aF (BAFEAM @ 1, 714, 685K /L) 2,354,330 0.59
A (RBEAE : 1, 714, 685K FV) 2,354,330 0.59
SR

7R

BNP Paribas FRN Perp 12,600,000 16,240,927 4.06
BNP Paribas FRN Perp 7,000,000 7,393,106 1.85
BNP Paribas FRN Perp 5,000,000 6,287,442 1.57
BNP Paribas FRN Perp 3,700,000 3,926,444 0.98
BNP Paribas FRN Perp 1,600,000 1,726,517 0.43
BNP Paribas FRN Perp 900,000 936,675 0.23
Credit Agricole FRN Perp 2,700,000 3,252,805 0.81
Credit Agricole FRN Perp 3,100,000 3,228,191 0.81
Credit Agricole FRN Perp 2,000,000 2,340,887 0.58
Credit Agricole FRN Perp 1,300,000 1,633,793 0.41
Credit Agricole FRN Perp 1,000,000 968,895 0.24
Societe Generale FRN Perp 6,000,000 5,735,022 1.43
Societe Generale FRN Perp 3,200,000 4,066,446 1.02
Societe Generale FRN Perp 1,900,000 2,268,102 0.57
Societe Generale FRN Perp 1,500,000 1,602,220 0.40
77 v 245 (BUASEAN : 55, 275, 768K KL) 61,607,472 15.39
rFAL4>

Commerzbank AG FRN Perp 1,400,000 1,854,447 0.46
Commerzbank AG FRN Perp 1,400,000 1,470,140 0.37
Deutsche Bank FRN Perp 10,800,000 12,562,100 3.14
Deutsche Bank FRN Perp 4,800,000 6,126,249 1.53
Deutsche Bank FRN Perp 5,000,000 6,118,549 1.53
Deutsche Bank FRN Perp 2,600,000 3,225,220 0.81
Deutsche Bank FRN Perp 2,000,000 2,576,868 0.64
Deutsche Bank FRN Perp 1,600,000 2,022,690 0.50
Deutsche Bank FRN Perp 1,600,000 1,919,057 0.48
R > &t (RAFIEAN : 31, 008, 2693 F1) 37,875,320 9.46
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Banco BPM SpA FRN Perp 1,600,000 2,134,179 0.53
Intesa Sanpaolo FRN Perp 10,250,000 12,617,964 3.15
Intesa Sanpaolo FRN Perp 6,000,000 7,214,079 1.80
Intesa Sanpaolo FRN Perp 4,000,000 4,915,406 1.23
Intesa Sanpaolo FRN Perp 2,400,000 3,254,175 0.81
Intesa Sanpaolo FRN Perp 2,400,000 2,933,155 0.73
Unicredit SpA FRN Perp 12,000,000 14,136,847 3.53
Unicredit SpA FRN Perp 10,000,000 12,510,629 3.13
Unicredit SpA FRN Perp 3,000,000 3,219,114 0.80
Unicredit SpA FRN Perp 3,000,000 3,061,005 0.77
A 2 V7 & SN - 55,506, 219K K1) 65,996,553 16.48
FooF

ABN AMRO FRN Perp 7,000,000 8,761,222 2.19
ABN AMRO FRN Perp 2,000,000 2,369,025 0.59
ABN AMRO FRN Perp 1,500,000 1,926,247 0.48
ING Groep FRN Perp 5,100,000 5,423,830 1.36
ING Groep FRN Perp 5,000,000 5,418,475 1.35
ING Groep FRN Perp 5,000,000 5,211,505 1.30
Rabobank FRN Perp 3,000,000 3,563,392 0.89
F 7 2GR (BAFEA @ 29, 257, 794K RL) 32,673,696 8.16
ALV

Banco Sabadell FRN Perp 5,000,000 5,936,791 1.48
Banco Sabadell FRN Perp 2,000,000 2,450,732 0.61
Banco Santander FRN Perp 6,000,000 7,034,740 1.76
Banco Santander FRN Perp 5,400,000 6,842,562 1.71
Banco Santander FRN Perp 5,000,000 5,519,560 1.38
Banco Santander FRN Perp 4,000,000 4,433,864 1.11
Banco Santander FRN Perp 3,000,000 3,525,122 0.88
Banco Santander FRN Perp 2,400,000 2,910,321 0.73
Banco Santander FRN Perp 2,400,000 2,889,439 0.72
BBVA FRN Perp 4,000,000 4,464,052 1.11
BBVA FRN Perp 3,000,000 3,867,289 0.97
Caixabank FRN Perp 7,000,000 9,140,160 2.28
Caixabank FRN Perp 5,000,000 6,172,997 1.54
Caixabank FRN Perp 4,600,000 5,234,927 1.31
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Caixabank FRN Perp 3,000,000 3,646,466 0.91
Caixabank FRN Perp 2,200,000 2,857,569 0.71
ANA GEE (BUASJEAM : 65, 065, 7134 KoL) 76,926,591 19.21
AAf R

UBS Group AG FRN Perp 6,000,000 6,468,210 1.62
UBS Group AG FRN Perp 4,000,000 4,099,060 1.02
UBS Group AG FRN Perp 600,000 703,685 0.18
UBS Group FRN Perp 8,000,000 7,927,424 1.98
AA AGE (B : 18, 038, 205K Kv) 19,198,379 4.80
BE

Barclays FRN Perp 9,000,000 13,058,698 3.26
Barclays Plc FRN Perp 8,400,000 12,141,309 3.03
Barclays Plc FRN Perp 5,000,000 5,664,540 1.41
Barclays Plc FRN Perp 1,600,000 1,706,957 0.43
Barclays Plc FRN Perp 900,000 1,297,130 0.32
Barclays Plc FRN Perp 900,000 1,056,129 0.26
Barclays Plc FRN Perp 500,000 706,215 0.18
HSBC FRN Perp 3,000,000 4,043,122 1.01
HSBC Holdings FRN Perp 2,000,000 2,359,759 0.59
Lloyds Banking FRN Perp 10,000,000 14,208,307 3.55
Lloyds Banking FRN Perp 5,500,000 7,749,136 1.94
Lloyds Banking FRN Perp 3,600,000 5,117,707 1.28
Nationwide Building Society FRN Perp 4,000,000 5,599,935 1.40
Natwest FRN Perp 1,000,000 1,302,823 0.33
Natwest Group FRN Perp 6,000,000 8,018,777 2.00
Natwest Group FRN Perp 800,000 1,119,970 0.28
Standard Chartered Plc FRN Perp 1,000,000 1,029,170 0.26
YEE A (BUSET : 76, 722, 197K FV) 86,179,684 21.53
EEWSFEREE (BUSIRAE : 330, 874, 1655k K1) 380,457,695 95.03
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AIEMGE R
CkFV)  HDDEIE (%)

BEEF. AEMME (RARFEAE : 332, 588, 850K F1) 382,812,025 95.62
HRRELN (1,942,995) (0.49)
PSR AR 380,869,030 95.13
Z DM PE 19,504,273 4.87
PURERE AR 400,373,303 100.00
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2025412 A1 A AICIHNT, YU =X« F TR MIRERHL ORI TROBEBLEROERA L
TV,
L4 b U
4 . CRIE) /  AMERIUE, REFFS
GEv) B Wi A IR (R AR) (#2%)
Gk CkFL)  CKFA)
2,886,000 Z—n 14-Jan-26 (3,391,785) 3,391,796 11
(169,387,949) RN 05-Jan-26 1,086,377  (1,081,155) 5,222
(681,038,436) 1A 14-Jan-26 4,376,618  (4,350,464) 26,154
RS BIANC AR D REFRIE : 31,387
248,000  YEL R 14-Jan-26 (334,097) 333,565 (532)
(21,744,650) g 14-Jan-26 29,157,271 (29,246,964)  (89,693)
(70,837,311) =2—n 14-Jan-26 83,244,253  (83,252,149) (7,896)
352,385,978 HARH] 06-Jan-26 (2,260,319) 2,249,385 (10,934)
23,619,938,533 A A 14-Jan-26  (152,749,159) 150,883,832 (1,865,327)
AERERNICR D RERA _(1,974,382)

RO ARSI T T N TR & RS R T ADTZD O~y VICHIEL TS, FRLoRDR
FEPOMGTEEITT X TR RNV TH D, Lo BB Y 48 L TRA LWV iz 8%k
WK ONRENRLDOTH D,

VU =X T ARE, ZOERYHEIeT VST 4 TRy DIEENZ O W COERBIRICEI L,
FASBEF HUERE B ENDMRH D TA XV AR L TW5S, ZOHAZ L ATF VAT 4
TEIONy VIEHCOWTOEERREZLEL L, ZRUC K > THBHRE OB Z D T
by ZOHALZL L AOHMIE, I, EOX T INT 4 TREMBMMEDNTHDE0, TV RT ¢
THECHEE L=~y VR ED L IR FHFEENTWD ), T LTT U AT ¢ TR L7
~y UPRHBRRSRHERE, Frv v a7 a—lBR T L TIRED L O REEL G X TV EMIT
DONT, MBHEOL—F—Z LB EZ RO L TZODHLERTIETH D, ZOHAL L A%
BHT 2 LT, WEAREE, HEHEED D WM ELBGE BT 0L o
2o YU =X hTARNMIWVWDRETINTATELLZOHA RORTEZAD~y VREME L
THE L TV,

U =X« b T A NOBBLWERNIH T HFETERY AT « 2T AR—T v —RNAR) 2
THHTTAD~NY PNTERANTH S,
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B, AEME (B4R : 332, 588, 8502k K1) 382, 812, 025
Bl 16, 296, 901
2R AR B R FEBLF R 31, 387
ARUFILE. 4, 678, 152
ZARFER IR TEIT AR B AR 1, 086, 168
BEAT 404, 904, 633
Ak
Z RPN AR B R FEBLE 1,974, 382
AL E A 31, 840
B R Z ARSI AR D A4 2, 259, 609
Z DAt DAL R 265, 499
AEAF 4,531, 330
Wi RE 400, 373, 303
SRS 1 1S 72 0 M FEMAE—2 T A A~y Ul LS ASAER:

(WL PERRAEA0, 106, 768, 9401 & FITH 2 4 AE %30, 900, 035, 551 T FS<) JPY 1. 2980
ZAGAEAR 1 172 0 MG PEMAE—2 7 A B BARH~ v U275

(WL PERRAE22, 649, T44, 44T & FATHE SZIRAEFR32, 674, 772, 826 T FS<) JPY 0. 6932
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26, 306, 208
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533
45,572
378, 789
2,395, 378
182, 572
90, 640
18,619

4, 652

3,116, 755

23,189, 453

8, 099, 476
(19, 202, 845)

(11, 103, 369)

35, 009, 213
2,228,617

37,237, 830

26, 134, 461

49, 323, 914
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(31, 610, 584)

73, 650, 718
23, 598, 738

97, 249, 456

(50, 894, 002)
(71, 607, 344)

(122, 501, 346)

(25, 251, 890)

(7, 538, 560)
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121 (2021410 H12H) 10, 023 A0.0 — 1,125
1381 (2022410 A 12 H) 10, 022 A0.0 - 560
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1641 (20254£10 A 14 H) 10, 057 0.3 60. 3 431
(F) 77 v ROBELMKICEE T 202X F~—7 BLUOBERBUI TSV ERA,
OZHAhDEAE(MEE & TRFDHTR
H # fili #H s %
b ] 8 G % T oA ow &
o) M % %
20244E10H 15 H 10, 023 — 61.8
10H K 10, 024 0.0 123.6
LLAR 10, 025 0.0 123.6
123K 10, 026 0.0 62.0
20254F 1 J 2K 10, 027 0.0 124.0
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5 HK 10, 040 0.2 61.9
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