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H H 20234 9 A 20 H ~ [ 20234510 A 18 H ~ [ 20234511 H 18 H ~ [ 20234512 19 H ~ [ 20244 1 A 18 H ~ 20244 2 20 H ~
202310 17TH  [2023fF11A17TH  [20234F12 18 H  [20244F 1 A17TH  [20244E 2 A19H  [20244F 3 A18H
M = M = =] M
(A) BRLFINEE 35,913, 468 36, 687, 926 36, 659, 143 37,105, 562 36,723, 047 37,118,024
2 Hfic Y 4 35,919, 547 36,689, 417 36, 660, 176 37,107, 643 36,723, 588 37,118, 615
ZHAE 338 - 10 - 15 -
XALFILE. A 6,417 A 1,491 A 1,043 A 2,081 A 556 A 591
(B) HifiiE#5TEERLE A 3,250,786 147,465,012 A 163,674,726 210, 369, 247 135, 839, 603 A 6,635 401
FEE A 25,584 148, 247,254 134, 401 210,532, 227 136, 775, 254 149
JeE R A 3,216,370 A 782,242 A 163,809,127 A 162, 980 A 935, 651 A 6,635,550
C) 1EFtHRENE A 4,979,190 A 5,623 951 A 5,613 212 A 5,462,065 A 6,229, 684 A 5,341 857
D) LHEHE(A+B+C) 21,683, 492 178,528, 987 A 132,628,795 242,012, 744 166, 332, 966 25, 140, 766
(E) miffigEHELRS 29, 352, 653 26, 656, 996 169, 413,794 6,728,726 210, 058, 275 344,920, 963
F) EBmEEzEss 1,385,033, 030 1,374,085, 317 1,359,276, 099 1,354,704, 692 1,347,782, 066 1,334,026, 610
(Bl 4 25 FH 24 %5) (2,596,361,702) | ( 2,596,784, 714) | ( 2,585,982,342) | ( 2,600,730,635) | ( 2,599,048,793) | ( 2,593,310, 897)
(FE B 2 %8) (A1,211,328,672) | (A1,222,729,397) | (A1,226,706,243) | (A1,246,025,943) | (AL,251,266,727) | (AL, 259,284, 287)
@) s (D+E+F) 1,442,069, 175 1,579, 241,300 1,396, 061, 098 1,603, 446, 162 1,724,173, 307 1,704,088, 339
H) mEnike A 54,391,797 A 54,895,788 A 55,060,729 A 55,850,571 A 56,150, 149 A 56,514,480
RE{ZEHEREE (G+H) 1,387,677,378 1,524, 345,512 1,341,000, 369 1,547,595, 591 1,668,023, 158 1,647,573, 859
BIMEREERE A 1,360, 309, 485 1,354,093, 212 1,334, 248, 495 1,334, 395, 393 1,322,259, 271 1,308,338, 210
(B 4 25 FH 24 %5) (2,571,638,157) | ( 2,576,822,609) | ( 2,560,954,738) | ( 2,580,421,336) | ( 2,573,525,998) | ( 2,567,622, 497)
(Ona=¢iEAYiEE T ) (A1,211,328,672) | (A1,222,729,397) | (A1,226,706,243) | (A1,246,025,943) | (AL,251,266,727) | (AL, 259,284, 287)
Sy Bl HE(R R ST 4 36,091, 936 170, 252, 300 170, 426, 602 213,200, 198 345, 763, 887 345, 871, 051
AR R A A 8,724,043 - A 163,674,728 - - A 6,635,402
(1) B)FMEEHFTEBEIL. FMRKOMILZIZLDbDOEEHET,
() O SFEMENE L. HABISERLYBEEZEZD TRRILTVET,
() (F)EBMERZEBERIL. EEOBMREDEE, BIMREL LI MiFE) bR E 2 LWz 28855 TT,
() Sl oFHHIERIIL T O@EY T3,
1428 1434 1443 1458 1461 H14TH
H H 20234 9 A 20 H ~ [ 20234510 A 18 H ~ [ 20234511 A 18 H ~ [ 20234E12 H 19 H ~ [ 20244 1 A 18 H ~ [ 20244 2 A20H ~
2023410 H17H  |20234E11H17H  |20234E12H18H  |20244E 1 H17TH  |20244E 2 H19H | 20244 3 H18H
a. B 455N (e HIERRTR) 30, 934, 2811 35, 567, 637 31, 045, 933 36, 286, 799 35, 397, 370/ 31, 776, 168
b. AR SRR (B bR ) 0FJ| 134,463,919/ (| 42,612, 3821 | 130, 935, 596 0
c. [FIERFICHET 24 | 2,596, 361, 70219 |2, 596, 784, 7141 | 2, 585, 982, 34217 | 2, 600, 730, 63519 | 2, 599, 048, 793 | 2, 593, 310, 897
d. ERERICHET 2 0l ERFL S 34, 825, 907H 35,154, 427H) | 169,413, 794H | 169, 842, 289F | 210, 058, 2751 | 344, 920, 9633
e. EEEINAE (a+b+ce+d) |2,662, 121,890 | 2,801,970, 697 | 2, 786, 442, 069 | 2, 849, 472, 105F | 2, 975, 440, 03414 | 2, 970, 008, 028
£ OEFGUAE (1 R %72Y) 5, 3831 5, 6141 5, 5661 5, 6121 5, 8281 5, 7801
g. Hrlid& 54,391, 797H 54, 895, 788 55, 060, 7299 55, 850, 5714 56, 150, 1499 56, 514, 480
h, Zfi4 (1 i %7-9) 110/ 110H 110H 110H 110H 110H
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1424 1434 1444 #1454 #1464 H14TH
17 Y720 55Edd (BliAA) 110M 110 110F 110M 110F 110H

(V) B d& B th O FEHEMIEEAME B e A & I—J’éﬁit [l 1 PR 77 o O R e P S X 3R Lnﬁﬂé& e FET,

(V) ARl FEEMERDME R T AR Z L8 | 43fdth OFEEMAESME R e AR Z Tl 585513, 2Ba I E B e % Elal 2 35 23l 5y Bl 4.
TE D E MR ICAL RS Fehlnlidd) &b £,

() SrBeai o SEHEM R AME B TA & [RIFEE 72 12 |l 6*“/\ . OEAIT R AR RS (BahdAe) & £,

(1) FTEARLES (FRlaiie) MNHAE LSS md/*%éili#&:ﬂﬂfz0>Q£§%0>1EEU7571<75 BYFTTAL RS (R 0iAe) ZER L2
B, OBOME < DZ8E OEBIEA L e D 35

O (B&EH FRIREETOHAEEDEM (20244 3 A 18R EE)

<HEERBEITR—TH—T7U K>
TR, R L~ R —~P—7 7 > R (7,439F0) DNFTT,

. EN A

(A) EPN GRERD) btd FREENIBR

F1ATHAR

X 4 | . . | 9LBBRUT LN
BHom o4& | M %’E#EJ\LEJP%EJ\LK%G SHDE | 24F0LE | 2 A
T T % % % % %
i 6, 000 6, 001 79.7 - - — 79.7
I RRESS (6, 000) (6, 001) (79.7) (=) (=) =) (719.7)
D 3, 000 3, 000 39.9 - - — 39.9
(B < 4 ffif) (3, 000) (3, 000) (139.9) (—) (—) (5] (39.9
N ot 9, 000 9, 002 119. 6 — — — 119. 6
" i (9, 000) (9, 002) (119. 6) (—) (—) (=) (19.6)

) ()P EGETNEE T,
(%) AL, 2077 ¥ RRERANTO D BEEEFEOME ERERICS T 2FHEEOE & T,
() FHEIC OV TITER M IRE [ EE, MRERSESEL Y 7T =2 2 AFLTVET,

(B) EP G- ~tbfd $ERIBER

4 i FLATHIR
‘ F w4 | M | EEFAA
A &S % TH TH
TR BRAZENE (5 4F) 0.01 3, 000 2,999 | 2024/3/19
SERR26FEEES 1 @JF;%L%/A%/A% 0.679 3, 000 3,002 | 2024/4 /25
/N at 6, 000 6,001
HIHRES BR< ﬁﬁMﬁ)
SE213RIBUFARAE A AR EE R AR - EERFEHE A 0. 645 3, 000 3,000 2024/3/29
/)N it 3, 000 3, 000
& it 9, 000 9, 002

() B HRPROMERES s L OO E 2 A9 247 Y 3 VIERFEOMAANITH D 8 A,
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7t 4%h : FirstCaribbean International Bank and Trust Company (Cayman) Limited
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(1) ##RHtEE

20224E3 H 1 H
~20234% 2 H28H

(M)
LHARICH T BB ELE 33, 264, 238, 262
g
SRATFRAITAR 2 2 BUFLE 11, 751, 024
ERIARDZHIFIE (Fi%E) 1, 181, 386, 890
Z DOMIEE 85, 660
InfE&Et 1,193, 223, 574
ZH
B HEAH A TR, A EEREN S L OV R RS RN ( 51,039,810)
RAT o2 B ( 8, 368, 283)
ionsa il (99,247,968)
YRR AR D SRR ( 500, 701)
e R A (209,970, 615)
Ol A ( 7,253, 177)
EALES 1] (12,072, 560)
BRI 1 BA R ( 2,682, 063)
I B R ( 7,878, 545)
R CHE ( 3,158, 131)
EREH (402,171, 853)
REMAE (BK) 791, 051, 721
BEITfR D FHMRIZE S (HER) 607, 657, 999
ZRRTRIE L OBRREIE IS 12 4% A FEBURIRIE . (FBR) 627, 701, 808
LEAEIMMAE S (BK) 1, 235, 359, 807
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—p (286,552, 384)
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—Z DM OEFER L OVA T 0 2R A 11, 467, 706
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(2) MAAFIMEEZD B

20234 2 H 28 H BifE

2 ESA Ak 1 R

T4 i, mgim | gomenn | fF | me [P ORISR0 | RLIUEE
TAUT GOLDMAN SACHS CAPITAL I e R 2034/ 2 /15 6.345 | USD 731, 553, 226 2.5
PRUDENTIAL FINANCIAL INC HARRAS 25 4 0% 2023/ 6 /15 5.625 | USD 563, 879, 019 1.9

BANK OF AMERICA CORP IIRRAS 2 A 2038/5 /14 7.75 | USD 473, 275, 036 1.6

CAPITAL ONE FINANCIAL CO Z Dfih 2029/ 6 /12 1.65 | EIR 396, 002, 310 1.3

JPMORGAN CHASE & CO HABR A 4 08 2030/5 /13 2.956 | USD 389, 109, 560 1.3

FIFTH THIRD BANCORP Z Dfih 2032/ 4 /25 4.337 | USD 326, 469, 362 1.1

METLIFE INC IR 2 A 2031/12/15 6.4 | _USD 273, 014, 689 0.9

JACKSON FINANCIAL INC Z D, 2031/8/23 3.125 | USD 272, 087, 453 0.9

BANK OF AMERICA CORP Z Dfih 2032/2/4 2.972 | USD 250, 660, 647 0.8

PRINCIPAL FINANCTIAL GRP IR 2 A 2023/4/3 7.90757 | USD 249, 099, 776 0.8

HUNTINGTON BANCSHARES Z D, 2032/ 5 /17 5.023 | USD 228, 566, 018 0.8

SYNOVUS BANK GA IR A 2 A 2025/10/29 4 | USD 218, 233, 457 0.7

CITIGROUP_INC Z Dfih 2039/ 7 /15 8.125 | USD 176, 958, 740 0.6

LIBERTY MUTUAL GROUP INC BR8] 2026/ 9 /15 4.125 | USD 160, 814, 067 0.5

CHUBB_INA HOLDINGS INC Z Dfih 2037/9/15 2.5 | EUR 152, 548, 184 0.5

GLOBAL ATLANTIC FIN CO Z Dfih 2031/3/15 3.125 | USD 134, 142, 786 0.5

HARTFORD FINL SVCS GRP IR 5 % 16 2023/4/3 6.98857 | USD 128, 504, 550 0.4

DIGITAL DUTCH FINCO BV Z Dfih 2031/10/15 1| EUR 103, 970, 155 0.3

NASDAQ TNC Z Dfih 2049/10/28 3.25 | USD 82, 575, 696 0.3

COREBRIDGE FINANCIAL INC Z D, 2027/3/5 3.65 | USD 82, 568, 161 0.3

EE (BFE - HE) 5, 394, 032, 892 18.1
FEDED HSBC HOLDINGS PLC IR AT 2 A 2038/ 6/ 1 6.8 | USD 433, 269, 455 1.5
NATWEST GROUP_PLC WIRA L % 2027/ 6 /14 1.043 [ EUR 416, 811, 531 1.4

PHOENIX GRP HLD PLC IIRR A 2 A 2029/ 1 /24 4.375 | EUR 385, 053, 461 1.3

STANDARD CHARTERED PLC IR AT 2 A 2027/2/19 4.3 | USD 315, 610, 427 1.1

HSBC BANK USA NA WIRA L % 2039/1/15 7 [ UsD 306, 105, 590 1.0

LLOYDS BANKING GROUP PLC IR 2 A 2026/ 9 /15 1.985 | GBP 302, 599, 851 1.0

AVIVA PLC IR 2 A 2035/3/3 4 | _GBP 257, 645, 437 0.9

HSBC BANK PLC KIS 2023/ 3 /31 4.44 | USD 244, 761, 328 0.8

HSBC HOLDINGS PLC Z Dfih 2026/ 6 /15 3.019 | EIR 206, 174, 111 0.7

LLOYDS BANKING GROUP PLC RIS A 2024/12/27 5.125 | GBP 200, 897, 433 0.7

M&G PLC R 4 15 2031/10/20 5.625 | GBP 185, 854, 166 0.6

VIRGIN MONEY UK PLC IIRRAT 2 At 2026/ 5 /19 2.625 | GBP 153, 776, 243 0.5

RL FINANCE NO 4 PLC IR 2 A 2039/4/7 4.875 | GBP 150, 102, 016 0.5

BARCLAYS PLC KD %R 2028/ 9 /15 9.25 | GBP 148, 591, 479 0.5

STANDARD CHARTERED PLC SRR A 2 At 2043/1/9 5.3 | USD 139, 539, 177 0.5

HSBC HOLDINGS PLC IR AT 2 A 2040/ 3 /29 6 | GBP 120, 888, 024 0.4

NATWEST GROUP_PLC HRR AT 4 18 2026/ 8 /26 2.105 | GBP 69, 863, 010 0.2

RL_FINANCE BONDS NO3 IR A2 A 2028/11/13 6.125 | GBP 64, 354, 895 0.2

NEE (BFE - E) 4,101, 897, 634 13.8
AEZUT [ ASSTCURAZIONI GENERALT HARRAS 25 0% 2028/6/8 5 | EUR 364, 239, 972 1.2
EE (BFE - HE) 364, 239, 972 1.2
F—AZ 5 U7 [AUST & NZ BANKING GROUP SRR 2 A 2026/5/5 0.669 | EUR 557, 125, 571 1.9
MACQUARIE GROUP LTD Z Dfh 2027/ 6 /21 4.098 | USD 358, 923, 272 1.2

COMMONWEALTH BANK AUST IIRR A 2 At 2032/3/14 3.784 | USD 270, 040, 469 0.9

WESTPAC BANKING CORP IR 2 A 2026/ 5 /13 0.766 | EUR 229, 332, 744 0.8

NATIONAL AUSTRALIA BANK HARRAS 2 0% 2026/ 9 /15 1.699 | GBP 165, 225, 318 0.6

EE (BFE - HE) 1, 580, 647, 374 5.3
B DE_VOLKSBANK NV IIRR AT 2 A 2025/10/22 1.75 | EIR 497, 770, 671 1.7
NN_GROUP NV KD %R 2026/ 1 /15 4.5 | EUR 460, 457, 890 1.5

ABN AMRO BANK NV SRR A 2 4 2031/12/13 3.324 | USD 309, 886, 946 1.0

ASR_NEDERLAND NV IIRR A2 A 2029/ 2/ 2 3.375 | EIR 281, 619, 168 0.9

ARGENTUM (SWISS RE LTD) KA AE 2027/8/15 5.524 | USD 226, 277, 639 0.8

AEGON NV S RE A 2023/4 /15 3.584 | USD 223, 083, 964 0.7

COOPERATIEVE RABOBANK UA IR 2 A 2027/ 8 /30 3.875 | EIR 176, 798, 414 0.6

ING GROEP NV RG2S 4 15 2026/ 2 /26 2.125 | EUR 157, 112, 836 0.5
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s B wi=) q %

4 $EH, mgim | gomenn | fF | me [P ORISR0 | RLIUEE
B COOPERATIEVE RABOBANK UA e R 2027/ 6 /29 4.375 | EUR 155, 208, 617 0.5
ELM BV (HELVETIA SCHWEIZ) BR8] 2027/9 /29 3.375 | EUR 124, 505, 439 0.4

ING_GROEP NV Z Dfih 2032/ 3/28 4.252 | USD 102, 790, 867 0.3

ING_GROEP NV IR 2 A 2027/3/9 0.875 | ELR 60, 944, 137 0.2

COOPERATIEVE RABOBANK UA Z D, 2032/4/6 3.758 | USD 47, 347, 359 0.2

NEE (BFE - E) 2, 823, 803, 947 9.5
ZA A CREDIT SUISSE GROUP AG Z Dfih 2027/6/9 2.25 | GBP 362, 182, 302 1.2
ZUERCHER KANTONALBANK HARRAS 25 4 0f 2027/4 /13 2.02 [ EUR 242, 000, 544 0.8

SWISS RE FINANCE LUX KIS A 2024/9/4 4.25 | USD 227, 465, 938 0.8

UBS _GROUP AG KN A 2026/ 7 /29 5.125 | USD 212, 973, 569 0.7

ZURICH FINANCE IRELAND HABR AT 45 2031/1/19 3 | UsSD 194, 136, 124 0.7

ZURICH FINANCE IRELAND IR 2 A 2032/2/2 3.5 | USD 176, 606, 548 0.6

NEE (BFE - HE) 1, 415, 365, 025 4.8
A =—7+ | SWEDBANK AB HARRAE S # i 2027/8/23 3.625 | EUR 86, 714,612 0.3
NEE (BFE - HE) 86, 714, 612 0.3
RS BANCO SANTANDER SA IR 2 A 2027/1/19 3.125 | EIR 408, 133, 241 1.4
CAIXABANK SA WIRA L % 2026/ 3 /18 1.25 | ELR 364, 540, 324 1.2

SANTANDER UK _GROUP HLDGS IR AT 2 A 2045/9 /15 5.625 | USD 171, 578, 450 0.6

BANCO SANTANDER SA IR AT 2 A 2027/7/4 2.25 | GBP 121, 286, 264 0.4

MAPFRE SA WIRA L % 2030/ 4 /13 2.875 | ELR 85, 025, 462 0.3

MAPFRE SA IR 2 A 2027/ 3/31 4.375 | EUR 83, 043, 302 0.3

EE (BFE - HE) 1, 233, 607, 043 4.1
Fow—7 DANSKE BANK A/S HABRAH 2 #45 2026/ 2 /15 1| EUR 374, 758, 358 1.3
DANSKE BANK A/S IIRRA 2 At 2024/ 6 /21 2.5 | EUR 312, 960, 743 1.1

JYSKE BANK A/S IR 2 A 2026/ 1/28 1.25 | EIR 283, 510, 462 1.0

/NEE (B%E - EE) 971, 229, 563 3.3
KA LB _BADEN-WUERTTEMBERG IIRR AT 2 At 2025/6 /16 3.625 | EIR 277, 708, 023 0.9
LANDBK HESSEN-THUERINGEN IR AT 2 4 2027/6 /15 4.5 | _EUR 232, 199, 848 0.8

HANNOVER RE IR 4 15 2029/7/9 1.125 | EUR 190, 528, 193 0.6

DEUTSCHE BANK NY IIRRA 2 A 2030/10/14 3.729 | USD 182, 631, 472 0.6

DEUTSCHE BANK AG Z Dfih 2031/2 /17 1.375 | EUR 140, 065, 992 0.5

TALANX AG R 4 1 2032/6/ 1 1.75 | EWR 106, 528, 600 0.4

EE (BFE - HE) 1,129, 662, 128 3.8
J VD — [ DNB_BANK ASA RIS A 2024/11/12 4.875 | USD 256, 366, 655 0.9
/NEE (B%E - EE) 256, 366, 655 0.9
7T A AXA SA KIS A 2026/ 3/ 4 5.453 | GBP 465, 181, 001 1.6
SOCIETE_GENERALE IR AT 2 A 2026/ 6 /30 1.125 | EUR 386, 683, 864 1.3

LA BANQUE POSTALE WIRA L % 2027/5/3 0.75 | EUR 349, 425, 008 1.2

CNP_ASSURANCES IR A2 At 2033/1/18 5.25 | EUR 281, 311, 563 0.9

GROUPE_ACM IR AT 2 A 2031/10/21 1.85 | EIR 264, 7117, 065 0.9

BNP_PARIBAS WIRA L % 2028/ 8 /31 0.875 | ELR 260, 011, 764 0.9

CREDIT AGRICOLE ASSRNCES SRR A 2 At 2028/ 1 /29 2.625 | ELR 252, 908, 769 0.8

MUTUELLE ASSURANCE IR 2 A 2032/ 3 /21 2.125 | EIR 190, 276, 110 0.6

BANQUE FED CRED MUTUEL HARRAS 25 4 4f 2031/11/19 1.125 [ EUR 186, 514, 194 0.6

CREDIT AGRICOLE SA KIS 2027/12/23 4 | EUR 175, 296, 362 0.6

CREDIT AGRICOLE SA IR 2 A 2026/12/ 9 1.874 | GBP 165, 941, 127 0.6

CREDIT AGRICOLE SA KD %R 2028/ 9 /23 7.25 | EUR 160, 548, 313 0.5

BPCE SA IR A2 At 2026/10/13 1.5 | EUR 145, 703, 695 0.5

BNP_PARIBAS IR AT 2 A 2026/ 5 /24 2 | GBP 142, 790, 601 0.5

/NEE (B%E - ) 3,427, 309, 436 11.5
~L— [ BANCO DE CREDITO DEL PER IR 2 A 2025/ 7/ 1 3.125 | USD 326, 858, 109 1.1
NEE Bk - E) 326, 858, 109 1.1
HA DAI-ICHI LIFE INSURANCE KD %R 2024/10/28 5.1 ] USD 634, 619, 583 2.1
MITSUT SUMITOMO INSURANC KIS A 2029/3/6 4.95 | USD 406, 339, 157 1.4

SUMITOMO MITSUI FINL GRP IR AT 2 A 2029/ 9 /17 3.202 | USD 317, 932, 632 1.1

SOMPO_JAPAN INSURANCE HIBR A 08 2023/ 3 /28 5.325 | USD 175, 444, 988 0.6

AVIATION CAPITAL GROUP Z Dfih 2027/ 7/ 1 3.5 | USD 164, 053, 129 0.6

5.7

ANEE (e - b

)

1, 698, 389, 489

15 —
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2 ESA Mm 1 R
4 $EH, mgim | gomenn | fF | me [P ORISR0 | RLIUEE
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