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(E) M7 7> ROF 102 & TEAZEIL12, 686, 562, 36310, 55102~ 107 8t INE% & TCAKAIL6, 165, 825, 8291 . 5102~ 107 i 1 — R iR oA
%8132, 488, 105, 1934 T4,

(1F) 1 A 47= 0 MIEEEAIL, #5102410. 817011, £5103#0. 852117, H5104110. 858711, #5105410. 91571, #51061#0. 9155[7, H10740. 9478
T,

() 202348 H17HBIfE, M EMREEIZICAR%EZ FlEl>THRY | £ OHELEIL854, 968, 095/ TT,




JO0—/nN)LCoCofET7Y K AyTHLIO—XR

OEIEDIKR
10240 #1034 #1044 510540 #1064 H1074]
H H 20234 2 A 18 H ~ [ 20234 3 A 18 H ~ [ 20234 4 A 18 H ~ [ 20234 5 A 18 H ~ [ 202345 6 H20 H ~ [20234 7 A 19H ~
202343 A1TH  [20234 4 A17TH  [20234E5 H17TH  [20234£6 H19H  [20234£7 H18H  [20234E 8 H17H
M = M = =] M
(A) BRLFINEE 77,290, 051 83,500, 310 83, 370, 322 85, 865, 406 87,630, 475 90, 424,169
2 i 2 4 77,293, 429 83,502, 050 83, 383, 804 85,879, 366 87, 642, 899 90, 443, 060
ZHUF R 21 111 - - - -
R A 3,399 A 1,851 A 13,482 A 13,960 A 12,424 A 18,891
(B) FiEEHTEER A1,057,968, 649 548,526, 719 115, 616, 381 878, 258, 808 3,692, 763 524,523,939
TEE A 1,680,869 551, 826, 561 117, 767, 431 896, 704, 907 6,206, 033 531, 408, 429
Ui Al, 059,649, 518 A 3,299,782 A 2,151,050 A 18,446,099 A 2,513,270 A 6,884,490
©) ExHENE A 9,947,099 A 11,199,998 A 11,590,045 A 13,515,132 A 12,030,577 A 13,081,933
(D) LHEHEE(A+B+C) A 990, 625, 697 620, 827,091 187, 396, 658 950, 609, 082 19,292, 661 601, 866, 175
(E) RIffRHERE A 218,777,734 A1,254,763, 784 A 687,788,779 A 554,114,792 303, 434,942 289, 432, 540
(F) EBmEEEEEs A1, 353,362,290 A1,506, 730, 189 A1, 620,835,738 A1, 615,932, 866 A1, 640,024, 166 A1, 656, 263, 254
(Ficd 24 S 40 24 %8) (1,445,240, 114) | ( 1,502,147,869) | ( 1,561,640,575) | ( 1,539,594,105) | ( 1,601,353,240) | ( 1,660,033, 023)
7 E RS 2 %5H) (A2,798,602,404) | (A3,008,878,058) | (A3,182,476,313) | (AS3,155,526,971) | (A3,241,377,406) | (A3,316,296, 277)
@) §F(D+E+F) A2,562,765, 721 A2,140, 666, 882 A2,121,227, 859 A1,219, 438,576 A1, 257,296, 563 A 764,964,539
H) I#EEHEE A 79,399,206 A 82,660,090 A 85,941 411 A 85,114,839 A 87,574 424 A 90,003, 556
RERHERE (G+H) A2,642,164,921 A2,223,326,972 A2,207,169, 270 A1,304,553, 415 A1, 344,870,987 A 854,968,095
ENNEFEAHEIE A AL, 356,042, 710 AL, 507,369, 547 Al 628,263, 495 AL, 615,932, 866 AL, 640, 024, 166 AL, 656, 263, 254
(Ficd 24 S 40 24 %8) (1 1,442,559,694) | ( 1,501,508,510) | ( 1,554,212,815) | ( 1,539,594,103) | ( 1,601,353,237) | ( 1,660,033, 018)
72 E AR AR 2 %5H) (A2,798,602,404) | (A3,008,878,057) | (A3,182,476,310) | (A3, 155,526,969) | (A3,241,377,403) | (A3,316,296, 272)
Sy Fl (i R N 4 - - - 311, 379,451 295, 153, 179 801, 295, 159
AR R Al, 286,122,217 A 715,957,425 A 578,905,775 - - -
(1) HIEORBOH T B) BMIHFTEB/BIIFROMHMRZIC LD b DEGEHAET,
() HEEORBLOH T (C) EFEIRENF I E AN T D W BB S YL ZO TER L TWVET,
(1) BIEORBOF T F) BIERZEBRES L H 501, FFEOBIHREDEE, BIGRES LI-MEE» btk E 2Z LW EZEln 2 0 g,
(1) SECAOFFIRFE (20234 2 H18H ~20234E 8 H17H) 3L FDi@» T,
. H 20234 2 A 18 H ~ [ 20234 3 A 18 H ~ [ 20234 4 A 18 H ~ [ 20234 5 A 18 H ~ [ 20234 6 H 20 H ~ [20234: 7 A 19H ~
- 20234E 3 A1TH  |2023%E4 A17TH  [20234E5 A17TH  |20234E 6 A19H  |20234E 7 A18H  |20234E 8 A17H
a. Bl 4N AE (R bR TR) 67, 342, 844 82, 020, 732 78, 513, 6541 84, 660, 570 76, 085, 420 88, 500, 276
b. AEEFCESREMAERY  RERBLELR) oM oM O | 311,833,720H 3,207,241 | 513, 365,899H
c. (BRERIFICED HUNLS L4 | 1, 445, 240, 1149 | 1, 502, 147, 868 | 1, 561, 640, 572 | 1, 539, 594, 10319 | 1, 601, 353, 237 | 1, 660, 033, 018
d. FIHHEIZED AT ERELS 9, 375, 942 (] oM OF| 303,434,942/ | 289,432,540/
e. RIS (a+b+ce+d) |1,521,958, 900 | 1, 584, 168, 600F | 1, 640, 154, 2261 | 1,936, 088, 3931 | 1, 984, 080, 8401 | 2, 551, 331, 733
£ EFGUAE (1 HR%72Y) 1,054/ 1,054/ 1,049M 1,251 1,246 1,559M
g. Sl 79, 399, 20614 82, 660, 090 85, 941, 4111 85, 114, 839H4 87,574, 4241 90, 003, 5561
h., Zfi4 (1 Hn%7=9) 55M 55M 55M 55M 55M 55M

S
1=

i
ES

SFPOREETHEIL U CRHlRF - LA L TV ET,

FLAHPE O REAM BV K ORI 55 . E 7S R OB A OFE LKA EIZ W TR, IR OREHANCE S &, RICAERY LRDOND

12 —
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. HWREBIZSNT

20234522 18 H 7225 20234E 8 H17H £ TOMMICERZ LE LIEHIRLEEIZILLTO®EY TF,

Q@YU T 7 U RIZONWT, AL v T U IR LR DB ERTEMERE o T2Tod, AL v TF U Ixtge L 72
DA EEFEIC BT D BUS £ 1213 DOZ A T IRIZ 0 D R E Z BB ~_< . 20234E 5 A18H T IC
TIEFEIRDO I EDEFE 21T VE Lz, (B5125c. #5385, 1)

L7V FDEEREFREDEEDERRRICONT, EFELUVHERAICEDE.,
RR—UPBICTHRERLHITET,
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{EETEREN A & #E EEMAEEIC 3 L ER0. 74%
(ARIZBITZEERSEHESEEIINY FEA, )
BA FH HYFEEA,
EEBERREE HYERA,
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20224124 31H

AT MREEE
REBE  Cirw) SosBnor)

Py

waya

Intesa Sanpaolo 8.505% 20-Sep-32 1,500,000 1,788,127 0.66
A2V T AR (BAFEM : 1, 704, 042K RL) 1,788,127 0.66
HEAF (BRI : 1, 704, 0422k V) 1,788,127 0.66
LB LRI

Trw—7

Danske Bank A/S Perp FRN 1,000,000 947,500 0.35
T o~x—7 Gt (RAEAE : 951, 250K R/v) 947,500 0.35
7T A

BNP Paribas FRN Perp 17-Nov-49 2,000,000 2,085,118 0.77
BNP Paribas FRN Perp 16-Feb-67 1,800,000 1,701,698 0.63
BNP Paribas FRN Perp 16-Feb-71 2,000,000 1,975,000 0.73
BNP Paribas FRN Perp 06-Jun-71 2,000,000 2,107,813 0.78
BNP Paribas FRN Perp 7,000,000 6,921,439 2.56
Credit Agricole FRN Perp 23-Dec-49 2,900,000 2,935,960 1.09
Credit Agricole FRN Perp 02-Mar-70 500,000 400,709 0.15
Credit Agricole FRN Perp 23-Mar-70 4,000,000 3,963,200 1.47
Societe Generale FRN Perp 22-Nov-49 1,500,000 1,539,320 0.57
Societe Generale FRN Perp 18-May-69 6,000,000 4,860,816 1.80
Societe Generale FRN Perp 5,000,000 5,006,250 1.85
Societe Generale FRN Perp 2,700,000 2,672,509 0.99
77 2GR (BUSEA - 39, 325, 469K F/L) 36,169,832 13.39
KA

Deutsche Bank FRN Perp 19-May-31 2,600,000 2,707,220 1.00
Deutsche Bank FRN Perp 30-Apr-49 2,400,000 2,647,103 0.98
Deutsche Bank FRN Perp 30-Apr-70 2,000,000 1,664,906 0.62
Deutsche Bank FRN Perp 30-Apr-71 2,200,000 2,050,145 0.76
Deutsche Bank FRN Perp 3,400,000 2,753,703 1.02
Deutsche Bank (New York Branch) FRN 08-Jul-31 500,000 433,070 0.16
Deutsche Bank (New York Branch) FRN 01-Dec-32 5,000,000 4,185,605 1.55
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RAY (FEZ)

Deutsche Bank (New York Branch) FRN 07-Jan-33 3,000,000 2,142,897 0.79
R &t (BUA3EAE : 21, 125, 822k KoL) 18,584,649 6.88
waya

Intesa Sanpaolo FRN Perp 16-Nov-65 3,000,000 3,080,332 1.14
Intesa Sanpaolo FRN Perp 01-Mar-69 5,000,000 4,401,061 1.63
Intesa Sanpaolo FRN Perp 01-Mar-69 5,000,000 4,284,891 1.58
Intesa Sanpaolo FRN Perp 11-Jul-70 2,000,000 2,056,159 0.76
Intesa Sanpaolo FRN Perp 2,900,000 2,652,244 0.98
Unicredit Spa FRN 02-Apr-34 3,000,000 2,755,545 1.02
Unicredit Spa FRN 30-Jun-35 1,000,000 814,582 0.30
Unicredit Spa FRN Perp 03-Dec-65 2,500,000 2,577,135 0.95
Unicredit Spa FRN Perp 03-Jun-67 5,000,000 5,182,926 1.92
Unicredit Spa FRN Perp 03-Jun-70 200,000 158,513 0.06
Unicredit Spa FRN Perp 6,000,000 4,784,683 1.77
Unicredit Spa FRN Perp 2,000,000 1,909,340 0.71
A2V 7 AR (WUEEAN : 42, 469, 1722k R V) 34,657,411 12.82
Ao F

ABN AMRO FRN Perp 22-Sep-69 2,000,000 1,966,510 0.73
ABN AMRO FRN Perp 1,000,000 904,470 0.33
Rabobank FRN Perp 29-Jun-70 2,400,000 2,193,039 0.81
Rabobank FRN Perp 3,000,000 2,845,580 1.05
ING Groep FRN Perp 16-Oct-70 7,000,000 6,618,416 2.45
ING Groep FRN Perp 6,000,000 5,324,304 1.97
F 7 G USRI - 21, 232, 643K RL) 19,852,319 7.34
S

Banco Santander FRN Perp 19-Jun-66 4,000,000 3,735,878 1.38
Banco Santander FRN Perp 14-Apr-68 7,000,000 6,340,409 2.35
Banco Santander FRN Perp 5,000,000 4,255,648 1.57
BBVA FRN Perp 29-Jun-67 5,600,000 5,809,049 2.15
BBVA FRN Perp 15-Oct-68 6,000,000 6,091,378 2.25
BBVA FRN Perp 05-Dec-68 2,000,000 1,915,010 0.71
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ARy (i)

Caixabank FRN Perp 13-Sep-68 2,200,000 2,287,484 0.84
Caixabank FRN Perp 09-Jan-69 5,000,000 4,880,735 1.81
Caixabank FRN Perp 19-Dec-69 5,000,000 5,195,712 1.92
Caixabank FRN Perp 23-Jun-70 2,800,000 2,581,884 0.95
Caixabank FRN Perp 3,000,000 2,267,354 0.84
AL EF (BASEAM : 53, 332, 871K K/L) 45,360,541 16.77
AA R

Credit Suisse FRN 02-Apr-26 500,000 478,463 0.18
Credit Suisse FRN 13-Oct-26 600,000 543,827 0.20
Credit Suisse FRN 12-Jan-29 1,000,000 802,850 0.30
Credit Suisse FRN 01-Mar-29 300,000 317,920 0.12
Credit Suisse FRN 02-Apr-32 300,000 230,458 0.09
Credit Suisse FRN 15-Nov-33 500,000 513,448 0.19
Credit Suisse FRN Perp 11-Feb-69 1,000,000 650,787 0.24
Credit Suisse FRN Perp 21-Feb-70 600,000 429,988 0.16
Credit Suisse FRN Perp 800,000 697,175 0.26
Julius Baer Group FRN Perp 09-Dec-70 500,000 475,625 0.18
UBS Group AG FRN Perp 3,000,000 2,927,268 1.08
UBS Group FRN Perp 29-Jul-49 1,000,000 932,500 0.34
UBS Group FRN Perp 12-Aug-70 2,000,000 1,695,000 0.62
UBS Group Funding (Switzerland) FRN Perp

31-Jul-67 8,000,000 7,871,960 291
AA AEGE (B @ 20, 744, 999K Rv) 18,567,269 6.87
EEs|

Barclays FRN Perp 15-Mar-68 3,000,000 3,301,877 1.22
Barclays FRN Perp 15-Dec-70 1,900,000 1,776,500 0.66
Barclays Plc FRN Perp 15-Sep-67 1,000,000 971,605 0.36
Barclays Plc FRN Perp 15-Sep-67 5,000,000 5,685,467 2.10
Barclays Plc FRN Perp 15-Dec-68 1,000,000 912,500 0.34
Barclays Plc FRN Perp 15-Dec-70 2,000,000 2,366,935 0.88
Barclays Plc FRN Perp 1,500,000 1,780,830 0.66
Barclays Plc FRN Perp 2,000,000 2,199,081 0.81
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HSBC Holdings FRN Perp 23-Sep-66 1,500,000 1,381,014 0.51
HSBC Holdings FRN Perp 28-Mar-67 2,000,000 2,141,462 0.79
Lloyds Banking FRN Perp 27-Dec-66 2,000,000 1,929,414 0.71
Lloyds Banking FRN Perp 27-Jun-69 3,000,000 3,440,228 1.27
Lloyds Banking FRN Perp 27-Jun-69 3,000,000 2,907,600 1.08
Lloyds Banking FRN Perp 27-Dec-70 5,500,000 6,641,125 2.46
Lloyds Banking FRN Perp 3,000,000 3,058,188 1.13
Nationwide Building Society FRN Perp 2,000,000 2,267,478 0.84
Nationwide Building Society FRN Perp 20-Dec-70 4,000,000 4,305,615 1.59
Natwest Group FRN Perp 29-Sep-68 6,000,000 5,540,676 2.05
Natwest FRN Perp 31-Mar-71 1,000,000 920,101 0.34
Natwest Group FRN Perp 5,000,000 5,042,511 1.86
RBS Group Plc FRN Perp 5,000,000 4,918,750 1.82
Santander UK Group FRN Perp 2,000,000 2,306,572 0.85
SeE A (BSR4 - 73, 728, 672K Kv) 65,795,529 24.33
KE

PNC Financial Services Group FRN Perp 15-Aug-70 450,000 422,830 0.15
KEAGF (BASEAMN : 450, 0002k KoL) 422,830 0.15
LEEAIERE (BBEME : 273, 360, 898K KIL) 240,357,880 88.90
BEAFH AEMIE BAFFRAD - 275, 064, 940K FL) 242,146,007 89.56
BRI SR 6,389,826 2.37
Pl ESMEESR 248,535,833 91.93
T DOMAEPE 21,831,596 8.07
MR RE AR 270,367,429 100.00
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BERIERN
20224E12H 31 HEFRUZERB W T, YU —X « F TR MIRESI L ORI TROEBRIEERZ A L
TuW=,
Sk
B/ Xk BARIE/ NEZT/
GED) EE A (REAER) (Ge#h)  REBFIE
CkF) Ck RN Ck RN
2,071,995 TIUN - LT 06-Jan-23 (386,792) 391,876 5,084
(364,305) TIUL LT 06-Jan-23 69,428 (68,901) 527
(26,243,077)  #HE B 12-Jan-23 31,962,350 (31,579,977) 382,373
665,750 BFH - R 05-Jan-23 (486,611) 491,361 4,750
278,000 a—n 12-Jan-23 (296,356) 296,976 620
(5,248,186) A F-nE— 06-Jan-23 63,683 (63,411) 272
26,115,796,489 SN 12-Jan-23 (192,051,508) 198,288,561 6,237,053
7,887,807 AFm e Y 05-Jan-23 (387,550) 404,272 16,722
5,364,720 NG z— - 7mr—%  05-Jan-23 (499,586) 544,728 45,142
6,959,304 BT 7UH TR 05-Jan-23 (385,757) 408,777 23,020
7,821,041 Hrra-Us 05-Jan-23 (379,341) 415,706 36.365
BRRSBERIIAR D RESFAR 6,751,928




gO—mN\)L-nNATYyF-tXxa)F4—X-

HERERN BE)

§&§ KEVRIVE,  SMERRS
#D) B Wi R (et ﬁ; Ckth)  REREKX
Gk R KR CEFA)
968,125 HiA> I 03-Jan-23  (1,165,400) 1,164,700 (700)
26,000 Ak 12-Jan-23 (31,388) 31,287 (101)
1,943,495 =—mu 03-Jan-23  (2,074,895) 2,074,795 (100)
(68,856,098) =—m 12-Jan-23 73,204,560 (73,556,218)  (351,658)
31,562,038 A K- LE— 06-Jan-23 (382,140) 381,348 (792)
5,910277,100 A > %7 - LET 06-Jan-23 (383,036) 379,624 (3,412)
(995,900,000) 1> K*7 - LET 06-Jan-23 63,694 (63,968) (274)
(1,393,645) A% o= -2y 05-Jan-23 70,613 (71,428) (815)
(196,316) /A% =— - 7 a—3* 05-Jan-23 18,704 (19,934) (1,230)
(1202,492) #7777 - 5 F  05-Jan-23 68,680 (70,633) (1,953)
(1,222,104) #i b= - V5 05-Jan-23 63,891 (64,958) (1.067)
BEBEEROICR D RERA (362,102)

RO ZRRERANT T N TR A RZASRER Y T AD2 DD~y VB X OBRA— /N — L A
BB LT %, ERRORFFEROOMGEEITT XTIV TH D, Ll eI 4
Wz L CTHRA L TOE BRI OREN R LD TH 2,

Y —=Xe R T A NI, TOBYMIT VT 4 TRy DIEENZ DWW T O RBAZRIZEE L,
FASBAFHEMEIREEICRR SN AR S 5 A X AZRALTND, ZOHA X AT VAT ¢
TELIONY PTEBNCOWTOEERBITRALELE L, FHC ctoﬁbr B oE ﬁﬂ@%m&bﬂ\
Do ZDOHAX L AORBIE, 28, FDXHIC )/\f47ﬁuu751%zbnfb\ TUNT ¢
THEMPEE L~y UNRED LS ICRFHRE I TS, ZELTT UANT ¢ 7?5.%.:’?3@‘5@— L7z
A~y URIESIRILCEME, ¥y vy a7 e —ICBRT S L #hzi EDLX DI BE S Z TWAMNIC
ONT, MBREROZ—F— 6 LEMBZED D=0 D AL ERT L ThHDH, ZOHA X A%
BHT 22 LT, WEAKEE, HEHEELH D VMG ELBFE BT ORE L o
oo YU—X+ hT7 R I‘lib%k&éT)/w 4T PMD I DOTA RORTEZAD~y VR E L
THRE LTV,

YUY =R kTR ML DAL A~OBETEL LTI TR -~y VBLOH L v—
Fe R LA ZHWE L, E2BY A2+ 27 AK— Vv —ZAIEY 27 Th 5,
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TVNT 4 TERENY DFEE)

DLFOZRIF202212A3IAICHK T LIEFEORBEHEEICEEND T VAT 4 TITIR DMK
R LTWD,

EBFIR PEERFIE YAEEP D

(%) (%) oL A8 SEHENEE)

CKF) CKkFw) CkF) CkFr)

PR P (25,110,551) 10,519,824  (14,590,727) (1,821)*

* BRI VERKI O EET L, ~y VEETA— =LA ZFEIRY TATHRE L TN L EE O
BATHT 2K BAARBICBE LT D, MR P OVEIEBIL, K FAATHER LI /RK O
METI AR—=V v — 2 O LEATEENC RSV T %,
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OEERFEHFEE
. JA—=nNV-n4TYy R tF2)T4—ZT7UR
20224E12H 31H
Ck F)

®iE
B, AFEAME (BUSEAL - 275, 064, 940Kk Kv) 242, 146, 007
Hil4 28, 346, 647
P RTEA 243, 883
Zy R PESN AR D AR FEHFIE 6, 751, 928
HRUFE 2,981,174
BEAH 280, 469, 639
Ak
PRI PR AR B R FEBUE 362, 102
A FH R 43, 626
B NIAR D ARG 9, 406, 332
E OO AALHREN 290, 150
AEEEH 10, 102, 210
i pE 270, 367, 429
ZASRESE 1 O M7 0 WG PEEE— 2 7 A A~y D78 LS ARGES:

(I PERRKES, TT7, 243, 4329 & BATH ZARREAR9, 646, 092, 876 TIZH5<) JPY 0.9099
AR 1 O Y72 MU PEMAE—2 7 A B B ARM~ v OS2 4555

(I PERRAE26, 437, 662, 8901 & FITH S 48 AEA34, 327, 789, 818 MITH-5<) JPY 0.7702
ZARAE 1 Y72 W W PEMA —2 T ACAA A L s UFy R L ri—.
2=y N (MUEPEKRAEL9T7, 068, 058 & FATH S A Al 27399, 828, 444111255 <) JPY 0. 4929
ZASFES 1 OM - VMG EMEE—2 T ADANAA LT s =D T e L —
2=y N (MUEPERRAE261, 656, 005 & F&ITHE S 28AEFRS, 300, 431, 14211255 <) JPY 0.0315
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OEBRHES

. GO—n-n4F)y R -EF1)F4—X-T7UF

BRI
FILEA

BB A R

EH
SEAFILE.

S REA H
TR
P
(egzit ]|
RE R

B P AR
Z O

BHAFE

it

BB

KEHE KR X UMK ZEEHL RO LB
ESTEEES

B I LOMERETIT AR D FEBUMIH L

PR ITETRN AR DT B R

REH () OB

Bl B KO EITAR D REBGHMHE O M T AR
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