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T O AIAE 333,270 552, 289 783, 965 1,010, 365 1,288,319 1,507, 883
(C) MBEHRLEA—B) 33,728,005,092 | 33,929,826,961 | 34,306,185 444 | 35,815,076,577 | 37,514,745,223 | 37,566, 445, 392
JEA 30,087,091,361 | 29,827,351,277 | 29,820,219,347 | 30,689,759,825 | 31,580, 336,284 | 32,124,738,893
U 25 4 3,640,913, 731 4,102, 475, 684 4, 485, 966, 097 5,125, 316, 752 5, 934, 408, 939 5, 441,706, 499
(D) 2IEHLOM 30,087,091,3610 | 29,827,351,2770 | 29,820,219, 3470 | 30,689, 759, 8250 | 31,580, 336, 2840 | 32,124, 738, 89301
1HA%:YREMBE(C/ D) 11,210M 11,375M 11,504M 11,6708 11,879A 11,694M
() 477 > ROF132 1 e A%HIF29, 498, 632, 13019, 5132~ 137HIFf B MGEE JLAKHITS, 332, 119, 91919, H5132~137THh— oA

#il¥2, 706, 013, 1569 T4,
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13240 13340 13440 513540 #1364 H137H
H H 20254F 8 A 19 H ~ [ 20254 9 A 18 H ~ [ 20254510 A 18 H ~ [ 20254511 H 18 H ~ [ 20254512 4 18 H ~ [20264F 1 20 H ~
202549 A17TH  [20254E10H17H  [20254E11H17H 2025412 17H  [20264E 1 H19H  [20264E 2 A17H
M = M =] =] M
(A) BRLFINEE 161,982,573 161, 063, 477 159, 806, 993 164, 342,721 169, 264, 139 11,377, 858
2 Hc 4 4 161,703, 694 160, 799, 043 159, 511, 587 164, 045, 275 168, 746, 982 170,949,178
ZHFLE 278, 879 264, 434 295, 406 297, 446 517, 157 428,680
(B) AHMFE#HFTEELE 228, 537, 566 518, 225, 851 412,203, 632 526, 750, 954 680, 174,378 A 560,438, 250
FEE A 230, 043, 397 527,012, 462 417,914, 902 529, 857, 250 688, 665, 044 781, 931
JeE R A 1,505,831 A 8,786,611 A 5,711,270 A 3,106,296 A 8,490,666 A 561,220,181
C) 1EFtHRENE A 28,905,138 A 29,428 801 A 30,715,597 A 30,722,401 A 35,195,959 A 31,746, 463
D) LHEHE(A+B+C) 361, 615, 001 649, 860, 527 541,295,028 660, 371,274 814, 242, 558 A 420, 806, 855
(E) miffigHELRS 3,448,741, 534 3,565, 408, 067 3,958, 305, 928 4,301, 343,996 4,731,959, 828 5,326,037, 266
F) EBmEEzEss A 3,963,802 51,257,522 150, 376, 347 332, 395, 161 561, 898, 402 713,162, 151
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. JA—nbnNLTYyR-tFx21)F4—RT7UR
20244£12A 318

AT WEEEEC
REEE  Ckiw) b oBie o)

A

4297

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
BRI

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
rFA4>

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 &5 (BAREL - 35, 047, 308K /L) 37,468,517 9.17
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4507

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
7o

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 7o HEF (B : 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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AL v (FEE)

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 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
FE G E (BUHEA : 82, 966, 494K K1) 85,494,842 20.96
TEIEHUESS (BUERE : 371, 796, 868K K/L) 386,771,440 94.81




GA—nNIL-nNAITYYy R X2 YT4—X-T7VF 7oAy PFr-H95R

ANIEMRE  MEEMmERIC
CREA)  HDHEIE (%)

BEAFH, AEMME (BUFRAD - 373, 507, 649K F)L) 388,873,463 95.33
AR SERK (4,171,612) (1.02)
MemEEST 384,701,851 94.31
Z ORHIE PE 23,210,012 5.69
MBEEAR 407,911,863 100.00
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