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20244E 3 A18H  [20244F 4 A1TH  [20244E 5 A1TH  [20244E6 A17TH  [20244E 7 A17TH  [20244£ 8 A19H
M M M M M M
(A) BRLFINEE 315,003, 794 323,786, 323 304,409, 155 293,698, 554 285, 351,597 284,063, 398
2 Hc 4 4 315, 006, 102 323,737,090 304,341, 163 293,638, 423 285,302, 830 283,953, 363
ZHUF R - 49,239 67,992 60, 131 48,767 110,035
SCHAFLE A 2,308 A 6 - - - -
(B) FiEEHTEER 375,892, 625 A 1,010,288, 672 860, 922, 607 A 707,588, 244 314,196, 206 11,597,733
TEE A 381,576, 476 6,207,078 907, 117, 664 5,395,433 323,290, 422 13,319, 600
Ui A 5,683,851 A 1,016,495, 750 A 46,195,057 A 712,983,677 A 9,094,216 | A 1,721,867
©) ExHENE A 32,758, 367 A 35,910,805 A 34,252,484 A 33,510,262 A 31,280,865 A 33,796,034
(D) LHEHEE(A+B+C) 658, 138, 052 A 722,413,154 1,131,079, 278 A 447,399, 942 568, 266, 938 261,865, 097
(E) RIffRHERE A 3,619, 866, 997 A 3,129,963,170 A 3,853,681, 637 A 2,832,021, 657 A 3,395, 883,511 A 2,994,072, 358
(F) EBmEEEEEs A 9,985,428, 993 A 9,764,690, 946 A 9,235 431,677 A 8,931,918, 055 A 8,695, 755,019 A 8,725, 475,876
(GEE Y] (5,378,808,145) | ( 5,249,530,845) [ ( 4,953,871,050) | (4,778,099,662) | ( 4,642,386,019) | (4,635, 865,334)
7 E RS 2 %5H) (A15,364,237,138) | (A15,014,221,791) | (A14,189,302,727) | (AI3,710,017,717) | (A13,338,141,038) | (A13,361, 341, 210)
@) §F(D+E+F) A12,947,157,938 A13,617,067,2170 A11,958, 034, 036 A12,211,339, 654 A11,523, 371,592 A11,457, 683,137
H) I#EEHEE A 275,164,545 A 268,357,725 A 253,034, 206 A 243,742,282 A 236,653, 555 A 235,846, 385
RERHERE (G+H) A13,222,322, 483 A13,885, 424, 995 A12,211,068, 242 A12, 455,081, 936 A11,760,025, 147 A11,693, 529, 522
ENNEFEAHEIE A A 9,985, 428,993 A 9,764,690, 946 A 9,235,431, 677 A 8,931,918, 055 A 8,695, 755,019 A 8,725,475, 876
(GEE Tt (5,378,808,145) | ( 5,249,530,848) | ( 4,953,871,050) | (4,778,099,663) | ( 4,642,386,019) | ( 4,635 865,338)
72 E AR AR 2 %5H) (A15,364,237,138) | (A15,014,221,794) | (A14,189,302,727) | (AI3,710,017,718) | (A13,338,141,038) | (A13,361, 341, 214)
Sy Bl U R AL 4 448,615, 786 453,316,249 466, 367, 561 460,306, 131 477,489, 313 482,298,902
MBS 4 A 3,685,509, 276 A 4,574, 050,298 A 3,442,004, 126 A 3,983,470, 012 A 3,541,759, 441 A 3,450,352, 548
() HiEOR RO T B) BT EB/IIEHAROEMRZICL 2 b DEEHRET,
() HEEORBLOH T (C) EFEIRENF I E AN T D W BB S YL ZO TER L TWVET,
() HIEORROTTF) BMEREBEE L HDL01L, FFEOBMBTE O, B E S LIigin bRz 2 LW EE D2 DN ET,
(1) HEdA O FRFE (20244F 2 H20H ~20244E 8 H19H) 13LAFDi@E Y T,

I H

202442 A20H ~
20244 3 J18H

202443 A19H ~
20244 A17H

202444 A18H ~
202445 A17H

202445 A18H ~
202446 A17H

202446 A18H ~
20244F 7 A1TH

202447 A18H ~
20244 8 J19H

- B SRINE GRE B PERRTR)

300, 069, 162

287, 878, 1481

295, 463, 581

260, 189, 428

2170, 466, 089

251,594, 5291

a
b. AEEFCESREMAERY  RERBLELR) 0 0 0 0 0 oM
c. (BRERIFKICE D HUNLS T4 |5, 378, 808, 145 | 5, 249, 530, 848 | 4, 953, 871, 0507 | 4, 778, 099, 663 | 4, 642, 386, 019 | 4, 635, 865, 338
d. FEAFITED DR ERR A 423, 711, 169H | 433, 795,82619 | 423,938, 18619 | 443,858,985 | 443,676, 779/ | 466, 550, 758
e. SECRIZINAE (a+b+c+d) 6,102,588, 4761 |5, 971, 204, 8221 | 5, 673, 272, 817H | 5, 482, 148, 0761 | 5, 356, 528, 8871 | 5, 354, 010, 625
£ EFGUAE (1 HR%72Y) 1,108M 1,112/ 1,121/ 1,124/ 1,131 1,135/
g. Hrlid& 275,164, 54509 | 268,357, 725/ | 253,034, 2061 | 243,742, 2821 | 236,653, 5550 | 235, 846, 3854
h., Zfi4 (1 Hn%7=9) 50M 50M 50M 50M 50M 50M
LA EPE ORI AE L ORI 15, IR OB A OF EX D ZIC OV T, EREOHEHRANCESE, RICATERY EROLND
NG OFEUEZHENL U CREMET B LA L ThET,
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ENOREMAFT - RLSINBEORGEEY DD, BEMNOIEEMEOHRLME
EEELET,
P EREEICOVTIE ABEH R OEREE 516, FAIE LTHATOABA Y
SERBLET,

ELEREFIR

NEREE~NOREIEICEIFRERTEE A

IR 38 53 ER

FREIE LT, 8A10B (REDOBEEFREXRH) [THRETEVET.
BE. EESUHDHEICE YRBIRETEDLEV EABYET,

27 RIZRDER
EHmML L G EREEICH LER0. 14%
(BRNIZE T 5 EERFRIEBEIEIIMNY FEA, )
BHAFHH HYFEEA,
ERMERREE HYFEEA,
ZTOMOERLGE EXREEER. EEOREER. AMISTEROTERIFHN. RIICRIEM. &
ZEMER. EEEM. ERAMEICET IEREE,
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O ER ML ZAME

. FR=1 (T £ F2UF4=Z e T7 UK

IATEAifE
wEgEE e

%Q

L)

20234£12H31H
{ﬂﬁﬁ

B4 (%)

0.49

0.49

0.34

0.34

0.83

0.54
222
1.16
1.01
0.95
0.34
0.96
0.70
0.20
0.95
0.36
0.37
1.16
1.61
1.89

14.42

0.69
0.17
0.91
0.87
1.71
1.21
0.11
1.10
0.58

A

A 2I7T

Intesa Sanpaolo 8.505% 20-Sep-32 1,500,000 2,075,761
A2 VT aF (BAFEM @ 1,707, 217Kk FL) 2,075,761
AAf A

UBS Group 4.282% 09-Jan-28 1,500,000 1,452,872
A 24 (AT @ 1, 315, 2592 Kv) 1,452,872
RS (BUSIRA : 3,022, 476K Fv) 3,528,633
EEEFIE

TF R

BNP Paribas FRN Perp 06-Jun-71 2,000,000 2,286,548
BNP Paribas FRN Perp 8,000,000 9,396,726
BNP Paribas FRN Perp 5,000,000 4,907,340
BNP Paribas FRN Perp 4,000,000 4,277,288
BNP Paribas FRN Perp 4,000,000 4,005,556
BNP Paribas FRN Perp 1,400,000 1,429,100
BNP Paribas FRN Perp 3,900,000 4,078,425
Credit Agricole FRN Perp 23-Dec-49 2,900,000 2,953,430
Credit Agricole FRN Perp 02-Mar-70 1,000,000 848,352
Credit Agricole FRN Perp 23-Mar-70 4,000,000 4,001,472
Credit Agricole FRN Perp 1,300,000 1,518,481
Societe Generale FRN Perp 22-Nov-49 1,500,000 1,569,236
Societe Generale FRN Perp 18-May-69 6,000,000 4,907,346
Societe Generale FRN Perp 6,000,000 6,827,842
Societe Generale FRN Perp 8,000,000 7,993,472
77 v AEE (BB : 60, 619, 232K R V) 61,000,614
A

Deutsche Bank FRN Perp 19-May-31 2,600,000 2,903,731
Deutsche Bank FRN Perp 10-Feb-34 700,000 720,910
Deutsche Bank FRN Perp 30-Apr-49 3,200,000 3,850,294
Deutsche Bank FRN Perp 4,000,000 3,665,016
Deutsche Bank FRN Perp 8,000,000 7,232,397
Deutsche Bank FRN Perp 5,000,000 5,123,125
Deutsche Bank (New York Branch) FRN 08-Jul-31 500,000 485,505
Deutsche Bank (New York Branch) FRN 01-Dec-32 5,000,000 4,665,300
Deutsche Bank (New York Branch) FRN 07-Jan-33 3,000,000 2,465,157
KA &t (AN : 30, 454, 042K K1) 31,111,435

7.35
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ANEME SR EMmAEIC
REBE e Aboseh)

EEEFME ()

waya

Banco BPM SpA FRN Perp 24-Nov-49 1,600,000 1,912,573 0.45
Intesa Sanpaolo FRN Perp 2,400,000 2,913,081 0.69
Intesa Sanpaolo FRN Perp 6,000,000 6,130,835 1.45
Intesa Sanpaolo FRN Perp 10,250,000 10,190,443 2.41
Intesa Sanpaolo FRN Perp 5,600,000 5,907,707 1.40
Intesa Sanpaolo FRN Perp 4,000,000 4,524,623 1.07
Unicredit SpA FRN 02-Apr-34 5,000,000 5,145,345 1.22
Unicredit SpA FRN 30-Jun-35 1,000,000 941,264 0.22
Unicredit SpA FRN Perp 2,000,000 1,884,095 0.45
Unicredit SpA FRN Perp 12,000,000 11,784,327 2.78
Unicredit SpA FRN Perp 8,100,000 9,200,568 2.17
A 2 U7 EF USEA : 59, 326, 716K V) 60,534,861 14.31
FoUF

ABN AMRO FRN Perp 22-Sep-69 5,000,000 5,273,833 1.25
ABN AMRO FRN Perp 2,000,000 2,012,681 0.48
Rabobank FRN Perp 3,000,000 3,098,557 0.73
Rabobank FRN Perp 3,000,000 2,989,528 0.71
ING Groep FRN Perp 16-Oct-70 7,000,000 6,817,209 1.61
ING Groep FRN Perp 6,000,000 5,601,222 1.32
ING Groep FRN Perp 2,500,000 2,491,725 0.59
F 7GR (BRI : 28, 166, 725K RL) 28,284,755 6.69
ARAL vV

Banco Sabadell FRN Perp 5,000,000 4,743,112 1.12
Banco Sabadell FRN Perp 800,000 943,499 0.22
Banco Sabadell FRN Perp 2,000,000 2,090,396 0.49
Banco Santander FRN Perp 21-Nov-49 2,400,000 2,622,000 0.62
Banco Santander FRN Perp 19-Jun-66 3,800,000 3,881,603 0.92
Banco Santander FRN Perp 14-Apr-68 10,000,000 10,159,512 2.40
Banco Santander FRN Perp 6,000,000 5,673,508 1.34
Banco Santander FRN Perp 3,800,000 4,071,985 0.96
BBVA FRN Perp 29-Jun-67 1,800,000 1,982,653 0.47
BBVA FRN Perp 15-Oct-68 7,000,000 7,673,663 1.81
BBVA FRN Perp 3,000,000 2,945,241 0.70
BBVA FRN Perp 5,200,000 6,218,103 1.47
BBVA FRN Perp 4,000,000 4,278,340 1.01
Caixabank FRN Perp 09-Jan-69 8,400,000 8,977,531 2.12
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ANEME SR EMmAEIC
REBE e Aboseh)

EEEFME ()
ALY (fEX)

Caixabank FRN Perp 8,000,000 6,802,377 1.61
Caixabank FRN Perp 4,000,000 4,098,270 0.97
Caixabank FRN Perp 9,000,000 10,511,009 2.48
AN AF (BUFEAM : 86, 261, 841K KoL) 87,672,802 20.71
AAf A

UBS Funding FRN Perp 31-Jul-67 4,000,000 3,998,816 0.94
UBS Group AG FRN Perp 13-Nov-49 2,500,000 2,688,525 0.64
UBS Group AG FRN Perp 13-Nov-49 1,700,000 1,884,055 0.45
UBS Group FRN 02-Apr-32 2,500,000 2,578,508 0.61
UBS Group FRN Perp 12-Aug-70 5,000,000 4,503,255 1.06
UBS Group FRN Perp 4,000,000 3,775,000 0.89
UBS Group FRN Perp 7,000,000 6,870,920 1.62
AA AAEE (B4R - 26, 293, 726K RL) 26,299,079 6.21
=E

Barclays FRN Perp 15-Dec-70 1,900,000 1,864,533 0.44
Barclays FRN Perp 9,000,000 10,890,500 2.57
Barclays FRN Perp 5,900,000 7,485,428 1.77
Barclays Plc FRN Perp 22-Nov-49 2,100,000 2,190,090 0.51
Barclays Plc FRN Perp 15-Sep-67 5,000,000 6,189,638 1.46
Barclays Plc FRN Perp 15-Dec-68 1,000,000 956,596 0.23
Barclays Plc FRN Perp 15-Dec-70 2,000,000 2,540,028 0.60
Barclays Plc FRN Perp 1,000,000 1,226,990 0.29
HSBC FRN Perp 28-Mar-67 4,000,000 4,831,472 1.14
HSBC Holdings FRN Perp 2,000,000 1,993,571 0.47
Lloyds Banking FRN Perp 27-Dec-66 1,500,000 1,468,877 0.35
Lloyds Banking FRN Perp 27-Jun-69 4,500,000 5,611,909 1.33
Lloyds Banking FRN Perp 27-Dec-70 5,500,000 7,118,014 1.68
Lloyds Banking FRN Perp 6,000,000 6,453,841 1.52
Lloyds Banking FRN Perp 3,600,000 4,623,681 1.09
Lloyds Banking FRN Perp 4,000,000 4,008,748 0.94
Nationwide Building Society FRN Perp 20-Dec-70 4,000,000 4,691,245 1.11
Nationwide Building Society FRN Perp 2,000,000 2,499,679 0.59
Natwest FRN Perp 31-Mar-71 1,000,000 1,064,453 0.25
Natwest FRN Perp 8,000,000 7,734,944 1.83
Natwest Group FRN Perp 6,000,000 6,861,955 1.62
RBS Group Plc FRN Perp 5,000,000 5,015,750 1.18
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EEEFME ()

KE (Brx)
Santander FRN Perp

HEAF (BUSHAM : 100, 476, 226K KoL)

EEVGFIESEH (ESEM : 391, 588, 5082 K1)
BEEE. ALEME (BUSEME : 394, 610, 984K Fv)

PSR RE AR
Z ORMEE
PR EEA BT

A

3,000,000

AIEMGE R

Ckrn) D285 (%)

3,812,299 0.90
101,134,241 23.87
396,037,787 93.56
399,566,420 94.39
5,850,421 1.38
405,416,841 95.77
17,886,447 4.23
423,303,288 100.00
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2023412 31 HHFSIZB W T, YU =X« F T A MIRESIL L ORI TRO AR 2 7-E L
Tz,
e SE] * K
B/ (Ripdm) / NEZTR/ REB
GED) EE A RIVER [6:279)] () 2%
CERw) CkFN) Ck R
450,422 FRY R 12-Jan-24 (573,697) 574,244 547
198,000 a—n 12-Jan-24 (214,962) 218,853 3,891
40,174,905,691 EPNE! 12-Jan-24 (275,732,628) 285,615,128 9,882,500
AERRIEEANCAR B REBF R 9,886,938
(38,092,021)  HAL R 12-Jan-24 47,910,626  (48,563,553)  (652,927)
(120,352,551)  =—n 12-Jan-24 129,644,009 (133,027,599) (3.383.590)
AR WHMITAR DRESIAL (4,036,517)

FRL DA SR N T 2 R S3E 7 T A D~y DICHE LT 5, R ORIFREN
OIFEEITT X TR RNV TH D, EEROBREERTL 28 L TRA L Qo AR ERK
DOREMRBLDOTH D,
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~y URMBRRRHERE, Srv v a7 a—lBR TS L TIEED L O REEE 5 X TV A MIT
DONTC, MEEROZ—T — I LERAIRD DO DB R ER"T e ThD, ZOHA X Ak
T2 LT, GEAGBHEE, ARHEEZD D WVITMEELE RIS OREL L h o
oo YUK ETZANMIVWDRDTINRT L TR ZDOHA RORTEZAD~y VG E L
THREL TR0,
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BEAH 427, 650, 212
Ak
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AL E A 32,703
Z DAt DAL R 277, 704
AEEEH 4,346,924
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