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() 1 0%7- 0 Mg EREIT, 5512080, 75131, F512180. 7549, 55122810, 74931, $5123870. 7495, 51241H0. 7388, #5125H40. 7463
Mcd,

(7E) 2025%F 2 A17HBUE, MG ERBITOCARE TH->THY . ZOEMT10, 172,823,810 T,




JO0—/N\)LCoCofE77 VK (BBAYIHY - EBAHEE)

O#EHNDIKR
#1208 #1213 #1228 #1238 #1243 #1251
H H 20244 8 A20H ~ 20244 9 A 18 H ~ [20244:10 A 18 H ~ [20244E 11 A 19 H ~ 20244512 1 18 H ~ [ 20254 1 A 18 H ~
202449 A17H  [20244E1017H  |20244E11 18 H  [20244E12 0 17H 20254 1 A17H  [20254E 2 A1TH
M M M M M M
(VI EE 8 216,174,100 268,479,329 262, 834,721 258, 267, 682 252, 423, 464 243,310,160
B2 e X4 4 276, 035, 386 268, 340, 358 269, 696, 633 258, 149, 410 252, 317, 304 243,095, 338
Z R 138,714 138,971 138,088 118,272 106, 160 214,822
(B) HifiiE#5TEERLE A 55,696,538 142,650,146 | A 258,753,324 | A 7,548,882 | A 461,998 158 285, 441, 663
FEE 6,274,325 149, 237, 863 2,082,963 3,245,735 10,579, 037 297, 785, 124
FEEH A 61,970,863 | A 6,587,717 | A 260,836,287 | A 10,794,617 | A 472,577,195 | A 12,343,461
C) 1EFEHmENE A 29505114 | A 29,675,611 A 30,636,140 | A 271218048 | A 28,351,630 | A 27,462,526
(D) LH#\BFE(A+B+C) 190,972, 448 381,453,864 | A 26,554,743 223,500,752 | A 237,926,324 501,289, 207
(B) A#iigeniasss A 2,848,685, 141 A 2,763,509,789 | A 2,534,553,876 | A 2,661,955,072 | A 2,570,266, 421 A 2,870,479, 197
(F) ammfgE=ans A 8,523,396,036 | A 8 288, 379,551 A 8,266,800,948 | A 8,062,015156 | A 7,806,143,479 | A 7,603 123,881
(B 24 40 24 48) ( 4,515,215,654) | ( 4,379,317,584) | ( 4,353,912,945) | ( 4,233,513,698) | ( 4,139,318,551) | ( 3,977,522,739)
(Fe B4 H 4 48) (A\13,038,611,690) | (A12,667,697,135) | (Al2,620,793,893) | (A12,295,528,854) | (A12,035,462,030) | (AL, 580, 646, 620)
@) FH(D+E+F) AT11,181,108,729 | A10,670,525,476 | A10,827,989,567 | A10,500,469,476 | A10,704,336,224 | A 9,972, 313,781
H) IR#EHFER A 229,389,398 | A 220205257 | A 220,329,900 | A 213,869,138 | A 208,889,368 | A 200,510,029
RE|ZHIBES (G+H) AT1,410,498,127 | A10,892,730,733 | AT11,048,319,476 | A10,714,338,614 | A10,913,225502 | A10,172,823,810
SENME FE R AR 4 A 8,523,396,03 | A 8,288,379,551 | A 8,266,880,948 | A 8,062,015,15 | A 7,896,143,479 | A 7,603, 123,881
(B 24 S 40 24 48) ( 4,515,215,659) | ( 4,379,317,589) | ( 4,353,912,947) | ( 4,233,513,703) | ( 4,139,318,551) | (3,977,522, 744)
(Fe B4 4 48) (A\13,038,611,695) | (A12,667,697,140) | (Al2,620,793,895) | (A12,295,528,859) | (A12,035,462,030) | (AL, 580,646, 625)
Sy e e FE L A 480, 183, 992 486, 541, 455 485,373, 381 481,705, 849 481,987, 861 488,733, 552
HEBER S 4 A 3,367,286,083 | A 3,090,892,637 | A 3,266,811,909 | A 3,134,029,307 | A 3,499,069,974 | A 3,058,433, 481
(1) ORI OF T B) HMEI ST EB/RIISYROFERZIC L D bDE2ERET,
(1) IO T (C) 1S FMENG (1315 FEREN 69 B R B Y42 B0 TR R LT ET,
(1) ORI O P T F) BMERZBBES L HD01L., FILOBMRTE OB, BIRE LI MFHN S ITARE 2 L5\ 2855 2 VW ET,
(15) &R FRE (2024458 A20H ~20254E 2 17H) 3L T oY TY,

. H 20244 8 120 H ~ [ 20244F 9 118 H ~ [ 2024410 18 H ~ [ 20244111 19H ~ [ 2024412 /1 18H ~ [ 20264 1 18 H ~

- 20244E 9 A1TH  [20244E10017TH  [20244E11 018 H 20244120 17TH 202541 H17TH  |20254E 2 A17H
a. Bl Y SRIE (REPERT) 246,671,474 249,103,670/ | 232,201,277H| 231,052, 002[9 | 224,074,298[9| 230,675,975/
b. ATRERERRIRG  BRIRLEER) oM oM oM oM oM 0y
c. R E D D IS T4 |4, 515,215, 6591 | 4, 379, 317, 5891 | 4, 353, 912, 947H] | 4, 233, 513, 703H3 | 4, 139, 318, 5511 | 3, 977, 522, 7444
d. EFERERICED D0 EERRNI A | 462,901, 9161 | 459,643,042/ | 473,502, 0131 | 464,522,985F | 466,802, 93119| 458,567, 606
e. XIS (a+b+ce+d) |5,224, 789, 049 | 5, 088, 064, 301 | 5, 059, 616, 237 | 4, 929, 088, 690FT | 4, 830, 195, 780 | 4, 666, 766, 325
£ FR I (1 N %7=0) 1,138/ 1,144H 1,148/ 1,152/ 1,156/ 1,1631
g Hyifidd 229, 389, 39811 | 222,205, 2571 | 220, 329,909 | 213,869, 138[ | 208, 889, 368[1| 200, 510, 0291
h. d4 (1 TR %7=0) 501 501 501 501 501 501

RRAS Y RE ORI S E R ORI 51, £ 72 R OB O EXKAFICOWTE, IR OHBANCES &, —RICAERY LD LMD
FERFEOEEICHEIL U CRHERE L LB L T ES,

12 —




JO0—/N\)LCoCofE77 VK (BBAYIHY - EBAHEE)

ONBENDHHLH
#1208 #1213 #1228 #1234 51243 #1258
1504720 Sficd: (BliAd) 50H 50H 50H 50H 50 50
OB/t
. REEIZDINT

20244E 8 20 H 725 20254E 2 A 17H £ TOMMICERZ LE LEEHIRLEEIZLLTO®EY T,

QY77 U FIZOWT, RV Y —XIZTRAREFDR 27 7 ROFMREE LIz &b, AL &
WD, 2024F11LA0B NS TT 7 o RAMIC TEA DB CTHhEEZHGEWEZLE L, bbE
T, AV —=XDETDOT 7 v RTHBE~y VICETHAR— Wz LE L,

THICED EBEEDOT 7 RAFRNI /78— L CoColli7 7 v R (B~y by - A HEA)
2720 E£9, (BiEO4R)

. ZOMDEFICDNT

HELY &y hwpr P Ay MEASHHE, 202569 A 1 HED T E—U 7 - Ty b= T A MERSHHIC
HEAEEFELET, F/2, F—Lb_X—=TT7 KL A [www. amova—am. com] ~ZEH L7320 £,

L7V FDEEREFREDEEDERRRICONT, EFELUVHERAICEDE.,
RR—UPBICTHRERLHITET,
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EAOREMLRT - BASREORGEEY 00, hEHNIERMEOEREAE
EEELET.
ERAECOVTIE. ABEHY R Y OEREE S0, AL LTHATOAEAY
CERRVET,

FRIREFR

HNEREE~NOREZNEICEIFRERTEE A

IR 2% 5> ER FEIE LT, A10B ((REHDFZEIEFEXR) ITHBRZETHEVET,
HH. BESHOHFICK YRESEEZTEHLEVNC EAHYFET,
27U RIZRSER
BB E fE EAREEIT R LERO0. 74%
(BRIZB T HERFHEIBEIIANY FEA, )
A FHH HYFEEA,
ERMERRE HYEEA,
ZTOMDERLGE EHBEHER. BEOREEA. EMISFTEROTEZTAFHNH. RIUICRIER. &
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SNATYyR-tEFxa)T—X-T7VK JPYAYLEK-H5R

O &AM ZFAME

. JA—nbnNLTYyR-tFx21)F4—RT7UR
2023412A 318

AT WEEEEC
REEE  Ckiw) b oBie o)

A

4297

Intesa Sanpaolo 8.505% 20-Sep-32 1,500,000 2,075,761 0.49
A2V 7 aEEF (WSS : 1,707, 217k RL) 2,075,761 0.49
AA A

UBS Group 4.282% 09-Jan-28 1,500,000 1,452,872 0.34
AA AGEF (WUASIEA < 1, 315, 269K FL) 1,452,872 0.34
tHESE (BUERME : 3,022, 4762k K1) 3,528,633 0.83
EHEFE

T UR

BNP Paribas FRN Perp 06-Jun-71 2,000,000 2,286,548 0.54
BNP Paribas FRN Perp 8,000,000 9,396,726 2.22
BNP Paribas FRN Perp 5,000,000 4,907,340 1.16
BNP Paribas FRN Perp 4,000,000 4,277,288 1.01
BNP Paribas FRN Perp 4,000,000 4,005,556 0.95
BNP Paribas FRN Perp 1,400,000 1,429,100 0.34
BNP Paribas FRN Perp 3,900,000 4,078,425 0.96
Credit Agricole FRN Perp 23-Dec-49 2,900,000 2,953,430 0.70
Credit Agricole FRN Perp 02-Mar-70 1,000,000 848,352 0.20
Credit Agricole FRN Perp 23-Mar-70 4,000,000 4,001,472 0.95
Credit Agricole FRN Perp 1,300,000 1,518,481 0.36
Societe Generale FRN Perp 22-Nov-49 1,500,000 1,569,236 0.37
Societe Generale FRN Perp 18-May-69 6,000,000 4,907,346 1.16
Societe Generale FRN Perp 6,000,000 6,827,842 1.61
Societe Generale FRN Perp 8,000,000 7,993,472 1.89
77 v AEE (BUSIEAR : 60,619, 232K Kv) 61,000,614 14.42
FA>

Deutsche Bank FRN Perp 19-May-31 2,600,000 2,903,731 0.69
Deutsche Bank FRN Perp 10-Feb-34 700,000 720,910 0.17
Deutsche Bank FRN Perp 30-Apr-49 3,200,000 3,850,294 0.91
Deutsche Bank FRN Perp 4,000,000 3,665,016 0.87
Deutsche Bank FRN Perp 8,000,000 7,232,397 1.71
Deutsche Bank FRN Perp 5,000,000 5,123,125 1.21
Deutsche Bank (New York Branch) FRN 08-Jul-31 500,000 485,505 0.11
Deutsche Bank (New York Branch) FRN 01-Dec-32 5,000,000 4,665,300 1.10
Deutsche Bank (New York Branch) FRN 07-Jan-33 3,000,000 2,465,157 0.58
KA &5 (BUSEAT @ 30, 454, 0422k Kv) 31,111,435 7.35
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ATATE WL
REBE  Gerl)  EbsBdoh)

EBEAME (Fex)

4507

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 10,190,443 241
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
A2V T &R (WARIEAN : 59, 326, 716K KV) 60,534,861 14.31
F a4

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
7 oG (AREAE : 28, 156, 725K R/L) 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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ATATE WL
REBE  Gerl)  EbsBdoh)

EBEAME (Fex)

AL v (BEE)

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
A AR (BRI - 86, 261, 841K K1) 87,672,802 20.71
AA 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
AL AGEE (BUHRAN : 26, 293, 726K K1) 26,299,079 6.21
P

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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EBEAME (Fex)

EE HEE)

Santander FRN Perp 3,000,000 3,812,299 0.90
YeEAF (BUSEUE : 100, 476, 226K K1) 101,134,241 23.87
FESFEEE (BUFRM - 391, 588, 508k K1) 396,037,787 93.56
BEAF. ALEME (BUBEME : 394, 610, 9842k K1) 399,566,420 94.39
HEEERN 5,850,421 1.38
MieREEAF 405,416,841 95.77
E DAhHFIE E 17,886,447 4.23
B PES R 423,303,288 100.00
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BEREZN
20234E12 31 HE SISV T, v ) —X « F TR MIREE S L O TR O ABRIERK 2 5F L
Tu =,
EL0 7] %k KL
L IV CRivED) / SMEEER REB
(5ED) HE bzl RINER (X#h) (8) #
Ck ) Ck R Kk F)
450,422 YKL R 12-Jan-24 (573,697) 574,244 547
198,000 Z—n 12-Jan-24 (214,962) 218,853 3,891
40,174,905,691 EENE 12-Jan-24 (275,732,628) 285,615,128 9,882,500
RBEEFAAR B RETFIE 9.886.938
(38,092,021) ALK 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)
BELETTIR D RESBL (4,036,517)

EREO B EIEERKNT T ST X 2052385005 7 T AD~y DI LT %, ERRORRFRK
D GFEEIZT ST NV TH D, Lo MERANT LM 28 L THRA L Tz 8 e
DRENZRLDTH D,

Y= b T A ML, ZORYMIT VT ¢ TRy DRSO W T OFRBRICE L,
FASBE B L MEMR IS B IS SN DR B DA X L AERT L TWD, ZOHA X ATTF VAT ¢
TEIONy TEHCONWTOFEERBTREZLTEE L, TS L > TUBE#REOFERAMNEZ mH T
be ZOHAX L AOHEIL, 7o, EOLITT VAT 4 TESBEDILTWAED, T U AT o
TP Lo~y VR EDO L IR RE SN TV A, F L TT U AT ¢ TR L7
Ay UBRMBRISOERG, ¥r v a7 e—lBR T ETURED X D REE 52 TV AT
DONT, BB#HEO 22— —6f LB A RO DO DOH L ERTZEThHD, ZOHTAZ A%
BHT 52T, BEAMRE S, BIEHEED D WM EAT R EIIITD 0L 2o
7o YU—X+ FTZANMIWDRDITIART 4 THEMSIDOHA RORTEZAD~y VREME L
THRE L TR0,

Y=« N T A NOBBREWEERHTIHIREIITER) AT « 2 AR—=T v —nNAEY 2
THDHITADNY PNRERATH S,
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TUNT 4 TBEREANY DEE
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R L TWA,
MR EHERD BEEPD
EBLHEK TH) Aat -EIEE)
Ckrn) Ck k) Ck R CkF)
PR S YA (35,783,320) (539,405) (36,322,725) 4,646*

SRR OTEEBIL, K~y OFRZRIH 2 T A THA LTV S REDELITHT 5K F
MBI BIE LT\ %, SRR 0 THIRBIL, K B L4 3800 TR E T 7 2 K —
U — &V THE LEBAEBIC SN TS,
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B4 13, 009, 132
LRI IERRN AR D AR LB 9, 886, 938
AR 5,187, 722
BEEAS 427, 650, 212
Al
F RS AR D R EBLE 4,036,517
ATATE A 32, 703
E DA D AL 277, 704
AEEE 4,346, 924
W% 423, 303, 288
ZASAESR 1 1472 0 W PEMAE—2 T A A~y V72 LSRR

(i PEREAELY, 164, 438, 2111 & FEATH 52 IEREH%18, 395, 082, 912 MIZ 23 <) JPY 1.0418
ZARAESR 1 12472 D WA FEMEE—2 7 A B BARH A~ v U245
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EHMIRER X OMREHF MR DL EVE

EAIC X A& E MBS INEE

20234E12H31 BT LI E
CkFMN)

25,193, 246

25,193, 246

3,934

41, 827
337, 583
2,179, 982
165, 720
103, 576
20, 458
6,817

2,859, 897

22, 333, 349

(6, 586, 544)
(35, 783, 320)

(42, 369, 864)

37,892, 280
(539, 405)

37, 352, 875

(5,016, 989)

17, 316, 360
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OMEEXINFES
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20234E12H31 BT LI E

CkFV)
ERIC X A& EOMBEINEE
Eitg g U RIEAS 22, 333, 349
EHUR R (42, 369, 864)
AR B 2% DA B 37, 352, 875
TENC & 5 i pE O Sl R 17, 316, 360
ZISE DS
T T ANy DI USZARFESR DN D O 4yl (7, 410, 492)
7 Z AB HARM v A2 3870550 B O 57l 4 (26, 107, 107)
e aEt (33,517, 599)
BAmE
IR OFAT ¢
7 T ANy VT U IRAEROFAT (10, 902, 890, 8671H) 74, 895, 932
7 AB BAMAN y DZISHEAROIET (27,092, 722, 630H) 151, 230, 939
TITGACNAA LTI VFy R hLry—- 2=y hDFT (850,7241) 3,187
226, 130, 058
ZASTEFER L
I TG AANy VIR UASFEROER L (2, 153,900, 83111) (14, 605, 748)
77 ABHARMANy N AEREROBER L (7,618, 682,33711) (38, 836, 646)
JFGACNAA VTS VXY R-TLri—--a2=y FOERL (400,679, 1681) (1, 491, 899)
JIGADNAA VA s w—r T s L r— e a=y hOEREL (8,300,431, 14211) (2, 058, 667)
(56, 992, 960)
EAREG| 25 A4 U D G FE ORI INEE 169, 137, 098
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