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JLAR 34, 075, 676, 202 33,539, 427, 588 33, 046, 035, 740 32,727, 248,993 31, 347, 573, 140 30, 382, 830, 571
W E S 4 A 9,242,649,093 | A 9,269,338,803 | A 9,349,450,327 | A 9,346,568,404 | A 8,939,317,556 | A 8, 747,478,031
(D) SZIEHROK 34,075,676, 2020 33,539, 427,588 33,046,035, 7400 32,727,248,9930 31,347,573, 1400 30,382,830, 5710
1/HO%:YEEMEE(C/D) 71,2881 1,236H 11118 71,1441 71,1481 11218
(1) M7 7> NOEI32H B e ARIL34, 335, 733, T00H . 55132~ 137 HBANGE E TEAKEIT 1, 985, 796, 985H) . 45132~ 1374 FF — ¥R oA

(1)

%8135, 938, 700, 11419 T4,

1 Y72 0 pEAEIT . #513210. 72881, 5133110, 723611, 5134410, 71711, 5135810, 7144, 51363110 71481, #1370, 7121

B

20264F 2 A 17 HBIfE, HFERE

[N
fS

T TAAE TS THY | 2 OAFUIS, 747,478, 03111 T,
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O#EHNDIKR
132 513344 51343 1358 1364 E137H
i H 20254E 8 H19H ~ [20254E 9 18 H ~ |20254E10 18 H ~ [20254E11 7 18 H ~ |20254E12 3 18 H ~ 20264 1 H 20 H ~
202549 A17H  [2025%1017H  |20254E 113 17TH 20254120 17H  [2026%E 1 A19H  [20264E 2 A17H
A A A A A A
(VR FEETE:S 207, 685, 380 204, 201,759 201,769, 594 196, 944, 450 191,233, 617 185, 690, 671
AL X 4 207,515,829 204,012, 895 201,579, 108 196, 756, 731 190, 966, 238 185, 451, 395
ZHORLE 169, 551 188, 864 190, 486 187,719 267,379 239, 276
(B) HifiiI#TEBE A 112,954,144 | A 187,077,350 A 231,327,643 | A 101,164,539 455,506 | A 98,453 335
e EAS 2,374,695 779, 997 921, 519 1,983, 087 1,953, 437 2,343,035
TEEE A 115,308,839 | A 187,857,348 | A 232,249,162 | A 103,147,626 | A 1,497,931 | A 100,796,370
C) {SEtshENs A T4 | A 21,530,466 | A 21,722,452 | A 20,591,954 | A 21,906,476 | A 18,662,162
(D) LH#\BFE(A+B+C) 72,956,062 | A 4406058 | A 51,280,501 75,187, 957 169, 782, 647 68,575, 174
(B) migligiigsns A 2,519,530,827 | A2,553,462, 241 A2,663,328,334 | A2,786,952,197 | A2,741,607,612 | A2, 635 544,854
(F) ammfgE=ans A 6,625,695 947 | AG,543,773,367 | AG6,469,611,314 | A6,471,167.920 | A6,210,754,726 | AS6,028,594,199
(Pl 24 25 40 24 %5) (3,409,462, 107) (3,360,197, 803) (3,315,121, 130) (3,295,647, 716) (3,159, 144, 058) (3,063,732,923)
(Fe B4 H 4 48) (A10,035,158,054) | (A9,903,971,170) | (A9, 784,732, 444) | (A9, 766,815,636) | (A9, 369,898, 784) | (A9, 092,327, 122)
6 E(D+E+F) A9,072,210,712 | A9,101,641,666 | A9, 184,220,149 | A9,182,932,160 | 8,782,579, 691 8,595,563, 879
H WEHES A 170,378, 381 A 167,697,137 | A 165,230,178 | A 163,636,244 | A 156,737,865 | A 151,914,152
RE\IRHIBHL (G+H) A 9,242,649,093 | A9,269,338,803 | A, 349,450,327 | A9, 346,568,404 | AB8,939,317,556 | A8, 747,478,031
EAMEFEAERL A A 6,625,695,947 | A6,543,773,367 | A\6,469,611,314 | A6,471,167,920 | A6,210,754,726 | A6, 028,594,199
(Pl 24 25 40 24 %8) (3,409,462, 119) (3,360,197, 811) (3,315,121, 137) (3,295,647, 731) (3,159, 144, 060) (3,063,732,924)
(Fe B4 4 48) (A10,035,158,066) | (A9,903,971,178) | (A9,784,732,451) | (A9, 766,815,651) | (A9, 369,898, 786) | (A9, 092,327, 123)
G i FE N4 514, 846, 689 517, 335, 056 520, 343, 863 516, 281, 772 504, 905, 751 502, 814, 686
HEBER S 4 A 3,131,799,835 | A3,242,900,492 | A3,400,182,876 | A3,391,682,256 | A3,233,468,581 | A3,221,698,518
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- NI (REEFPERR L)
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176, 357, 41311
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167, 035, 55811
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01

01

01

01
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01

RIEKIZE W 2 A i 4
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3,360, 197, 8111
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3,295, 647, 7311
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3,063, 732, 9241
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d. EFERERICED Do EERRNI A | 499,309, 76219 | 502, 355, 7951 | 505, 521,9331 | 503,560, 6031 | 492, 259, 094[| 487,693, 280
e. HBORRINEE (a+b+c+d) |4,094, 687, 18917 | 4, 045, 230, 0041 | 4, 000, 695, 178 | 3, 975, 565, 7471 | 3, 820, 787, 6761 | 3, 718, 461, 7621
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O &AM ZFAME

. 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




SNATYyR-tEFxa)T—X-T7VK JPYAYLEK-H5R

ATATE WL
REBE  Gerl)  EbsBdoh)

EBEAME (Fex)

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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ATATE WL
REBE  Gerl)  EbsBdoh)

EBEAME (Fex)

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
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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




JA—NIL-NATYYy R X2 )TF4—X-T72F JPYAYPF-HFR

HEBERIELEN

20244E12 31 HEF AW T, v ) —X « F TR MIREE S L O TR O ABRICERK 2 15F L
TWe,

EL0 7] %k KL
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CkFNV) CKFN) CEFN)
(31,875,442) AR R 15-Jan-25 40,625,474 (39,915,402) 710,072
(100,848,686) a—n 15-Jan-25 106,195,545 (104,492,875) 1,702,670
119288417 A 06-Jan-25 (756,748) 759,583 2,835
(672,711,143) EENE| 15-Jan-25 4,386,595  (4,288,289) 98,306
AR RPERAITIR B REBFIR 2,513,883
396,000 PR R 15-Jan-25 (499,835) 495,883 (3,952)
271,000 2—n 15-Jan-25 (284,965) 280,793 (4,172)
(477,668)  HA 06-Jan-25 3,030 (3,042) (12)
32279354204 1AM 15-Jan-25  (212,446,495) 205,769,136 (6,677,359)
BELERNITRDRESRE (6,685,495)
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