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1 0Y7- 0 M EREIT. S5114591. 03031, %511551. 0315H ., #5116541. 0810, 5117841, 0717H, #5118HA1. 1105, #5119#41. 0485

ERe
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JO0—/nN)LCoCofET7Y K AyTHLIO—XR

OEIEDIKR
11440 1154 11640 HEI1TH 1183 #1193
H H 20244F 2 A 20 H ~ [ 20244 3 A 19 H ~ [20244F 4 A 18 H ~ [ 20244 5 A 18 H ~ [ 20244 6 18 H ~ 20244 7 18 H ~
20244E 3 A18H  [20244E4 A1TH  |20244E5 A17TH  [20244£6 A17H  [20244E 7 A17H  [20244E 8 A19H
M = M = =] M
(A) BRLFINEE 124,249, 883 128,519,709 147,824,121 159, 687, 292 163, 564, 627 164, 752, 353
B2 e X4 4 124, 951,115 128, 481, 988 147,750, 116 159, 631, 273 163,513, 379 164, 636, 160
Z R - 37,723 74,005 56,019 51,248 116, 193
SCHAFLE A 1,232 A 2 - - - -
(B) FiEEHTEER 334,774,895 29,924,725 1,270, 420, 588 A 256,311,015 1,163,046, 508 A1,790, 370, 637
TEE A 335, 835, 550 34,370, 283 1, 280, 459, 792 21,52 1,178, 894, 927 50, 478, 209
EEH A 1,060,655 A 4,445,558 A 10,039,204 A 256,332,539 A 15,848,419 A1, 840,848, 846
©) ExHENE A 18,618,414 A 21,259,476 A 23,727,557 A 28,024,133 A 21,579,658 A 30,253,612
(D) LHEHEE(A+B+C) 440, 406, 364 137,184,958 1,394,517 152 A 124,647 856 1,299,031, 477 A1, 655,871,896
(E) RIffRHERE 1,954, 354, 661 2,233,573, 145 2,212,657, 055 3,424,976, 400 3,076,458, 613 4,077,529, 495
(F) EBmEEEEEs A1,579,312, 835 A1,490, 824,982 A1,208, 336,810 A1,031,277, 866 A 899,882,912 A 795,429,071
(Ficd 24 S 40 24 %8) (0 3,028,451,862) | ( 3,294,335,946) | ( 4,252,449,804) | ( 4,740,333,840) | ( 4,973,517,776) | ( 5,155,175, 968)
7 E RS 2 %5H) (A4,607,764,697) | (Ad,785,160,928) | (A5,460,786,614) | (A5,771,611,706) | (A5, 873,400,688) | (A5,950,605,039)
@) §F(D+E+F) 815, 448,190 879, 933, 721 2,398,837, 397 2,269, 050, 678 3,475,607, 178 1,626,228, 528
H) I#EEHEE A 125,217,503 A 130,632, 581 A 152,531,771 A 161,582,109 A 164,859, 694 A 165,727,350
RERHERE (G+H) 690, 230, 687 749, 301, 140 2,246, 305, 620 2,107,468, 569 3,310,747, 484 1,460,501, 178
ENNEFEAHEIE A AL, 579,312,835 AL, 490,824, 982 AL, 208, 336,810 AL, 031,277, 866 A 899,882,912 A 795,429,071
(Ficd 24 S 40 24 %8) (3,028,451,861) | ( 3,294,335,962) | ( 4,252,449,826) | ( 4,740,333,853) | ( 4,973,517,778) | ( 5,155,175,979)
72 E AR AR 2 %5H) (A4,607,764,696) | (Ad,785,160,944) | (A5,460,786,636) | (A5,771,611,719) | (A5,873,400,690) | (A5,950,605, 050)
Sy Fl (i R N 4 2, 269, 543, 522 2, 240,126, 122 3,454, 642, 430 3,395, 058, 397 4,210,630, 396 4,046,303, 035
AR R - - - A 256,311,962 - A1, 790,372,786
(1) HIEORBOH T B) BMIHFTEB/BIIFROMHMRZIC LD b DEGEHAET,
(1) ORI T (C) SRR (1L (EFEMII 6 D BB S Y42 B TR R LTV ET,
(1) BIEORBOF T F) BIERZEBRES L H 501, FFEOBIHREDEE, BIGRES LI-MEE» btk E 2Z LW EZEln 2 0 g,
(15) HltsoFERE (20244 2 A20 H ~20244E 8 A19H) 1ZLAF @Y TY,

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)

131, 664, 106

160, 165, 0161

134, 500, 890

a 119,209, 828 | 111,277,721 | 145, 352, 537
b. AETFCESEEMAERYE  RERBAESR) | 321,196,536/ 25,907, 2371 | 1, 249, 164, 6151 0fJ| 887,640,960 0
c. [BRERIFICED HUNLS T4 |3, 028, 451, 86119 | 3, 294, 335, 9621 | 4, 252, 449, 82617 | 4, 740, 333, 85319 | 4, 973, 517, 778 | 5, 155, 175, 979
d. FEARFICED D OEERRA |1, 954, 354, 66119 |2, 233, 573, 745M | 2, 212, 657, 05517 | 3, 424, 976, 40019 | 3, 327, 684, 114 |4, 077, 529, 495
e. HECREINLE (a+b+c+d) |5,423, 212,886 |5, 665, 094, 66511 | 7, 859, 624, 0331 | 8, 296, 974, 3591 | 9, 349, 007, 8681 | 9, 367, 206, 3641
£ EFGUAE (1 HR%72Y) 2, 3821 2, 3851 2, 8341 2, 8241 3, 1181 3, 1081
g. Hrlid& 125,217,503/ | 130,632,581 | 152,531,777/ | 161,582, 1099 | 164,859, 6944 | 165, 727, 35014
h., Zfi4 (1 Hn%7=9) 55M 55M 55M 55M 55M 55M
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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X5 .
A% - e A< RN BRI
BRAOEAAE
EAAS ERNEOTERNGREEERLET,
FHRANE BRDSIRBENETT 5/ J ) v FIBETERANERE LT,
T TEELT. BROSERENRTT 51T v NEBCRAEA G, BRRCEK

ENOREHGHTF - BELFRBEOEFERY 5O, WRYMICERMEDERTHE
ZEELFET,
HNEREE~NOREICHE-TE, FRIELTHEBEAYCETREVER AL

ELREFIR

NEREE~NOBREISICHFRERTEE A

IR 3853 ER

FREIE LT, 8A10B (RBDOBEEFREXRH) [THRETEVET,
BE., EEKUADHIMICE YIRBIRETEHLEVW EABYFET,

27V RIZR3PER
EFRHmA L L g EAREEICR LER0. 14%
(BRICE T EERFREIBEEII MY FEA, )
BAFHE HYFEEA,
ERMERREE HYFEEA,
ZTOMOERLGE EXREEER. EEOREER. AMISTEROTERIFHN. RIICRIER. &
ZEMER. EXEA. ERMEICET MR L,
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BEBEMR= FILOTITYR (UK) USTFY R
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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 (EE)

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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BB IEEN
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,

VY —Xe T A ML, EOWMYHIT VAT 4 T RGOS IRENZ O W TOFEHREIRIZE L,
FASBRFHEMEREL B ISR SN DB D DT A X U AZ AL TN D, ZOHA X AT T VAT 4
TEIONy PIHEINCOWTOREERBREZLEE L, T X > THBEREOBHEEZ D TV
Do ZOHAX L AOBWIE, 28, EOXICT IV NRT 4 TRELBPEDITND N, T U ANT o
THESCHEE L7~y PR ED L IR ENTWD ., T LTT U AT ¢ TR L7
~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,

VY= T A NOEBEERET A REE LR R T AR D — AR Y RS
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DLFOZFRIF2023F12A3IAICK T LIEFEOREHEEICEGEND T VAT 4 7[R DMK
R LTWD,

PR EBHLD BAEEP D

ELIHEK LEVR A8 SEHENEE)

CKkF) CKkFwv) CkF) CkF)

PR P (35,783,320) (539,405) (36,322,725) 4,646*

$ABINER O TIEBIL, S~y DHZRIHY T A TRA LTV REOELITHT 5K F
AT B LT\ B, B4R T O FHIEBAIE, K FVICHEL L 72 & 5 0 THIAE = 7 2K —
U — & BV THE LEBAEBIC SV T3,
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20234128 31H
Ck F)

®iE
B, AFEAME (BUSEAL - 394, 610, 984Kk Kv) 399, 566, 420
Hil4 13,009, 132
RN WER AR D AR EBIFIE 9, 886, 938
RIFE 5, 187, 722
BEAH 427, 650, 212
Ak
FR SR B R IR 4,036,517
AL E A 32,703
Z DAt DAL R 277, 704
AEEEH 4,346,924
Wi RE 423, 303, 288
ZASRESE 1 O M7 0 WG PENEE— 2 7 A A~y D78 LS ARGES:

(MU PERRAEL9, 164, 438, 2111 & FATH S A aE 718, 395, 082, 91211235 <) JPY 1.0418
ZAGARAR 1 072 0 MG PEMAE—2 7 A B BARH~ v USSR

(I PERRAEAO, 512, 859, 2741 & F1TH S 48 7E4:53, 801, 830, 111 T H-5<) JPY 0. 7530
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FILEICA 25,193, 246
BB AT 25,193, 246
E- 4|
KRR 3,934
2 REAT RN 41, 827
T FH R 337, 583
1o T 2,179, 982
& PR 165, 720
PREE M 103, 576
ENEP sl 20, 458
Z O KO A 6,817
EHAH 2,859, 897
BEMAIE 22, 333, 349
EEMERE X UMK EZE Il DB
SR PS
Bk L ONREITHR 2 HEBIMIE L (6, 586, 544)
ZIR ISR A i FE BRI (35, 783, 320)

(42, 369, 864)

REH () OB

B ks X O E O R FEB G O BhEE 37, 892, 280
PRI WER AR D AR E LR O M A B A (539, 405)
37, 352, 875
EHHMER B X UMRES i1 D E B (5, 016, 989)
EAIZ & 2 MEEOMIEINEA 17, 316, 360
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Ck F)
EAIZ & 2 MEEOMIEINEA
Eita v uirlEay 22, 333, 349
FEBUHE (42, 369, 864)
RSB % O Bh4A 37, 352, 875
T K B PE ORI e 17, 316, 360
R HA~DEE
T T ANy DT LA b D4l (7, 410, 492)
7 7 ABHARMANy P IERESRD B O 43l (26, 107, 107)
SrEAE AR (33,517, 599)
BAES
ZARAEFFDFAT -
T T ANy VI UASRESRR DT (10, 902, 890, 867 1) 74, 895, 932
7 T AB HARMN Y UAZISFEEORIT (27,092, 722, 630H) 151, 230, 939
JIGACNAA YL UFy R HLri—- 2=y hOFT (850,7241) 3, 187
226, 130, 058
ZASAEFER L
T AANY Vi LRARIEFOER L (2,153,900,831H) (14, 605, 748)
7T ABHARMA~ y DAZIEFEHFROEREL (7,618,682, 3371H) (38, 836, 646)
JTACNAA LTI VFy R HLri—--a2=y FOERL (400,679, 168H) (1, 491, 899)
JIGADNAA VI 2w —U 0T Ly — e a=y hOBEREL (8,300,431, 14217) (2, 058, 667)
(56, 992, 960)
EARIRG |9>BE U % R PE OIS AR 169, 137, 098
I PE DRl A 152, 935, 859
i PE
iy 270, 367, 429
#iR 423, 303, 288
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