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87 AV J1| #AEF  |CITIGROUP FRN 850, 000 15, 503. 19| 131, 777, 182 15, 535. 64 132, 052, 9986. 6481880| 2027/2/24 | 2. 16
270224
97 AV 1| #AES  MORGAN STAN 850, 000 15, 445. 65| 131, 288, 107 15, 456. 09| 131, 376, 8486. 2800860| 2027/4/13 | 2. 15
FRN 270413
107 7 > A| #H&% [BPCE FRN 700, 000} 15,632. 71 109, 428, 996 15, 634. 57 109, 442, 025[7. 2018390[2026/10/19] 1. 79
261019
11|77 > A| #Hii%%  |ACAFP FRN 600, 000] 17, 276. 59 103, 659, 575 17, 632. 74 105, 796, 487[7. 2500000 2028/9/23 | 1. 73
280923
12]7 A YU 7| #A%  [VERIZON CoM 635, 000] 15, 509. 95 98, 488, 233 15, 434. 59 98, 009, 677/6. 1618600[ 2026/3/20 | 1. 60|
FRN 260320
1347 > & #A#Z% [RABOBK FRN 600, 000 15, 906. 04] 95, 436, 252 16, 280. 85| 97, 685, 106j4. 3750000[ 2027/6/29 | 1. 60|
270629
144 ¥V A #AfZ%  |STANLN FRN 600, 000 15, 631. 94] 93, 791, 689 15, 633. 82| 93, 802, 974|7. 2294940( 2026/7/6 | 1.54
260706
15147 4| fAg%%  [ABN AMRO FRN 600, 000] 15, 576. 54 93, 459, 271 15, 600. 43 93, 602, 593|7. 1504520[ 2026/9/18 | 1.53
260918
16147 v 4| fA&%:  [ING GROEP FRN 600, 000] 15, 593. 79 93, 562, 796 15, 589. 26 93, 535, 602/6. 9298100[ 2026/9/11 | 1.53
260911
17\ % #1E2%  [BNS FRN 270610 500, 000 16, 676. 33| 83, 381, 673] 16, 701. 09| 83, 505, 470]3. 9980000[ 2027/6/10 | 1. 37
18| & #H1E%  [RY FRN 270702 500, 000 16, 678. 83| 83, 394, 178§ 16, 691. 87| 83, 459, 369|3. 8790000 2027/7/2 | 1.37
190 U | #H4&2%  HSBC FRN 500, 000 15, 623. 26| 78, 116, 338] 15, 580. 47| 77,902, 394/6. 9344720( 2026/8/14 | 1. 28
260814
2012 7 = —| #EAE¥%  [SVENSKA FRN 500, 000 15, 566. 37| 77,831, 897 15,573. 41 77, 867, 057)6. 6191790[ 2026/6/15 | 1. 27
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7 260615
21|A A tHfE%  [NOMURA FRN 500, 000} 15, 449. 48 77, 247, 426, 15, 481. 85 77, 409, 2696. 5887900 2027/7/2 | 1. 27
270702
20|17 )% A% [RY FRN 270119 500, 000} 15, 502. 02 77,510, 114 15, 466. 19 77, 330, 985/6. 1718410( 2027/1/19 | 1. 27
234 —A M| #LfE%  [ANZ FRN 270118 500, 000} 15, 474. 48 77, 372, 448 15, 454. 38 77, 271, 924/6. 0372380( 2027/1/18 | 1. 26
7
24|77 v A #HfES [BRCM FRN 500, 000) 15, 398. 72 76,993, 613 15, 424. 38 77,121, 947|6. 4244570( 2028/2/16 | 1. 26
280216
25|17 F & A%  |BNS FRN 270908 500, 000) 15, 370. 77 76, 853, 878 15, 392. 46 76, 962, 332/6. 4102420 2027/9/8 | 1.26
261~ LF —| #hfE%:  [KBCBB FRN 400, 000] 17, 755. 91 71,023, 645, 18, 131. 88 72, 527, 550/8. 0000000 2028/9/5 | 1. 19
280905
27 ¥ YU A| #Lff%  [BARCLAYS FRN 400, 000} 15, 932. 46 63, 729, 872 16, 989. 98 67, 959, 9509. 6250000{2029/12/15| 1. 11
291215
28| A A | #LfE%:  [BBVASM FRN 400, 000} 16, 109. 61 64, 438, 460 16, 752. 84 67,011, 3779. 3750000( 2029/3/19 | 1. 10
290319
2011 ¥ U | L% [LLOYDS FRN 400, 000| 16, 734. 82 66, 939, 294 16, 745. 29 66, 981, 177J4. 1580000 2026/3/5 | 1. 10
260305
30| A =—| #:fEF [SVENSKA FRN 400, 000| 16, 679. 00 66,716, 016 16, 736. 22 66, 944, 896/3. 9200000 2027/3/8 | 1. 10
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Fesk (M) (M) (%)
TR | N2 Fe 8, 170. 00 1, 207, 832 1,243,285 A66. 32
- — FERE 2, 920. 00 470, 635 483,704 A25. 80
IV FERE 130. 00 25,071 25,618  A1.37

(FE 1) BEHRIT, 77 v KOMGBERFEIT T 5 B85 O o bR T4,

(7 2) Z2EFREG ORI, JFAlE LT,
TS| O EIT., HME AR ST,

Jua—VEBERER T 7 F (BASEA) A~y PR Lla—X

FUFHIIDH Y A,

(B%) 7a—r VEBSHER~Y =77 F
L EI T D Y A

(3) [EM %]

@ [ pEOHER ]

7a—VEBENERT 7 o 8 (B SRR H~y VHhh a—2

EITH (2024 4 10 AR) ., W HAT1TFEUNICET 285 H REOFREFHRBIHRICE T 2 Mg PEOHER TR D@ Y T,

DRENCB T DFIE B OMEEE L 7E FARS OMIE CRAE L TV EJ, 28

Mg e () 1 HY7= v offigERE (1)
(5 Fev%) (rBLfs) (ZHd %) (rBefs)
%2 FREMIMIR (201564 4 H 20 H) 7,902, 354 7,910, 296 0. 9950 0. 9960
3 FFEMIRR  (20154F 10 H 20 B) 42, 280, 044 42,323,053 0. 9830 0. 9840
04 RFESIMIR (20164 4 A 20 H) 41, 709, 939 41, 753, 095 0. 9665 0. 9675
o5 6 RPEMIMIR (2016 4210 A 20 H) 54, 535, 897 54, 592, 044 0.9713 0.9723
56 FPEMIAR (20174 4 H 20 H) 37, 746, 638 37, 785, 380 0. 9743 0. 9753
%7 RRESIMIR (2017 4210 A 20 H) 34,610, 812 34, 645, 909 0. 9861 0. 9871
o 8 FFEMIMIR (20184 4 A 20 H) 34, 489, 293 34, 524, 585 0.9772 0.9782
O REMIMIR  (20184F 10 H 22 R) 34,131, 841 34, 167, 249 0. 9639 0. 9649
%10 FREMIFR (20194F 4 A 22 H) 25,571, 636 25, 598, 211 0. 9622 0. 9632
%11 RpEMIMAR (20194 10 A 21 H) 19, 526, 644 19, 546, 950 0. 9616 0. 9626
812 FpE AR (20204F 4 A 20 H) 18,612,676 18,633,019 0. 9149 0. 9159
513 FpE AR (2020 4F 10 A 20 H) 17, 488, 325 17,506, 704 0.9515 0. 9525
914 FFEMIFR (20214 4 A 20 H) 7, 307, 362 7, 314, 962 0.9614 0. 9624
%15 FpE AR (20214 10 A 20 H) 2, 152, 268 2,154, 516 0. 9570 0. 9580
516 FEE AR (20224F 4 A 20 H) 2, 104, 123 2, 106, 373 0. 9351 0. 9361
517 FeE AR (2022 4F 10 A 20 H) 2, 046, 860 2, 049, 122 0. 9048 0. 9058
%18 FREMIFR (2023 4F 4 A 20 H) 2, 019, 247 2,021, 500 0. 8960 0. 8970
519 FeE AR (202342 10 A 20 H) 2,019, 891 2,022, 146 0. 8957 0. 8967
5520 FEE IR (2024 4F 4 A 22 H) 1,861, 182 1, 863, 219 0.9132 0.9142
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521 FeE iR (2024 4E 10 A 21 H) 1, 875, 575 1,877,612 0. 9203 0.9213
2023 4E 10 A K H 2, 023, 059 — 0. 8970 —
11 HERH 2, 038, 266 — 0. 9036 —

12 ARHA 2, 050, 220 — 0. 9088 —

2024 % 1 HARH 2,058, 774 — 0.9125 —
2 HRH 1, 862, 830 — 0.9141 —
3HRH 1, 869, 462 — 0.9173 —

4 HERA 1, 865, 318 — 0. 9153 —

5 HRH 1, 870, 724 — 0. 9179 —

6 HARH 1, 869, 937 — 0.9175 —
7THRH 1, 867, 927 — 0. 9166 —

8 HARH 1, 865,013 — 0.9151 —

9 HRH 1, 867, 539 — 0. 9164 —

10 HARH 1, 874, 634 — 0.9198 —

Jua—rNVEESERENRT 7 8 (BASERY) A~y Vsl a—2A

LT H (2024 4 10 A2K) . W HAT TEUANICET 283 K& O TREEHREEIRRIC I T 2 MEREOHER TR DEY T,

MU EERER (1)

1 0% oMtigEsE (M)

(5 Fev%) (rBLfs) (ZHd %) (rBefs)
02 FREMIMIR (20164 4 H 20 H) 17, 250, 919 17,275,778 1. 0409 1. 0424
%3 FFEMIRIR (20154210 A 20 H) 56, 546, 610 56, 627, 092 1. 0539 1. 0554
%4 FFESIMIR (2016 4 4 H 20 H) 54, 675, 085 54, 761, 335 0. 9509 0. 9524
5 FREMIIR (2016 47 10 A 20 A) 43, 523, 891 43,572, 658 0. 8925 0. 8935
6 fFEMIMIR (20174 4 H 20 H) 45, 409, 652 45, 458, 174 0. 9359 0. 9369
07 RRESIMIR (2017 4210 A 20 H) 45, 449, 281 45, 494, 383 1.0077 1. 0087
%8 FFEMIRIAR (20184 4 H 20 H) 30, 748, 768 30, 780, 458 0.9703 0.9713
O REMIMIR  (20184F 10 H 22 R) 30, 822, 642 30, 853, 877, 0. 9868 0. 9878
510 FpE iR (20194F 4 A 22 H) 21, 635, 057, 21, 657, 023 0. 9849 0. 9859
%11 RpEMIMAR (20194 10 A 21 H) 19, 415, 379 19, 435, 520 0. 9639 0. 9649
%12 FREMIFR (2020 4F 4 A 20 H) 19, 860, 605 19, 882, 406 0.9110 0. 9120
513 FpE AR (2020 4F 10 A 20 H) 18, 221, 460 18, 240, 715 0. 9463 0. 9473
814 FpE AR (20214F 4 A 20 H) 19, 045, 680 19, 064, 969 0. 9874 0. 9884
5 15 FEMIMR (2021 4 10 H 20 A) 19, 930, 984 19, 950, 302 1.0317 1. 0327
%16 FREMIFR (2022 4% 4 A 20 H) 24, 139, 870, 24, 161, 654 1.1081 1. 1091
517 FeE AR (2022 4F 10 A 20 H) 11, 295, 875 11, 305, 250 1. 2048 1. 2058
518 KEE AR (2023 4F 4 A 20 H) 10, 883, 777 10, 893, 254 1.1483 1. 1493
519 FpE AR (202342 10 A 20 H) 10, 695, 421 10, 703, 793 1. 2774 1. 2784
520 FEEMIFIR (20244 4 A 22 H) 7,249, 182 7, 254, 428 1. 3816 1. 3826
521 FeE iR (2024 4E 10 A 21 H) 15, 165, 296 15, 176, 251 1. 3843 1. 3853
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2023 4E 10 A K H 10, 712, 380 — 1. 2790 —
11 ARH 10, 813, 256 — 1. 2907 —
12 AKA 10, 608, 904 — 1. 2659 —
2024 4 1 H2KH 11,011, 359 — 1.3135 —
2 AKH 11, 279, 888 — 1. 3452 —
3HRH 11, 403, 990 — 1. 3596 —
4 HKH 7,374, 861 — 1. 4055 —
5 HRH 15, 501, 761 — 1.4153 —
6 AAKH 15, 908, 095 — 1. 4523 —
7THAEKR 15, 236, 776 — 1.3910 —
8 AR H 14, 678, 696 — 1. 3400 —
9 AAKH 14, 594, 096 — 1. 3322 —
10 AR A 15, 545, 036 — 1.4189 —

@ [mEoHR ]

7a—"VEBENERT 7 o 8 (B SRR H~y Vhh a—2

14720 onkd4 (M)
55 2 e IR 0. 0060
5 3 e IR 0. 0060
55 4 Ry E IR 0. 0060
5 5 RrE I 0. 0060
5 6 R 0. 0060
557 e IR 0. 0060
55 8 e IR 0. 0060
55 9 FrE I 0. 0060
%5 10 FrE I 0. 0060
o5 11 e 0. 0060
o5 12 Ry E 0. 0060
o5 13 FrE 0. 0060
o5 14 FrE I 0. 0060
o5 15 % 1 0. 0060
5 16 %y 1 0. 0060
o517 FeE I 0. 0060
o5 18 KriE 0. 0060
o5 19 Ry 1 0. 0060
5 20 %y E 31 0. 0060
o5 21 FeE I 0. 0060
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o5 13 Ry 1 . 0060
o5 14 FrE I . 0060
o5 15 FrE I . 0060
o5 16 %y 1 . 0060
o5 17 Ry E . 0060
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o5 19 FrE I . 0060
%5 20 %y E 31 . 0060
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55 3 RRE I NO. 6
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% 5 FrE I 1.1
55 6 Ry e I 0.9
5T R E I 1.8
%5 8 FrE I NO. 3
55 9 FrE Wi NO0. 7
%5 10 % E 31 0.4
o5 11 FrE I 0.6
o5 12 FeE I N4, 2
o5 13 Ry 4.7
o5 14 Ry E I 1.7
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o5 15 FrE IR 0.2
5 16 KraE ALT
5517 RrE N2.6
5 18 e N0, 3
o5 19 FrE I 0.6
%5 20 FaE IR 2.6
o5 21 Ry E I 1.4
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EEFE (%)
5 2 FRE I 3.4
5 3 e IR 2.1
55 4 R I N8.9
5 5 RrE I A5 2
5 6 R 5.5
557 e IR 8.3
% 8 FrE I A3 1
55 9 FrE I 2.3
o5 10 FrE I 0.4
o5 11 FrE I AL5
55 12 FrE N4 9
o5 13 Ry 4.5
o5 14 FrE I 5.0
o5 15 FrE IR 5.1
5 16 i 3 8.0
o5 17 Ry E 9.3
o5 18 KriE N4, 2
o5 19 FrE I 11.8
5 20 %y E 31 8.6
o5 21 Ry E I 0.6
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55 2 Ry E IR 7,942, 253 100, 000
% 3 RrEMIH 35, 067, 415 —
% 4 FrE I 146, 677 —
% 5 R I 20, 881, 360 7, 890, 030
% 6 FrEHIH 3, 345, 522 20, 751, 193
%7 RESIH 293, 344 3,937, 810
% 8 FrE I 319, 559 124, 232
%9 FrE I 115, 889 —
%10 FrE i 126, 752 8, 960, 243
11 R 112, 015 6, 380, 353
12 R 91, 108 54, 996
%13 FrE i 111, 115 2,074, 585
% 14 FrE B 49, 122 10, 827, 971
5 15 R 23, 313 5, 375, 165
5 16 FriE 1, 290 —
%17 FrE i 12, 093 —
% 18 FrE iR 1, 447 10, 000
19 FriE 1, 457 —
5 20 FriE 1,216 218, 382
521 FrE IR 12) —
(E D) AHIMCBITDRERMRANT S VER A,
(7 2) REREITIT, SYHFENMTORE N BEE £,
7ua—\VEBESRIERT 7 o 8 (EH SRR F~y P la—2A
BRE O3 A O 8%
% 2 FrE I 17, 463, 634 990, 954
% 3 FrE I 48, 528, 066 11, 445, 593
%4 FrESIH 6, 599, 517 2, 754, 062
% 5 ReE MM 597, 896 9,331, 173
% 6 R I 116, 411 361, 708
5T RPE I 416, 796 3, 836, 689
% 8 RrEHIH 61, 701 13, 473, 449
%9 RrEHIH 35, 464 490, 299
%10 FrE i 34, 904 9, 303, 837
%11 FrE i 35, 656 1, 860, 638
55 12 Ry E ] 1, 660, 138 —
o5 13 FraE 38, 990 2, 585, 326
55 14 eI 33,927 —
55 15 e 28,713 —
o5 16 KrE 2, 566, 788 100, 000
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17 FriE 217, 395 12, 436, 436
5 18 FriE M 102, 092 —
%19 FrE iR 895, 981 2,001, 062
% 20 FrE i 15, 157 3, 141, 136
% 21 FraE 5, 708, 670 478
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