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KR DEV BANK FRN 220227 3. 34363 800 802 89,855 | 2022/2/27

W@ AL{E S | ABN AMRO FRN 210827 3. 20863 400 400 44,875 | 2021/8/27
(EDERIENEE) | ALLSTATE FRN 210329 3.031 300 297 33,329 | 2021/3/29
AMERI HONDA F FRN 211105 3. 08263 400 399 44,704 | 2021/11/5

AMEX FRN 230703 3. 4875 800 802 89,874 | 2023/7/3

ANZ FRN 210601 3.61613 500 506 56,674 | 2021/6/1

ANZ FRN 220519 3.39288 750 753 84,414 | 2022/5/19

AT&T INC FRN 240612 3. 77663 500 500 56,077 | 2024/6 /12

BAC FRN 230723 3.73238 1, 100 1, 100 123,286 | 2023/ 7 /23

BANQ FED CRD FRN 220720 3. 491 800 801 89,728 | 2022/7/20

BANQ FED CRD FRN 230720 3.721 800 803 89,967 | 2023/7/20

BARCLAYS 7.625 221121 7.625 800 870 97,498 | 2022/11/21

BARCLAYS BK FRN 201211 3.04125 400 398 44,625 | 2020/12/11

BARCLAYS FRN 220110 4. 209 830 834 93,430 | 2022/1/10

BAT CAPITAL FRN 200814 3.28288 700 690 77,299 | 2020/ 8 /14

BECTON DICK FRN 220606 3. 63763 650 651 73,000 | 2022/6/6

BK CHINA/LUX FRN 220417 3. 308 500 500 56,040 | 2022/4 /17

BK CHINA/SG FRN 210417 3.338 300 300 33,610 | 2021/4 /17

BNP PARIBAS 7.625 210330 7.625 1, 200 1,263 141,464 | 2021/3/30

BONYMellon FRN 221030 3. 8005 1, 000 1,012 113,399 | 2022/10/30

BP CAPITAL FRN 210916 3. 48463 300 304 34,052 | 2021/9/16

BPCE FRN 220522 3.88338 800 805 90,195 | 2022/5 /22

CAN IMPERI BK FRN 230913 3. 26825 200 199 22,386 | 2023/9/13

CAPITAL ONE FRN 220130 3. 9005 600 602 67,529 | 2022/1 /30

CBA FRN 210906 3. 43763 500 504 56,513 | 2021/9/6

CBA FRN 240604 3.43513 500 502 56,235 | 2024/6/4

CD AGRICOLE FRN 251223 8. 125 900 1,021 114,390 | 2025/12/23

CIGNA FRN 230615 3. 48675 200 199 22,338 | 2023/6/15

CITIGROUP FRN 220901 4. 05613 1, 400 1,424 159,532 | 2022/9/1

CITIGROUP FRN 230601 3.64913 500 501 56,203 | 2023/6/1

CMCSA FRN 240415 3. 22675 1, 000 1, 000 112,056 | 2024/4 /15

COM BK AUS FRN 220310 3.30063 400 401 45,011 | 2022/3/10

CONOCOPHIL FRN 220515 3.58375 400 404 45,286 | 2022/5/15

CS 7.5 231211 7.5 900 959 107,507 | 2023/12/11

CS FRN 2022/12/14 3.79325 650 649 72,755 | 2022/12/14

CVS HEALTH FRN 210309 3. 32063 800 802 89,830 | 2021/3/9

DANSKE BANK FRN 230912 3. 65663 500 477 53,526 | 2023/9/12

DNB BANK 6.5 220326 6.5 800 827 92,722 | 2022/3/26

DNB BANK FRN 210602 3.68513 900 910 102,014 | 2021/6/2

DOMINION ENE FRN 210615 3.21088 500 499 55,927 | 2021/6/15

ENBRIDGE INC FRN 200615 3.31088 550 551 61,717 | 2020/6/15

FORD CRED FRN 211012 3. 4835 900 872 97,740 | 2021/10/12

FORD CREDIT FRN 200612 3. 38663 500 496 55,563 | 2020/ 6 /12
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L@tk % | GENERAL MILL FRN 210416 3. 141 700 698 78,263 | 2021/4/16
(BOREEAER) | GS FRN 231129 4.22888 900 921 103,243 | 2023/11/29
HALFMOON FRN 190917 3. 26463 600 598 67,077 | 2019/9/17
HP ENTERPRISE FRN 190920 3.31775 600 598 67,058 | 2019/9/20
HSBC HOLD 6.875 210601 6.875 550 575 64,415 [ 2021/6/1
HSBC HOLDINGS FRN 220105 4. 09775 650 664 74,426 | 2022/1/5
HYUNDAT CAP FRN 210708 3. 52863 800 799 89,546 | 2021/7/8
ING GROEP 6. 875 220416 6.875 1, 000 1,038 116,328 | 2022/4 /16
ING GROEP FRN 220329 3.751 400 402 45,047 | 2022/ 3/29
JPM CHASE FRN 220425 3.67063 1, 300 1, 305 146,256 | 2022/ 4 /25
JPM CHASE FRN 230723 3.66238 700 700 78,409 | 2023/7/23
KINDER MORGAN FRN 230115 3. 87675 335 335 37,520 | 2023/1/15
MITSUB UFJ FIN F 230726 3.62475 600 601 67,357 | 2023/7/26
MIZUHO FG FRN 210913 3. 74825 850 858 96, 151 2021/9/13
MIZUHO FG FRN 220911 3. 48063 700 702 78,667 | 2022/9/11
MONTREAL BK FRN 210827 3. 42863 900 908 101,780 | 2021/8/27
MORGAN STAN FRN 221024 4.17925 900 915 102,550 | 2022/10/24
MS FRN 230508 3.95763 600 606 67,937 | 2023/5/8
MUFG FRN 210913 3. 66825 700 706 79,155 | 2021/9/13
MUFG FRN 220222 3.58338 300 301 33,802 | 2022/2/22
MUFG FRN 220725 3. 56063 500 500 56,105 | 2022/ 7 /25
NAB FRN 210712 3.6035 500 506 56,717 | 2021/7 /12
NAB FRN 220522 3.38338 750 753 84,394 | 2022/5/22
NORDEA BANK FRN 210527 3. 62863 500 505 56,642 | 2021/5/27
NORDEA BANK FRN 230830 3. 56888 500 491 55,030 [ 2023/8/30
NOVA SCOTIA FRN 220307 3. 24663 700 703 78,779 | 2022/3/7
PHILLIPS 66 FRN 210226 3. 24625 700 700 78, 401 2021/ 2 /26
PNC BANK FRN 200312 2.94663 250 250 28,013 | 2020/3/12
RABOBANK FRN 220110 3.414 500 505 56,582 | 2022/1/10
RBC FRN 220201 3. 46625 700 706 79,116 | 2022/2/1
RBC FRN 231005 3. 25775 300 298 33,450 [ 2023/10/5
RBS 8.625 210815 8. 625 500 535 59,994 | 2021/8/15
RBS FRN 220515 4. 15375 800 799 89,549 | 2022/5/15
SANTANDER FRN 220411 4.14125 600 608 68,164 | 2022/4 /11
SHELL INTER FRN 231113 3.088 500 499 55,953 | 2023/11/13
SKANDINAV ENS FRN 210517 3.11288 600 599 67,162 | 2021/5/17
SMBC FRN 230719 3.621 600 601 67, 361 2023/ 7 /19
ST BK INDIA FRN 200406 3. 53863 500 500 56,042 | 2020/4/6
STANLN 7.5 220402 7.5 900 945 105,897 | 2022/4/2
STANLN FRN 230120 3.911 1, 000 996 111,585 | 2023/1/20
SUMIBK FRN 231016 3.401 500 500 56,006 | 2023/10/16
SVENSKA 6. 25 240301 6.25 1, 000 1,015 113,714 | 2024/3/1
SVENSKA FRN 210524 3.121 900 902 101,030 | 2021/5/24
SWEDBANK FRN 220314 3.29325 600 590 66,112 | 2022/3/14
TD BANK FRN 210407 3. 58863 450 456 51,097 | 2021/4/7
TD BANK FRN 210611 3. 03063 850 852 95,520 | 2021/6/11
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H@ALAEA | TYSON FOODS FRN 200602 3.16513 250 250 28,034 | 2020/6/2
(4UBEEMES) | UBS GROUP FRN 220523 3.871 500 504 56,449 | 2022/5 /23
UNICREDIT SPA FRN 220114 6. 49675 350 364 40,863 | 2022/1/14
UNITEDHEALTH FRN 210615 2. 87088 500 499 55,899 | 2021/6 /15
VERIZON COM FRN 250315 3. 78375 800 802 89,905 | 2025/3/15
WBC FRN 220111 3.43125 500 504 56,504 | 2022/1/11
WBC FRN 240226 3. 41625 800 802 89,926 | 2024/2/26
WELLS FARGO FRN 221031 3.97438 900 915 102,507 | 2022/10/31
WEC FRN 210921 3.271 400 400 44,862 | 2021/9/21
N 7t 7,294, 051
Z—n Fa—n Fa—n
N4 fg’%gﬁg DEUTSCHE BK FRN 201207 0.192 200 198 25,007 | 2020/12/ 7
ALV T A& | INTESA SANP FRN 200615 0.74 400 402 50,657 | 2020/ 6 /15
(AUBEEAEE) | INTESA SANPAO FRN 270111 7.75 200 223 28,171 | 2027/1 /11
AT @A S | BNP PARIBAS FRN 230522 0.312 600 599 75,447 | 2023/ 5 /22
(40#&EAMTE) | BNP PARTBAS FRN 240607 0. 442 200 199 25,064 | 2024/6/7
BPCE FRN 220309 0. 742 1, 200 1,219 153,549 | 2022/3/9
CD AGRICOLE FRN 220420 0. 492 700 706 88,959 | 2022/4 /20
SGSA 6.75 210407 6.75 900 958 120,697 | 2021/4/7
SGSA FRN 220401 0.539 800 806 101,561 | 2022/4/1
*T K YSE@AE 2% | ABN AMRO 5. 75 200922 5.75 1, 300 1, 359 171,114 | 2020/ 9 /22
(GUBEEMES) | ING GROEP FRN 230920 0.54 500 503 63,363 | 2023/9 /20
RABOBANK FRN 210629 6. 625 1, 200 1,322 166,483 | 2021/ 6 /29
RS @A | BBVA 8.875 210414 8.875 600 669 84,265 | 2021/4/14
(G0#&EAME) | BBVA FRN 220412 0. 29 600 604 76,041 | 2022/4 /12
BBVA FRN 230309 0. 292 200 197 24,912 | 2023/3/9
SANTANDER FRN 220425 6.75 900 981 123,556 | 2022/ 4 /25
AL F— YE@AE S | KBC GROUP 4. 75 240305 4.75 800 825 103,905 | 2024/3/5
(40BEEMER) | KBC GROUP NV FRN 221124 0.24 800 801 100,939 | 2022/11/24
ZDfth EimtEfES | AT&T FRN 230905 0. 541 400 401 50,588 | 2023/9/5
(&0HREEMTE) | BK CHN/PARIS FRN 201122 0.162 500 498 62,812 | 2020/11/22
COM BK AUS FRN 230308 0.192 300 301 38,011 | 2023/3/8
FCE BANK FRN 200826 0.19 300 296 37,296 | 2020/ 8 /26
GS FRN 210909 0. 322 750 751 94,608 | 2021/9/9
GS FRN 220926 0.311 200 198 25,017 | 2022/ 9 /26
HSBC HOLDINGS FRN 221005 0.19 400 398 50, 140 | 2022/10/ 5
LLOYDS BK 6.375 200627 6.375 600 625 78,715 | 2020/ 6 /27
LLOYDS BK FRN 240621 0.47 700 691 86,985 | 2024/ 6 /21
MIZUHO FG FRN 230410 0.19 300 299 37,730 | 2023/4 /10
MONTREAL BK FRN 220314 0.191 600 603 75,971 | 2022/3/14
MORGAN STAN FRN 211108 0. 392 600 602 75,860 | 2021/11/8
SANTANDER UK FRN 220518 0. 472 500 493 62,104 | 2022/5/18
SCANIA CV AB FRN 201019 0. 092 300 300 37,769 | 2020/10/19
SCANIA FRN 210317 0.141 500 498 62,765 | 2021/3/17
SMBC FRN 220614 0. 141 900 899 113,193 | 2022/6 /14
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