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03(5219)5940
LIBOR
LIBOR 1.00 0.756 0.70
LIBOR 0.50 1.00 0.594 0.55
LIBOR 0.50 0.432 0.40
X
0.756 0.32 0.34 0.04
0.70
0.594 0.25 0.26 0.04
0.55
0.432 0.18 0.18 0.04
0.40
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356,299,483 6.34

734,658,122 13.08

101,850,128 1.81

289,846,746 5.16

707,936,825 12.60

975,844,536 17.37

654,179,527 11.65

641,511,628 11.42

219,517,095 3.91

105,981,110 1.89

5,406,342, 755 96.24

— 211,106,542 3.76

5,617,449,297 100.00;

3,398,426,080 60.49

) ) ) ) )

3,915, 343,832 1.3994] 5,479,132,159 1.3975 5,471,693,005/100.01
100.01
100.01
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)
) ) ) ) )

DANSKE BANK A/S | 2,700,000 13,024.56 351,663,218 12,997.31 350,927,608 0.750( 2020/5/4] 6.25

NORDEA BANK AB 2,500, 000f 14,020.47 350,511,772 13,836.02 345,900,617 4.000f 2020/6/29| 6.16

CREDIT AGRICOLE
1,700,000 17,842.42 303,321,169 17,863.01 303,671,259 0.000f 2020/2/2 5.41
SA

SANTANDER
2,300, 000f 12,881.94 296,284,712 12,854.57 295,655,139 0.375 2020/2/17| 5.26
CONSUMER BANK

SPAREBANK 1 SR
2,200,000y 13,337.04 293,415,051 13,241.62 291,315,792 2.125( 2020/2/3] 5.19
BANK

DNB NOR BANK 2,100,000} 13,983.37 293,650,917 13,799.57 289,790,976 3.875( 2020/6/29| 5.16

AUST & NZ BANKING
2,100,000j 13,779.48 289,369, 259 13,552.19 284,596,041 5.125( 2019/9/10) 5.07
GROUP

BERKSHIRE
2,200,000j 12,942.95 284,745,056} 12,916.99 284,173,810 0.500f 2020/3/13] 5.06
HATHAWAY

DAIMLER FINANCE
1,900,000 12,907.78 245,247,855 12,873.75 244,601,398 0.274(2019/11/13] 4.35
FRN

PKO BNK POLSKI
(PKO FIN)

1,800,000 13,059.73 235,075,300 12,940.78 232,934,087 2.324( 2019/1/23] 4.15

INATIONAL
1,700,000 13,480.94 229,176,092 13,391.53 227,656,137 2.000{2020/11/12| 4.05
[AUSTRALIA BANK

LLOYDS TSB BANK | 1,600,000 14,483.37 231,734,036 14,117.55 225,880,874 6.500( 2020/3/24] 4.02

ASB FINANCE LTD | 1,700,000 12,924 .66 219,719,321 12,912.77| 219,517,095 0.500] 2020/6/17) 3.91f

INYKREDIT
1,700,000 12,901.64 219,327,917 12,864.93 218,703,844 0.375( 2020/6/16( 3.89
REALKREDIT AS

SHELL INTL FIN
1,600,000 12,870.68 205,931,007} 12,845.48 205,527,835 0.079( 2019/9/15) 3.66
FRN

COOPERATIEVE
1,000,000 13,035.18 130,351,802 12,935.02 129,350,267 1.750| 2019/1/22| 2.30]
RABOBANK UA

INATIONAL
1,000,000 12,993.09 129,930,977 12,925.94] 129,259,450 0.242( 2021/4/19( 2.30
[AUSTRALIA B FRN

SKAND INAVISKA
1,000,000 12,957.15 129,571,551 12,910.21 129,102,121] 0.276| 2020/5/26] 2.30]
ENSKIL FRN
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WELLS FARGO & CO

19 1,000,000 12,896.39 128,963,979 12,792.02 127,920,233 0.172| 2022/1/31] 2.28
FRN
GOLDMAN SACHS

20 900,000 13,103.10 117,927,904 12,985.93 116,873,414 0.672| 2021/7/27) 2.08
GROUP FRN
EXPORT-IMPORT BK

21 800,000 13,294.45 106,355,630 13,247.63 105,981,110, 2.000| 2020/4/30] 1.89
KOREA

22 KBC GROUP NV FRN 800,000 12,946.92 103,575,378 12,731.26 101,850,128 0.226|2022/11/24 1.81]
SPAREBANK 1 SMN

23 770,000 12,904.96 99,368,252 12,867.87 99,082,629 0.172] 2020/11/9( 1.76]
FRN
BAYER CAPITAL

24 700,000 12,791.00 89,537,000} 12,844.46 89,911,265 0.227| 2022/6/26( 1.60)
CORP B FRN
COLGATE-PALMOLIVE

25 o 700,000 12,839.73 89,878, 136] 12,821.44 89,750,098 0.000[ 2019/5/14 1.60}

FRN

26 NYKREDIT FRN 660,000 12,918.39 85,261,429 12,810.31 84,548,075 0.249] 2022/6/2( 1.5]

27 ING BANK NV 500,000 13,123.94 65,619,749 13,053.47 65,267,357 1.250[2019/12/13( 1.16]
NATWEST MARKETS

28 500,000 12,869.15 64,345,765 12,793.17 63,965,872 0.109] 2020/6/8( 1.14]
PLC FRN

29 RCI BANQUE SA FRN[  410,000f 12,930.03 53,013, 156] 12,836.15 52,628,224 0.321] 2021/4/12 0.94]

30
b.
96.24
96.24
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ES 2YR 1809 237 26,538,975.6| 3,394,600,369 26,568,885 3,398,426,080 60.49
30

13 ( 20 11 18 ) 11,211,029,639 11,600,498,311 9,009 9,316
14 ( 21 5 18 ) 11,348,880,804f 11,641,560,375 9,477 9,720,
15 ( 21 11 18 ) 11,412,010,396 11,690,112,867, 10,020, 10,260
16 ( 22 5 18 ) 8,734,207,506 8,993,903,687 8,437 8,677
17 ( 22 11 18 ) 7,532,766,700] 7,764,253,563 8,147 8,387
18 ( 23 5 18 ) 6,941,949,558 7,152,153,106 8,178 8,418
19 ( 23 11 18 ) 5,274,145,223 5,465,778,564 7,040, 7,280,
20 ( 24 5 18 ) 4,298,032,796 4,460,431,927, 6,723 6,963
21 ( 24 11 19 ) 3,811,286,564 3,955,515,701 6,727 6,967
22 ( 25 5 20 ) 4,203,621,827, 4,330,324,155 8,297 8,537
23 ( 25 11 18 ) 3,868,677,298 3,985,209,075 8,256 8,496
24 ( 26 5 19 ) 3,610,808,589 3,717,734,016 8,269 8,509
25 ( 26 11 18 ) 3,368,355,623 3,469,190, 245 8,393 8,633
26 ( 27 5 18 ) 2,911,032,546 3,003,417,952 7,647 7,887
27 ( 27 11 18 ) 2,738,384,576 2,813,086,258 7,137, 7,337,
28 ( 28 5 18 ) 2,358,147,948 2,403,052,059 6,575 6,695
29 ( 28 11 18 ) 2,015,991,593 2,056,932,520 6,123 6,243
30 ( 29 5 18 ) 1,890,356,177, 1,927,532,777, 6,358 6,478
31 ( 29 11 20 ) 5,561,299,777, 5,621,356,867 6,622 6,742
32 ( 30 5 18 ) 5,556,806,876 5,661,351,800 6,436 6,556
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29 6 1,905,360,182 — 6,538 —
7 2,705,099,193 — 6,608 —
8 3,035,186,530 — 6,669 —
9 3,261,252,080] — 6,719 —
10 4,647,061,094 — 6,646 —
11 5,854,968,018 — 6,672 —
12 6,076,360,459 — 6,751 —
30 1 5,835,473,116 — 6,744 —
2 5,588,930,522 — 6,532 —
3 5,537,014,176 — 6,456 —
4 5,609,923,333 — 6,531 —
5 5,349,211,805 — 6,216 —
6 5,470,933,227 — 6,251 —

1
13 20 5 20 20 11 18 307
14 20 11 19 21 5 18 243
15 21 5 19 21 11 18 240,
16 21 11 19 22 5 18 240,
17 22 5 19 22 11 18 240,
18 22 11 19 23 5 18 240,
19 23 5 19 23 11 18 240,
20 23 11 19 24 5 18 240,
21 24 5 19 24 11 19 240
22 24 11 20 25 5 20 240
23 25 5 21 25 11 18 240
24 25 11 19 26 5 19 240
25 26 5 20 26 11 18 240
26 26 11 19 27 5 18 240
27 27 5 19 27 11 18 200
28 27 11 19 28 5 18 120,
29 28 5 19 28 11 18 120,
30 28 11 19 29 5 18 120,
31 29 5 19 29 11 20 120,
32 29 11 21 30 5 18 120,
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13 20 5 20 20 11 18 28.99
14 20 11 19 21 5 18 7.89
15 21 5 19 21 11 18 8.26
16 21 11 19 22 5 18 13.40
17 22 5 19 22 11 18 0.59
18 22 11 19 23 5 18 3.33
19 23 5 19 23 11 18 10.98
20 23 11 19 24 5 18 1.09
21 24 5 19 24 11 19 3.63
22 24 11 20 25 5 20 26.91
23 25 5 21 25 11 18 2.40
24 25 11 19 26 5 19 3.06
25 26 5 20 26 11 18 4._40
26 26 11 19 27 5 18 6.03
27 27 5 19 27 11 18 4_05]
28 27 11 19 28 5 18 6.19
29 28 5 19 28 11 18 5.05]
30 28 11 19 29 5 18 5.80]
31 29 5 19 29 11 20 6.04
32 29 11 21 30 5 18 1.00
100

13 412,148,502 875,572,130,

14 303,498,656 772,562,408

15 138,624,693 724,408,151

16 63,853,017 1,100,905,689

17 74,711,850 1,180,937,909

18 60,287,115 818,424,981

19 53,339,091 1,050,146,620
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20 49,894,004 1,148,530,835
21 51,273,523 777,988,459
22 39,279,098 639,063,422
23 31,672,556 411,938,237
24 168,777,799 488,275,700,
25 66,628,416 420,046,019
26 146,043,706 352,195,426
27 751,009,380 720,820,136
28 474,183,077 724,537,392
29 19,009,374 313,217,825
30 18,779,909 338,390,267
31 8,128,999,117 2,704,130,011
32 3,233,824,547 2,997,452,622
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SANTANDER CONSUMER BANK |/Loz—| #l% [0.375 [2020% 2 178 526
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BERKSHIRE HATHAWAY 7XU | #A% [0.500 [2020% 3 B138] 5.06
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