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2019 7 31
1,864,102,810 100.00
1,864,102,810 100.00
51,196 0.00
1,864,051,614 100.00

2019 7 31
300,070,318 6.22
300,070,318 6.22
4,238,207,613 87.81
1,802,734,410 37.35
1,237,115,096 25.63
613,333,985 12.71
321,795,807 6.67
263,228,315 5.45
288,469,502 5.98
4,826,747,433 100.00

2019 7 31

%
1. 1.0862
1,716,169,039 0866 086 100.00%
1,864,789,283 | 1,864,102,810

100.00
100.00
100.00
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2019 7 31
%
SSE PLC 100.89 102.14 | 2.375000
1 27,21 .92%
327,213,000 |\ 531 138284 | 334,208,446 | 2021741 | &%
ENBW 104.65 105.18 | 3.625000
2 315,094,000 6.87%
329,767,927 | 331,422,171 | 2021/4/2 '
CENTRICA PLC 100.84 100.97 | 3.000000
3 327,213,000 6.85%
320,964,861 | 330,416,415 | 2021/4/10
ORANGE SA 107.36 108.39 | 4.000000
4 302,975,000 6.80%
325,273,960 | 328,403,691 | 2021/10/1
STEDIN HOLDING NV 104.37 106.21 | 3.250000
2,97 _67%
S 302,975,000 |\ 510 224006 | 321,795,807 | 200171271 | 887"
ENGIE SA 108.62 109.53 | 4.750000
6 290,856,000 6.60%
315,936,512 | 318,580,393 | 2021/7/10 '
SOLVAY FINANCE 108.46 108.53 | 5.118000
7 290,856,000 6.54%
315,488,594 | 315,602,193 | 2021/6/2
ARKEMA 106.62 105.50 | 4.750000
8 290,856,000 6.36%
310,136,844 | 306,853,080 | 2020/10/29
ORSTED A/S 103.40 103.16 | 3.000000
9 290,856,000 6.220
300,771,281 | 300,070,318 | 2020/8/10 '
BAYER AG 101.93 101.13 | 3.000000
10 278,737,000 5. 84%
284,136,135 | 281,911,814 | 2020/7/1 '
Credit Agricole SA 104.31 102.64 | 7.589000
11 263,940,000 5.61%
275,323,732 | 270,913,294 | 2020/1/30
VOLVO TREASURY AB 104.00 103.42 | 4.200000
12 254,499,000 5.45%
264,678,960 | 263,228,315 | 2020/6/10
TOTAL SA 103.02 103.06 | 2.250000
1 2544 .43%
3 54,499,000 | o0 207,774 | 262,291,750 | 202172726 | >4
BARCLAYS BANK PLC 115.75 114.75 | 10.000000
14 211,152,000 5.02%
244,408,440 | 242,309,589 | 2021/5/21 '
LLOYDS BANK PLC 104.52 104.04 | 5.750000
15 184,758,000 3.98%
193,125,680 | 192,235,156 | 2020/7/9
NGG FINANCE PLC 104.38 103.46 | 4.250000
16 133,309,000 2.86%
139,154,599 | 137,925,490 | 2020/6/18
6.22
87.81
94.02
94.02
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2019 7 31
1 1
( )( ) ( )( )
L 2,768,929,302 2,778,409,519 1.0223 1.0258
(2018 1 15 )
2
(018 7 17 ) 2,428,036,758 2,436,416,873 1.0141 1.0176
3
(2019 1 15 ) 1,989,172,343 1,996,143,601 0.9987 1.0022
4 1,878,193,122 1,884,613,180 1.0239 1.0274
(2019 7 16 )
2018 7 2,286,055,083 1.0158
8 2,164,619,827 1.0139
9 2,081,251,110 1.0155
10 2,032,531,587 1.0098
11 2,004,878,712 0.9993
12 1,987,746,779 0.9967
2019 1 1,984,720,478 1.0039
2 1,971,223,899 1.0110
3 1,934,075,115 1.0158
4 1,932,040,094 1.0207
5 1,891,148,026 1.0169
6 1,880,890,028 1.0254
7 1,864,051,614 1.0231
1 )
1 0.0035
2 0.0035
3 0.0035
4 0.0035
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(@)
1 2.6
2 0.5
3 1.2
4 2.9
Q)
1
1 2,975,191,718 266,558,184 2,708,633,534
2 0 314,314,813 2,394,318,721
3 0 402,530,604 1,991,788,117
4 0 157,485,551 1,834,302,566
()
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3 4
(2019 1 15 ) (2019 7 16 )

83,942 83,179
10,077,148 9,236,187
1,989,391,237 1,878,400,223
7,134,876 6,575,335
2,006, 687,203 1,894,294,924
2,006,687,203 1,894,294,924
6,971,258 6,420,058
340,630 312,766
10,107,215 9,279,867
95,757 89,111
17,514,860 16,101,802
17,514,860 16,101,802
1,991,788,117 1,834,302,566
2,615,774 43,890,556
1,989,172,343 1,878,193,122
2,006, 687,203 1,894,294,924
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3 4
( 2018 7 18 ( 2019 1 16
2019 1 15 ) 2019 7 16 )
13 50
14,436,624 64,379,924
14,436,611 64,379,974
1,852 1,789
340,630 312,766
10,107,215 9,279,867
96,162 89,216
10,545,859 9,683,638
24,982,470 54,696,336
24,982,470 54,696,336
24,982,470 54,696,336
225,928 2,306,401
33,718,037 2,615,774
536,453
536,453
4,606,011
4,606,011
6,971,258 6,420,058
2,615,774 43,890,556
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1 15 7 15
2019 1 16 2019
7 16
3 4
2019 1 15 2019 7 16
1,991,788,117 1,834,302,566
2,615,774
55 10
0.9987 1.0239
1 (9,987 ) (10,239 )
3 4
2018 7 18 2019 1 16
2019 1 15 2019 7 16
28,330,371 30,202,891
0 0
35,302 32,509
66,823,614 81,539,937
95,189,287 1 111,775,337 1
0.047791 0.060936
6,971,258 1 0.003500 6,420,058 1 0.003500
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3 4
2019 1 15 2019 7 16
)
)
)
3 4
2019 1 15 2019 7 16
13,440,662 61,714,316
13,440,662 61,714,316
3 4
2019 1 15 2019 7 16
2,394,318,721 1,991,788,117
402,530,604 157,485,551
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1,728,695,218 1,878,400,223

1,728,695,218 1,878,400,223

1,728,695,218 1,878,400,223
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(
2019 1 15 2019 7 16

7,013 7,714
3,150,528 1,740,631
378,218,569 193,279,310
305,444,123 301,371,552
4,314,873,506 4,275,050,595
54,574,936
108,552,207 58,783,184
1,805,593 21,314
5,112,051,539 4,884,829,236
5,112,051,539 4,884,829,236
72,804,746 219,396
10,390,551 17,198,671
4,052 1,495
83,199,349 17,419,562
83,199,349 17,419,562
4,785,359,384 4,479,498,972
243,492,806 387,910,702
5,028,852,190 4,867,409,674
5,112,051,539 4,884,829,236
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133 60 61
2019 1 15 2019 7 16
4,785,359, 384 4,479,498,972
1.0509 1.0866
(10,509 ) (10,866 )
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2019 1 16
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2019 1 15 2019 7 16

)

)

)

2019 1 15 2019 7 16

5,284,087 318,001
103,505,737 11,150,631
108,789,824 10,832,630
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2019 1 15

2019 7 16

4,607,138,146 4,679,942,892 4,712,867,239 4,658,292,303 54,574,936
72,804,746

770,343,660 791,365,839 757,261,849 745,570,117 11,691,732
21,022,179

3,836,794,486 3,888,577,053 3,955,605,390 3,912,722,186 42,883,204
51,782,567

33,338,231 33,118,835 219,396

10,942,864 10,871,525 71,339

22,395,367 22,247,310 148,057

4,607,138,146 4,679,942,892 4,746,205,470 4,691,411,138 54,355,540
72,804,746
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2019 1 15 2019 7 16
5,456,017,569 4,785,359,384
23,499 8,459
670,681,684 305,868,871
2,892,323,665 2,750,803,754
1,893,035,719 1,728,695,218
4,785,359,384 4,479,498,972
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2019 7 16
ORSTED A/S 3 2020/08/10 2,400,000.00 2,479,200.00
2,400,000.00 2,479,200.00
(301,371,552)
301,371,552
(301,371,552)
BARCLAYS BANK PLC 10
2021/05/21 1,600,000.00 1,839,888.00
Credit Agricole SA 2,000,000.00 2,060,680.00
7.589 2020/01/30 b ket
LLOYDS BANK PLC 5.75
2020/07/00 1,400,000.00 1,457,988.00
5,000,000.00 5,358,556.00
(724,208,843)
ARKEMA 4.75 2020/10/29 2,400,000.00 2,537,112.00
BAYER AG 3 2020/07/01 2,300,000.00 2,338,686.00
CENTRICA PLC 3
2021/04/10 2,700,000.00 2,759,157.00
ENBW 3.625 2021/04/02 2,600,000.00 2,739,412.00
ENGIE SA 4.75
2021/07/10 2,400,000.00 2,625,072.00
NGG FINANCE PLC 4.25
2020/06/18 1,100,000.00 1,140,535.00
ORANGE SA 4 2021/10/01 2,500,000.00 2,707,550.00
SOLVAY FINANCE 5.118
2021/06/02 2,400,000.00 2,605,248.00
SSE PLC 2.375
2021/04/01 2,700,000.00 2,761,992.00
STEDIN HOLDING NV 3.25
2021712701 2,500,000.00 2,657,225.00
TOTAL SA 2.25
2021/00/26 2,100,000.00 2,164,491.00
VOLVO TREASURY AB 4.2
2020/06/10 2,100,000.00 2,174,130.00
27,800,000.00 29,210,610.00
(3,550,841,752)
4,275,050,595
(4,275,050,595)
4,576,422 ,147
(4,576,422,147)
3 14.88% 15.82%
1 6.19%
0
12 72.95% 84. 18k
)
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2019 7 31

1,873,939,872

9,888,258

1,864,051,614

1,821,913,919

1.0231
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2019 7 100

13 1,560 10 8,448

5

2
1
1

2019 7
398 60,790
0 0
106 24,764
2 86
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1,682,532 1,801,748
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31,453 23,965
260 130
5,782,852 5,954,296
1,754,925 1,695,119
2,906,672 3,019,717
82,637 106,467
1,038,617 1,132,991
216,637 229,936
794,505 812,655
45,726 49,932
179,345 190,576
32,226 34,445
537,207 537,701
19,180,389 18,539,142
83,616 137,828
3,439,572 3,685,286
864,584 851,086
248,146 279,376
662,791 710,135
330,209 311,969
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150
148,712 151,765
630,692 673,220
26,725 30,378
26,650 29,832
152,875 209,373
396,898 405,606
332,001 325,740
223,322 261,111
282,137 332,440
54,193 52,393
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8,081,115 8,645,865
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3
15,606,746 15,660,060 53,313
) 6,148,033 6,143,420 4,613
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6,148,033 6,143,420 4,613
21,754,780 21,803,480 48,699
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@ 18,749,335 18,787,460 38,124
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