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2020 10 30
2,970,425,828 92.48

2020 10 30
563,394,967 96.98
17,570,366 3.02
580,965,333 100.00

2020 10 30
136,935,416 2.80
1,355,867,603 27.75
563,032,911 11.52
453,231,753 9.28
450,548,800, 9.22
343,140,571 7.02
264,213,274 5.41
245,089,162 5.02
199,744,526 4.09
122,831,675 2.51
122,101,236 2.50
112,230,416 2.30
105,238,583 2.15
78,957,572 1.62
74,958,539 1.53
52,236,717 1.07,
52,076,156 1.07,
4,595,499,494 9405
153,817,119 3.15
4,886,252,029 100.00;
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96.67
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)
528,910,033 1.0257, 542,503,021 1.0652 563,394,967|96.98
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2020 10 30
)
)

1 IS FRN 230508 1,400,000 10,297.94 144,171,289 10,574.64 148,044,983[1.4632500] 2023/5/8 | 3.03

2 JPM CHASE FRN 1,300,000 10,255.92 133,327,030 10,574.95 137,474,420[1.0991300] 2023/7/23 | 2.81
230723

3 ELLS FARGO 1,100,000 10,338.87 113,727,608 10,552.67 116,079, 432[1.4906300/2022/10/31| 2.38
FRN 221031

4 CITIGROUP FRN 950,000 10,037.20 95,353,465 10,581.33 100,522, 692[1.4751300| 2025/7/1 | 2.08
250701

5 BC FRN 240226 900,000 9,802.17 88,219,535 10,595.56 95,360, 054/1.0037500| 2024/2/26 | 1.95

g BONYMelTon FRN 900,000 10,360.10 93,240,963 10,580.91 95,228,258]1.31825002022/10/30| 1.95
221030

7 MITSUB UFJ FIN 900,000 10,140.44 91,264,023 10,544.30 94,898,768|1.0747500| 2023/7/26 | 1.94
F 230726

g GS FRN 231129 800,000 10,524.30 84,194,422 10,756.33 86,050, 654]1.85588002023/11/29| 1.76

9 IAMEX FRN 800,000 10,061.47 80,491,792 10,543.15 84,345,256/1.0010000 2023/7/3 | 1.73
230703

10 UBS FRN 250219 700,000 11,670.11 81,690,821 11,655.78 81,590,510(7.0000000| 2025/2/19 | 1.67

11 ISANTANDER FRN 600,000 11,977.17 71,863,023 12,599.59 75,597,576/6.7500000| 2022/4/25 | 1.55
220425

12) KBC GROUP 4.75 600,000 12,049.96 72,299,795 12,493.08 74,958,539l4. 7500000 2024/3/5 | 1.53
240305

13 AT&T FRN 600,000 12,076.63 72,459,799 12,334.30 74,005,847/0.3720000| 2023/9/5 | 1.51
230905

14 CD AGRICOLE 600,000 11,505.16 69,030,979 12,288.61 73,731,7038.12500002025/12/23| 1.51
FRN 251223

15 BPCE FRN 600,000 11,840.00 71,040,044 12,238.55 73,431,301/0.0000000| 2023/3/23 | 1.50
230323

16 NORDEA BANK 600,000 10,623.52 63,741,148 11,745.42 70,472,576/6.6250000| 2026/3/26 | 1.44
6.625 260326

17 BARCLAYS 7.625 600,000 10,908.73 65,452,404 11,541.04 69,246, 246(7.62500002022/11/21| 1.42
221121

18 cs 7.5 231211 600,000 11,039.62 66,237,741 11,357.99 68,147,946(7.50000002023/12/11 1.39

19 SVENSKA 6.25 600,000 10,526.94 63,161,664 11,290.10 67,740,634)6.2500000] 2024/3/1 | 1.39
240301

20 GS FRN 220926 550,000 11,802.26 64,912,464 12,229.63 67,262,987/0.1270000| 2022/9/26 | 1.38

21 BAC FRN 230723 600,000 10,221.61 61,329,699 10,578.61 63,471,698/1.1691300| 2023/7/23 | 1.30

22) STANLN FRN 600,000 9,916.91 59,501,501 10,485.31 62,911,879/1.3683800| 2023/1/20 | 1.29
230120

23 ING GROEP FRN 500,000 11,879.70 59,398,515 12,361.17 61,805,894)0.3490000| 2023/9/20 | 1.26
230920

24 SHBC FRN 500,000 11,863.58 59,317,902 12,248.19 61,240,996(0.0000000| 2022/6/14 | 1.25
220614

25 BNP PARIBAS 500,000 10,985.82 54,929,121 11,682.25 58,411,255(7.3750000| 2025/8/19 | 1.20
7.375 250819

26 SKANDINAV ENS 550,000 10,238.56 56,312,090 10,534.16 57,937,888)0.89413002022/12/12| 1.19
FRN 221212
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27 LLOYDS FRN 400,000 13,223.25 52,893,029 14,118.47 56,473,908(7.6250000| 2023/6/27 | 1.16
230627
28 INTESA SANPAO 400,000 12,179.43 48,717,737 13,641.93 54,567, 755/7.7500000| 2027/1/11 | 1.12
FRN 270111
29 STANLN 6.0 500,000 10,930.70 54,653,500 10,756.22 53,781,136/6.0000000| 2025/7/26 | 1.10
250726
30 CBA FRN 240604 500,000 10,236.99 51,184,964 10,623.17 53,115,880/1.0712500 2024/6/4 | 1.09
30
9999/99/99
2020 10 30
2.80,
94.05
96.85
2020 10 30
21,450,000.00, 2,269,967,700 2,242,812,000 69.82

5,485,800.00

686,767,302

670,145,328, 20.86

425,000.00]

58,958,125

57,468,500

1.79
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2020 10
1 (2015 4 20 )| 10,386,583,679 10,386,583,679 1.0108 1.0108
2 (2016 4 20 ) 7,974,960,748 7,974,960,748 0.9932 0.9932
3 (2017 4 20 ) 5,674,416,512 5,674,416,512 1.0132 1.0132
4 (2018 4 20 ) 6,309,815,536 6,309,815,536 1.0315 1.0315
5 (2019 4 22 ) 4,623,709,210 4,623,709,210 1.0304 1.0304
6 (2020 4 20 ) 3,237,144,758 3,237,144,758 0.9943 0.9943
2019 10 4,191,638,270 — 1.0392 —
11 3,752,604,893 — 1.0413 —
12 3,510,227,561 — 1.0437 —
2020 1 3,506,617,341 — 1.0462 —
2 3,487,460,538 — 1.0443 —
3 3,135,384,016 — 0.9543 —
4 3,244,572,391 — 0.9973 —
5 3,259,273,772 — 1.0135 —
6 3,244,898,329 — 1.0239 —
7 3,269,388,014 — 1.0304 —
8 3,267,260,973 — 1.0402 —
9 3,254,935,932 — 1.0374 —
10 3,212,122,551] — 1.0400] —
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2020 10

1 (2015 4 20 ) 1,030,640,936 1,030,640,936 1.0300 1.0300]
2 (2016 4 20 ) 715,150,174 715,150,174 0.9594 0.9594
3 (2017 4 20 ) 566,574,742 566,574,742 0.9602 0.9602
4 (2018 4 20 ) 738,827,051 738,827,051 1.0115 1.0115
5 (2019 4 22 ) 638,516,135 638,516,135 1.0423 1.0423
6 (2020 4 20 ) 581,071,325 581,071,325 0.9812 0.9812
2019 10 634,955,408 — 1.0325 —
11 634,831,543 — 1.0386 —
12 639,738,942 — 1.0466 —
2020 1 632,474,145 — 1.0431 —
2 621,250,915 — 1.0441 —
3 565,474,189 — 0.9488 —
4 578,053,465 — 0.9761 —
5 588,344,075 — 1.0019 —
6 615,580,306 — 1.0172 —
7 598,131,936 — 1.0095 —
8 604,480,912 — 1.0266 —
9 591,860,092 — 1.0242 —
10 580,965,333 — 1.0153 —

1
1 0.0000]
2 0.0000]
3 0.0000;
4 0.0000;
5 0.0000;
6 0.0000]

1
1 0.0000]
2 0.0000]
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1 11,411,251,985 1,135,172,974
2 1,566,971,515 3,813,802,846
3 563,942,119 2,992,946,811
4 2,456,658,591 1,939,718,502
5 675,343,906 2,305,131, 355
6 322,880,958 1,554,528,317

160,001,406 291,453,182
1 1,152,885,300 152,254,101
2 142,259,613 397,508,153
3 6,900,053 162,211,935
4 251,641,019 111,276,207
5 69,001,241 186,856,079
6 44,574,112 64,940,967

21,852,047 41,841,915

17/62



EDINETOOOO
O00OO00O000000000000000(E12434)
OooooooooooooooooooOn

mup:2020E 108308
=
f:ﬁ ELXE(MEE - BiEEDHFRE 2014/04/30 ~2020/10/30 k"} TSRO
.Hﬁ':";ﬁa:l_‘l .H'\'J':JEFU]_R
(F) @A)
12,000 i3 20165048 o
20175048 oM
11,000 | FETTI
20185045 oM
10,000 20195048 oM
9,000 ; 20205048 of
B,000 - HEREM SN d BERERE
120 mAmEE
Tlmu i i i i n BEI!E.H
2044 2015/8 2016412 2018/3 20197 2020/10(%, &)
O ~wUiRLO=2 L 1o BN o P o §
s ,;gy ":1‘; 20165048 o
m 20175048 o
| | 1 B 20185048 oM
10.000 115 ® 20195048 of
9.000 - 1 110 T 2020F04H o
8000 MRAEM(GH {s 5518
7,000 . . : : 0
2014754 2015/8 2016712 201873 201977 Z'DH]J"ID,:# LB

o ERHN RS TEERER R RIMosEETHERELCLOELTHELTLET.
o BEREBOHEIELTRIEBMEIIRL TUET,

® 1 08D |"alW

(O TBLEEORR
OMAAyIHNI-2R SAAYIRLI-2R
T T HE R R
WEOHN ] HEEL HEOCHS HREH
S0-/ I ERSHRS T Y- TPV E 96,67%  JO-/ULERSHARTY—D7uk 96.98%
J—Jl - O—% | 3.33% =)L« O—V% 3.02%
I 100.00% = I 100.00%
ITO—ILEREFRIRST T —J7 0k
HERIWRAE 4 BIR AT
REORE | REEE & A HAEL
Bt 96.85%  FAUA-EIL 73.5%
3-L-0-2% __3.15%  3-0 21.7%
2 H 100,00% FHUZ - HUE 1.7%
J—)L«D-v% 3.1%
& M 100.0%

® LRECERElD. HETEZOEATH). RECEARREE EARETSLOTIRADE D A
B RRERERER BREEY - LU TCHBELEREITET.
P EpDEN@ETARAALTEFLTLEES SEHM100NENERLCENEDET,

18/62



EDINETOOOO

O00OO00O000000000000000(E12434)

OooooooooooooooooooOn

{1 086M N
B A E BOE ® i i jLi-]=] MEEL
1 iME FRN 230508 FAUR T FAUR - FI [2023/05/08| 2.0%
2 |JPM CHASE FRM 230723 FAUN 8’7 FArUAR+« E | 2023/07/23 | 2.8%
3 |WELLS FARGO FRM 221031 FAUA BT FAUA EIL [ 2022/10/31 | 2.4%
& |CITIGROUP FRN 250701 FAUNR iRiT FAUA - B | 2025/07/01 | 2.1%
5 |WBC FRN 240226 FAuh iR FAURN+ FIL | 2024/02/26 | 2.0%
6 |BONYMellon FRN 221030 FAUR T FAUD+ FI [ 202210/30 | 1.9%
T |[MITSUB UFJ FIN F 230726 FAUR BT FrUA KL [2023/07/26| 1.9%
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