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2,051,693,174] 1.1012 2,259,324,524] 1.1033 2,263,633,078(99.64

99.64

99.64
1 (2018 4 16 ) 5,407 5,413 0.9860; 0.9870;
2 (2018 10 16 ) 4,840, 4,847 0.9674 0.9689
3 (2019 4 16 ) 4,490, 4,497 0.9945 0.9960;
4 (2019 10 16 ) 3,869 3,873 1.0169 1.0179
5 (2020 4 16 ) 3,166 3,166 0.9784 0.9784
6 (2020 10 16 ) 2,825 2,829 1.0207 1.0222
7 (2021 4 16 ) 2,307 2,311 1.0401 1.0416
2020 4 3,162 — 0.9790 —
5 3,207 — 0.9936 —
6 3,142 — 0.9992 —
7 3,153 — 1.0141] —
8 3,022 — 1.0212 —
9 2,883 — 1.0185] —
10 2,790, — 1.0202 —
11 2,693 — 1.0338] —
12 2,516 — 1.0365] —
2021 1 2,445 — 1.0354 —
2 2,409 — 1.0387] —
3 2,341 — 1.0402 —
4 2,271 — 1.0415 —

22165
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1
1 2017 12 14 2018 4 16 0.0010
2 2018 4 17 2018 10 16 0.0015
3 2018 10 17 2019 4 16 0.0015
4 2019 4 17 2019 10 16 0.0010
5 2019 10 17 2020 4 16 0.0000]
6 2020 4 17 2020 10 16 0.0015
7 2020 10 17 2021 4 16 0.0015
1 2017 12 14 2018 4 16 1.30
2 2018 4 17 2018 10 16 1.73
3 2018 10 17 2019 4 16 2.96
4 2019 4 17 2019 10 16 2.35
5 2019 10 17 2020 4 16 3.79
6 2020 4 17 2020 10 16 4.48
7 2020 10 17 2021 4 16 2.05
)
100
1 2017 12 14 2018 4 16 5,520,299, 601 35,906,319
2 2018 4 17 2018 10 16 0 480,960,922
3 2018 10 17 2019 4 16 0 487,880,377
4 2019 4 17 2019 10 16 0 710,093,317
5 2019 10 17 2020 4 16 0 569,159,696
6 2020 4 17 2020 10 16 0 468,183,802
7 2020 10 17 2021 4 16 0 549,108,308
()1
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2021 4 30

244,199,449 10.79

149,478,675 6.60

46,923,581 2.07

101,529,082 4.49

508,466,311 22.46

436,585,963 19.29

184,775,441 8.16

42,221,131 1.87

88,857,793 3.93

189,177,750 8.36

227,684,919 10.06

2,219,900,095 98.07,

— 43,766,506 1.93

( ) 2,263,666,601 100.00

— 75,944,109 3.35

— 2,333,551,422 103.09

) ) ) ) ¢ )

3.75% TELEFONICA 1,600,000 13,414.14 214,626,299 13,535.57 216,569,192  3.750) -| 9.57]
EUROPE

5.25% ELECTRICITE 1,750,000 11,345.05 198,538,541 11,410.41 199,682,306 5.250 - 8.82
DE FRA

5.875% ORANGE SA 1,250,000 15,988.17 199,852,238 15,743.53 196,794,244  5.875 -| 8.69
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6.5% BHP BILLITON 1,200, 000f 16,568.62] 198,823,536 16,311.83 195,741,990, 6.500(2077/10/22 8.65)
FINANC

4_125% PHOENIX 1,200,000 15,752.65) 189,031,878 15,764.81] 189,177,750 4.125( 2022/7/20| 8.36]
GROUP HOL

6.375% AMERICA 1,000,000 15,025.74 150,257,416 14,947 .86 149,478,675 6.375 2073/9/6| 6.60]
MOVIL SAB

5.95% CITIGROUP 1,200,000 11,165.32 133,983,900] 11,477.99 137,735,449 5.950 - 6.08
INC

5.625% SES SA 900, 000j 14,105.77| 126,951,942 14,524.17| 130,717,617  5.625) - 5.77]
3.75% ATF 800,000] 13,334.94 106,679,598 13,829.91 110,639,298  3.750f - 4.89

NETHERLANDS BV

5.5% THE SOUTHERN 950,000 11,097.24 105,423,815 11,206.73] 106,464,000 5.500] 2057/3/15( 4.70]
COMPAN

3.875% TOTAL SA 700,000 13,761.27| 96,328,942 13,655.68 95,589,798 3.875 - 4.22
6.25% ORSTED A/S 599, 000) 14,947 .86 89,537,726 14,834.39 88,857,793 6.250( 3013/6/26( 3.93]
4.375% UNICREDIT 450,000) 13,608.16] 61,236,760 13,538.21] 60,921,964 4.375 2027/1/3] 2.69
SPA

4.125% GAS NATURAL 400,000j 13,713.76f 54,855,044 13,856.31 55,425,241 4.125 - 2.45
FENOS

4.625% SES SA 400, 000j 13,445.82 53,783,285 13,514.45 54,057,824 4.625 - 2.39
4% VONOVIA FINANCE 400, 000j 13,647.76f 54,591,064 13,488.05 53,952,232 4.000 - 2.38
BV

6.125% AVIVA PLC 260,000 16,355.89 42,525,335 16,238.89 42,221,131  6.125 - 1.87]
6.625% ENEL SPA 262,000 15,840.78] 41,502,863 15,498.90f 40,607,118 6.625( 2076/9/15 1.79
6.115% QBE 200,000 15,994.25 31,988,514 15,971.464] 31,942,929 6.115 2042/5/24 1.41]

INSURANCE GRO

8.125% COMMERZBANK 200,000 12,441.98 24,883,969 12,330.87| 24,661,752  8.125 2023/9/19 1.09
AG
3.375% ENBW 165,000 13,625.32 22,481,791 13,492.01 22,261,829 3.375 2077/4/5 0.98
5.75% ORANGE SA 100,000 16,545.83] 16,545,835 16,399. 96| 16,399,963 5.750 - 0.72
D
2 -
98.07
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98.07
325,894.00 42,495,620, 43,017,192 1.90
216,710.00 32,611,246 32,926,917 1.45

4,344,948.00] 480,280,572 473,262,597 20.91

8,324,710.00f 1,082,114,068 1,098,840,908 48.54

5,011,504.00 764,708,101 761,447,917 33.64

0.3
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6 7

2 10 16 3 4 16
67,265,508 52,666,076
2,799,415,898 2,279,361,826
40,000,000 10,000,000
2,906,681,406 2,342,027,902
2,906,681,406 2,342,027,902
4,152,172 3,328,510
54,458,068 11,898,173
511,437 416,536
20,798,224 16,938,972
184 144
1,397,147 1,476,683
81,317,232 34,059,018
81,317,232 34,059,018
2,768,115,168 2,219,006,860
57,249,006 88,962,024
2,825,364,174 2,307,968,884
2,825,364,174 2,307,968,884
2,906,681,406 2,342,027,902
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6 7
2 4 17 2 10 17
2 10 16 3 4 16
159,736,796 70,945,928
159,736,796 70,945,928
18,458 15,398
511,437 416,536
20,798,224 16,938,972
1,397,147 1,476,683
22,725,266 18,847,589
137,011,530 52,098,339
137,011,530 52,098,339
137,011,530 52,098,339
16,705,299 6,974,825
69,834,979 57,249,006
10,929,926 -
10,929,926 -
- 10,081,986
- 10,081,986
4,152,172 3,328,510
57,249,006 88,962,024
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7
2 10 17
3 4 16
7
2 10 16 3 4 16
3,236,298,970 2,768,115,168
468,183,802 549,108,308
2,768,115,168 2,219,006, 860
55
10
1 1.0207 |1 1.0401
(10,000 (10,207 )|(10,000 ) (10,401 )
6 7
2 4 17 2 10 17
2 10 16 3 4 16
6,463,122 5,272,888
56,530,842 38,846,798
*(67,217,460 *(55,073,420
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3,059,616 2,452,682
212,811,504 213,859,114
272,401,962 255,158,594
2,768,115,168 2,219,006,860
10,000 984.06 (10,000 1,149.87
10,000 15.00 (10,000 15.00
4,152,172 3,328,510
6 7
2 4 17 2 10 17
2 10 16 3 4 16
2 2
4
6 7
2 10 16 3 4 16

35/65



EDINETOOOO
OO00D0O000O00D0bDO000DO0O0noo(ELssa)
Oooooooooooooooooad

6 7
2 10 16 3 4 16
140,375,976 62,717,638
140,375,976 62,717,638
6 7
2 4 17 2 10 17
2 10 16 3 4 16
7
2 10 17
3 4 16
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2,069,889,054 2,279,361,826

2,069,889,054 2,279,361,826
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44,522,684 - 44,309,511 213,173
11,911,438 - 11,869,563 41,875
32,611,246 - 32,439,948 171,298
2,324,467,836 - 2,302,513,521 21,954,315
477,645,667 - 469,612,674 8,032,993
1,082,114,068 - 1,082,714,280 600,212
764,708,101 - 750,186,567 14,521,534
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5.25% ELECTRICITE DE FRA-5.25%- 1,750,000.00 1,837,500.00
5.5% THE SOUTHERN COMPAN-5.5%- 950,000.00 971,496.22
57/03/15
5.95% CITIGROUP INC-5.95%- 1,200,000.00 1,263,720.00
8.125% COMMERZBANK AG-8.125%-23/09/19 200,000.00 226,760.00
4,100,000.00 4,299,476.22
(467,439,054)
3.375% ENBW-3.375%-77/04/05 165,000.00 168,894.00
3.75% ATF NETHERLANDS BV-3.75%- 800,000.00 838,800.00
3.75% TELEFONICA EUROPE-3.75%- 1,600,000.00 1,641,280.00
3.875% TOTAL SA-3.875%- 700,000.00 724,990.00
4.125% GAS NATURAL FENOS-4.125%- 400,000.00 420,440.00
4.375% UNICREDIT SPA-4.375%-27/01/03 450,000.00 462,015.00
4.625% SES SA-4.625%- 400,000.00 409,960.00
4% VONOVIA FINANCE BV-4%- 400,000.00 409,400.00
5.625% SES SA-5.625- 900,000.00 992,610.00
6.25% ORSTED A/S-6.25%-3013/6/26 599,000.00 673,276.00
6.375% AMERICA MOVIL SAB-6.375H%- 1,000,000.00 1,134,000.00
73/09/06
7,414,000.00 7,875,665.00
(1,024,151,476)
4.125% PHOENIX GROUP HOL-4.125%- 1,200,000.00 1,247,280.00
22/07/20
5.75% ORANGE SA-5.75%- 100,000.00 107,810.00
5.875% ORANGE SA-5.875%- 1,250,000.00 1,284,375.00
6.115% QBE INSURANCE GRO-6.115%- 200,000.00 210,460.00
42/05/24
6.125% AVIVA PLC-6.125%- 260,000.00 278,018.00
6.5% BHP BILLITON FINANC-6.5%- 1,200,000.00 1,289,160.00
77/10/22
6.625% ENEL SPA-6.625%-76/09/15 262,000.00 267,764.00
4,472,000.00 4,684,867.00
(701,418,287)
2,193,008,817
(2,193,008,817)

@)
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2,051,693,174
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2 901,427 928,035
9,182 9,034
294,974 304,947
9,404 7,802
4,023 4,752
15,875 15,344
1,234,888 1,269,916
24,824 22,685
1 23,726 21,927
1 1,098 757
58,661 62,976
2 43,052 42,243
15,608 20,733
83,485 85,661
1,318,374 1,355,577
19 20
2020 3 31 2021 3 31
215,466 223,924
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161,141 157,310
54,325 66,614
10,444 13,284
6,296 3,109
8,783 5,743
44,496 48,505
6,591 6,950
12,054 12,043
18,202
304,132 331,764
32,241 32,910
32,241 32,910
336,373 364,674
495,000 495,000
487,000 495,903
487,000 495,903
982,000 990,903
982,000 990,903
1,318,374 1,355,577
19 20
2019 4 1 2020 4 1
2020 3 31 2021 3 31
1,419,246 1,388,709
46,197 60,662
18,799 17,514
1,484,243 1,466,886
759,224 701,924
7,236 9,016
600
335 317
167,930 203,286
44,682 59,023
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770 1,192
11,799 14,949
2,428 2,276
14,318 12,441
1,009,326 1,004,429
28,680 28,890
167,665 165,433
3,352
193 358
44,496 48,325
6,591 6,950
28,616 30,572
99 33
5,051 2,577
17,095 25,978
43,052 42,885
2,588 2,139
655 669
70,553 73,132
418,691 427,945
56,225 34,510
2 1
339
0
2 341
358
18,202
0
358 18,202
55,869 16,649
55,869 16,649
23,540 12,871
3,926 19,613 5,124 7,746
36,256 8,902
19 ( 2019 4 1 2020 3 31
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36,256 36,256 36,256 36,256
— 36,256 36,256 36,256 36,256
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304,947 304,947
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