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@
(2021 8 31 )
2,560,042,889 99.77
— 5,774,589 0.23
2,565,817,478 100.00
(2021 8 31 )
147,253,517 103.28
— 4,670,057 3.28
142,583,460 100.00
(2021 8 31 )
13,367,927 0.49
26,292,053 0.97
120,614,005 4.46
26,510,970 0.98
54,322,935 2.01
241,107,890 8.91
48,866,554 1.81
19,141,197 0.71
21,856,692 0.81
14,531,765 0.54
33,261,784 1.23
190,945,488 7.05
155,067,998 5.73
408,140,409 15.08
568,915,415 21.01
13,893,041 0.51
47,871,173 1.77
153,628,018 5.67
324,892,662 12.00
338,543,723 12.51
53,137,772 1.96
2,392,693,691 88.38
— 73,442,696 2.71
2,707,244,277 100.00
@
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)>
(2021 8 31 )
O O o] Y o)
1,731,982,200|1.4810|2,565,238,835(1.4781|2,560,042,889|99.77
>
(2021 8 31 )
99.77
99.77
)>
(2021 8 31 )
H O T O 1)
99,623,515|1.4808| 147,532,463|1.4781| 147,253,517 103.28
>
(2021 8 31 )
103.28
103.28
30 )
(2021 8 31 )
O | ) O O
AKFAST FRN 700,000(13,639.49(95,476,481|13,682.29(95,776,065|3.875(2078/10/5| 3.54
10/05/78
IBESM FRN 600,000(13,503.97|81,023,827(13,555.58(81,333,527| 2.25 —13.00
PERPETUAL
SBBBSS FRN 560,000(12,943.06|72,481,147(13,130.20(73,529,146|2.624 —\2.72
PERPETUAL
ENGIFP FRN 500,000(12,881.45|64,407,296(13,241.47(66,207,393(1.875 —|(2.45
PERPETUAL
CNALN FRN 400,000|16,498.71(65,994,865|16,320.36|65,281,476| 5.25(2075/4/10|2.41
04/10/75
NGGLN FRN 450,000|13,454.42(60,544,933|13,338.87|60,024,941|2.125| 2082/9/5|2.22
09/05/82
VW FRN 400,000|13,779.56|55,118,250|14,490.26|57,961,055| 3.5 —(2.14
PERPETUAL
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8 MRKGR FRN 400,000|14,282.11(57,128,445(14,363.42|57,453,708|2.875(2079/6/25| 2.12
06/25/79
9 ENELIM FRN 380,000|14,450.06(54,910,228|14,498_.56|55, 094, 543(3.375 —[2.04
PERPETUAL
10 EDF FRN 400,000|12,867.06(51,468,255(13,259.37|53,037,504(2.625 —|1.9
PERPETUAL
11 EDF FRN 300,000(17,583.62|52,750,874|17,324.19|51,972,590|5.875 —|1.92
PERPETUAL
12 BPLN FRN 420,000(12,171.42[51,119,985(12,275.83|51,558,486|4.875 —[1.90
PERPETUAL
13 GYCGR FRN 400,000|12,745.93(50,983,733(12,830.62|51,322,483| 1.5 —[1.90
PERPETUAL
14 BPLN FRN 310,000/16,301.30|50,534,058|16,240.49|50, 345,545 4.25 —|1.86
PERPETUAL
15 HEIBOS FRN 370,000|13,384.00|49,520,829|13,496 . 18|49, 935, 902(3.248 —|1.84
PERPETUAL
16 TOTAL FRN 370,000|13,093.50|48,445,958|12,964.. 20|47 ,967 ,545(2.125 —|1.77
PERPETUAL
17 BAYNGR FRN 350,000(13,811.98|48,341,947|13,609.66(47,633,840| 3.75| 2074/7/1|1.76
07/01/74
18 ORAFP FRN 300,000|15,706.62(47,119,879|15,621.16|46,863,482| 5 —[1.73
PERPETUAL
19 ARNDTN FRN 290,000|16,011.17/46,432,402|16,074.70|46,616,649| 4.75 —|1.72
PERPETUAL
20 VW FRN 300,000|14,750.94(44, 252, 822|15,182.80|45,548 , 425|4..625 —|1.68
PERPETUAL
21 LAMON FRN 300,000|15,016.80|45,050,415(15, 146 . 49|45, 439, 485| 5.05 —|1.68
PERPETUAL
22 VIV FRN 300,000(13,975.52|41,926,572|14,464.32(43,392,977|3.875 —|1.60
PERPETUAL
23 SESGFP FRN 300,000|14,321.66(42,965,000|14, 184.84|42,554,531(5.625 —|1.57
PERPETUAL
24 FIRMEN FRN 300,000|13,955.94/41,867,823|14,006.52(42,019,560| 3.75 —|1.55
PERPETUAL
25 FRPTT FRN 300,000(13,763.35|41,290,054|13,745.45(41, 236, 362|3.125 —|1.52
PERPETUAL
26 ULFP FRN 300,000|12,247.27|36,741,826(13,114.90|39, 344, 704|2..875 —|1.45
PERPETUAL
27 BALDER FRN 300,000|12,967.70|38,903,109|12,839.31|38,517,930(2.873| 2081/6/2|1.42
06/02/81
28 ENELIM FRN 290,000|12,830.49|37,208,424(13,100.24|37,990,714|1.875 —|1.40
PERPETUAL
29 BHARTI FRN 300,000|11,055.94(33,167,820|11,087.26|33,261,784(3.975 —|1.23
PERPETUAL
30 BPLN FRN 230,000|14,138.80|32,519,249|14,204..29|32,669 , 884(3.625 —|1.21
PERPETUAL
(2021 8 31 )
8.91
1.81
86.58
97.29
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®
1

1 (o017 2 7)) 1,143 1,151 0.9947 1.0017
2 (017 8 7 ) 2,255 2,268 1.0419 1.0479
3 (018 2 7 ) 1,965 1,976 1.0607 1.0667
4 (2018 8 7 ) 4,040 4,064 1.0295 1.0355
5 (019 2 7 ) 4,182 4,207 1.0129 1.0189
6 (2009 8 7 ) 4,248 4,272 1.0636 1.0696
7 (020 2 7 ) 4,314 4,338 1.0861 1.0921
8 (2020 8 7 ) 3,858 3,881 1.0454 1.0514
9 (2021 2 8 ) 3,331 3,350 1.0828 1.0888
10 (2021 8 10 ) 2,675 2,690 1.0949 1.1009
2020 8 3,840 — 1.0514 —

9 3,754 — 1.0458 —

10 3,633 — 1.0492 —

11 3,561 — 1.0789 —

12 3,412 — 1.0865 —

2021 1 3,348 — 1.0794 —

2 3,051 — 1.0769 —

3 2,954 — 1.0793 —

4 2,876 — 1.0886 —

5 2,760 — 1.0787 —

6 2,769 — 1.0864 —

7 2,680 — 1.0963 —

8 2,565 — 1.0923 —

1
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1 017 2 7)) 273 275 1.0545 1.0625
2 (017 8 7 ) 308 310 1.1844 1.1914
3 (018 2 7 ) 254 255 1.2434 1.2504
4 (2018 8 7 ) 279 280 1.1549 1.1619
5 (019 2 7 ) 257 259 1.1061 1.1131
6 (019 8 7 ) 258 260 1.1026 1.1096
7 (2020 2 7 ) 254 255 1.1491 1.1561
8 (2020 8 7 ) 235 237 1.1337 1.1407
9 (2021 2 8 ) 198 199 1.1888 1.1958
10 (2021 8 10 ) 170 171 1.2302 1.2372
2020 8 232 — 1.1424 —

9 221 — 1.1234 —

10 215 — 1.1089 —

11 215 — 1.1591 —

12 210 — 1.1890 —

2021 1 198 — 1.1797 —

2 197 — 1.2026 —

3 181 — 1.2150 —

4 174 — 1.2418 —

5 174 — 1.2471 —

6 173 — 1.2375 —

7 171 — 1.2359 —

8 142 — 1.2268 —

1 2006 8 8 2017 2 7 0.0120

2 2017 2 8 2017 8 7 0.0120

3 2017 8 8 2018 2 7 0.0120

4 2018 2 8 2018 8 7 0.0120

5 2018 8 8 2019 2 7 0.0120

6 2019 2 8 2019 8 7 0.0120

7 2019 8 8 2020 2 7 0.0120

8 20200 2 8 2020 8 7 0.0120

9 2020 8 8 2021 2 8 0.0120

10 2020 2 9 2021 8 10 0.0120
1 2016 8 8 2017 2 7 0.0140

2 2017 2 8 2017 8 7 0.0140

3 2017 8 8 2018 2 7 0.0140

4 2018 2 8 2018 8 7 0.0140

5 2018 8 8 2019 2 7 0.0140

6 2019 2 8 2019 8 7 0.0140

7 2019 8 8 2020 2 7 0.0140

8 2020 2 8 2020 8 7 0.0140
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9 2020 8 8 2021 2 8 0.0140
10 2021 2 9 2021 8 10 0.0140
1 2016 8 8 2017 2 7 0.7

2 2017 2 8 2017 8 7 6.0

3 2017 8 8 2018 2 7 3.0

4 2018 2 8 2018 8 7 1.8

5 2018 8 8 2009 2 7 0.4

6 2009 2 8 2009 8 7 6.2

7 2019 8 8 2020 2 7 3.2

8 2020 2 8 2020 8 7 2.6

9 2020 8 8 2021 2 8 4.7

10 2021 2 9 2021 8 10 2.2

1 2016 8 8 2017 2 7 6.9

2 2017 2 8 2017 8 7 13.6

3 2017 8 8 2018 2 7 6.2

4 2018 2 8 2018 8 7 6.0

5 2018 8 8 2009 2 7 3.0

6 2019 2 8 2019 8 7 0.9

7 2019 8 8 2020 2 7 5.5

8 2020 2 8 2020 8 7 0.1

9 2020 8 8 2021 2 8 6.1

10 2021 2 9 2021 8 10 4.7

Q)

1 2016 8 8 2017 2 7 1,179,889,060 30,645,082
2 2017 2 8 2017 8 7 1,124,217,770 109,034,514
3 2017 8 8 2018 2 7 976,184,505 1,287,757,284
4 2018 2 8 2018 8 7 2,312,424,903 240,692,318
5 2018 8 8 2009 2 7 533,419,959 328,912,987
6 2009 2 8 2009 8 7 607,205,678 741,713,410
7 2019 8 8 2020 2 7 706,593,138 728,494,308
8 2020 2 8 2020 8 7 187,297,600 468,748,533
9 2020 8 8 2021 2 8 46,051,054 660,076,065
10 2021 2 9 2021 8 10 74,198,436 707,883,389
1 2016 8 8 2017 2 7 279,717,748 20,119,992
2 2017 2 8 2017 8 7 37,993,043 37,306,687
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3 2017 8 8 2018 2 7 58,325,325 114,229,952
4 2018 2 8 2018 8 7 110,360,849 73,127,618
5 2018 8 8 2009 2 7 15,788,062 24,633,580
6 2019 2 8 2019 8 7 29,868,619 28,081,352
7 2009 8 8 2020 2 7 10,956,354 24,112,214
8 2020 2 8 2020 8 7 43,464,528 56,940,532
9 2020 8 8 2021 2 8 673,439 41,622,043
10 2021 2 9 2021 8 10 940,403 29,577,374
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BAH : 20214 8H 318

B - HSEOHEB DEOEE
AT—X ATJ—X
ﬁ?ﬁu_m L [ o p—T T = [(1HOSED., Hslm |
G o 2021% 87 60 [
i - 20214 S5A 601
12,000 30 20214 2H 60 M
11,000 20 20204117 60 A
10000 10 20204 84 60 /3
gm%gﬁ /B0 IeEAT 195823 20/827 mm&- [ EEsmat | 1,200/ |
Bd—=2A B—A
e — snsmaausan) — ey [ IPEBEBTRARTT]
e = 20217 8H 70R
13,000 8 20214 5H J0H
12,000 & 20214 28 708
11,000 4 2020%11H 708
10,000 2 2020% 8A 707 |
5 [ SEEwmsl | 1,400/ |

:.&s.fs 17/8/10  18/8/17  19/8/23 207827 2u/8/3

w1 BEMEEARIEE. (RITEMEREORRERRLTEDED.
2 HERSFESHEMHROMBEE. SiE (SN EERELEt0ELTHELTEDET.
L, SNt et 0RO P B DS E LTI i TERENTEDET.

FELEEDIAR
IH—J7 > RIS S8 108848

IH—=T7 2 RICHIHS
M RIRLLE

LESFRR ﬂmmﬂm

I_- l . S 103
u _ AFURKE 103
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EDF FRN PERPETUAL 200,000.00 213,892.00
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ENIIM FRN PERPETUAL 100,000.00 102,230.00
ENIIM FRN PERPETUAL 100,000.00 103,570.00
FRPTT FRN PERPETUAL 300,000.00 319,260.00
ORSTED FRN 12/09/19 180,000.00 185,594.40
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ENBCN FRN 01/15/77 100,000.00 111,032.00
ENBCN FRN 03/01/78 50,000.00 55,500.00
ENBW FRN 04/05/77 90,000.00 91,789.20
RAKUTN FRN PERPETUAL 200,000.00 207,940.00
SCGAU FRN 09/24/80 200,000.00 215,914.00
TRPCN FRN 05/20/75 30,000.00 32,696.70
VOD FRN 06/04/81 140,000.00 147,700.00

1,680,653.90

(185,476,964)
ABESM FRN PERPETUAL 100,000.00 104,000.00
ABESM FRN PERPETUAL 200,000.00 200,450.00
AKEFP FRN PERPETUAL 200,000.00 212,420.00
AKFAST FRN 10/05/78 700,000.00 742,133.00
AMXLMM FRN 09/06/73 100,000.00 112,440.00
ANVAU FRN 03/11/81 100,000.00 103,205.00
ARNDTN FRN PERPETUAL 100,000.00 101,805.00
ASSGEN FRN 10/27/47 100,000.00 124,450.00
BALDER FRN 03/07/78 200,000.00 204,040.00
BALDER FRN 06/02/81 400,000.00 399,080.00
BAYNGR FRN 04/02/75 70,000.00 71,071.70
BAYNGR FRN 07/01/74 350,000.00 370,338.50
BPLN FRN PERPETUAL 230,000.00 253,340.40
EDF FRN PERPETUAL 400,000.00 411,840.00
ENBW FRN 04/05/77 150,000.00 152,655.00
ENELIM FRN PERPETUAL 380,000.00 425,980.00
ENELIM FRN PERPETUAL 290,000.00 291,827.00
ENGIFP FRN PERPETUAL 500,000.00 511,975.00
ENIIM FRN PERPETUAL 230,000.00 250,746.00
ENIIM FRN PERPETUAL 100,000.00 105,640.00
FCDF FRN PERPETUAL 190,000.00 194,071.70
FERSM FRN PERPETUAL 100,000.00 100,760.00
FIRMEN FRN PERPETUAL 300,000.00 326,622.00
GYCGR FRN PERPETUAL 400,000.00 396,240.00
HEIBOS FRN PERPETUAL 570,000.00 594,709.50
IBESM FRN PERPETUAL 600,000.00 630,732.00
IBESM FRN PERPETUAL 200,000.00 204,596.00
IFXGR FRN PERPETUAL 100,000.00 111,524.00
JAPTOB FRN 04/07/81 100,000.00 105,915.00
JAPTOB FRN 10/07/2083 180,000.00 197,892.00
LAMON FRN PERPETUAL 300,000.00 348,120.00
MRKGR FRN 06/25/79 400,000.00 448,040.00
MRKGR FRN 12/12/74 30,000.00 33,045.30
NGGLN FRN 09/05/82 450,000.00 463,374.00
NTGYSM FRN PERPETUAL 100,000.00 106,474.00
OMVAV FRN PERPETUAL 200,000.00 246,000.00
OMVAV FRN PERPETUAL 200,000.00 213,448.00
ORAFP FRN PERPETUAL 300,000.00 360,900.00
RAKUTN FRN PERPETUAL 200,000.00 201,982.00
REPSM FRN 03/25/75 100,000.00 109,738.00
SBBBSS FRN PERPETUAL 560,000.00 569,576.00
SBBBSS FRN PERPETUAL 200,000.00 203,480.00
SESGFP FRN PERPETUAL 400,000.00 438,676.00
SLHNVX FRN PERPETUAL 100,000.00 113,070.00
SLHNVX FRN PERPETUAL 200,000.00 236,388.00
SOLBBB FRN PERPETUAL 100,000.00 107,809.00
SOLBBB FRN PERPETUAL 100,000.00 113,277.00
SOLBBB FRN PERPETUAL 100,000.00 110,423.00
T FRN PERPETUAL 100,000.00 101,754.00
TALANX FRN 12/05/47 200,000.00 218,380.00
TELEFO FRN PERPETUAL 200,000.00 207,250.00
TELEFO FRN PERPETUAL 200,000.00 217,986.00
TENN FRN PERPETUAL 200,000.00 210,140.00
TOTAL FRN PERPETUAL 200,000.00 225,218.00
TOTAL FRN PERPETUAL 200,000.00 205,960.00
TOTAL FRN PERPETUAL 370,000.00 374,162.50
ULFP FRN PERPETUAL 300,000.00 304,695.00
UQA FRN 07/27/46 100,000.00 124,500.00
VATFAL FRN 03/19/77 200,000.00 218,336.00
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13,341 10,585
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1,162,628 1,108,247
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9,820 620
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194,695 245,732
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539,084 1,110,776
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81,627 115,248
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3,382 495
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