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2021 4 30
2021 12 30
2021 12 30
2,482,166,857 100.79
( ) — 19,539,677 0.79
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1
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() ) ) )

()

2,470,801,172 0.9905] 2,447,328,561 1.0046 2,482,166,857[100. 79
D
2)

100.79
100.79
)
()

10,047,160.00, 1,139,706,721 1,155,482,678 46.92

9,015,770.00 1,155,794,621] 1,176,943,859 47.79

498,160.00 74,682,652 77,325,042 3.14
D
2)

1

(2021 12 10 ) 2,415,051,372 2,415,051,372 9,816 9,816

2021 7 776,764,621 — 10,000 —

8 1,724,748,305 — 9,970 —

9 2,130,799,105 — 9,870 —

10 2,296,558,407 — 9,820 —

11 2,369,059,119 — 9,757 —

12 2,462,627,180 — 9,793 —
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1
1 2021 7 30 2021 12 10 0
1 2021 7 30 2021 12 10 1.8
D ( ) ( )
( ) 100
2 2
1 2021 7 30 2021 12 10 2,486,941,663 26,702,603 2,460,239, 060
(H1
2
470,700,603 18.96
398,322,566 16.05
262,148,779 10.56
216,359,622 8.72
176,950,139 7.13
175,649,810 7.08
137,917,260 5.56
126,302,616 5.09
89,375,601 3.60
67,435,170 2.72
64,378,887 2.59
53,486,652 2.15
51,022,872 2.06
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45,723,671 1.84
42,136,068 1.70
2,377,910,316 95.80
( ) - 104,269,536 4.20
( ) 2,482,179,852 100.00
(G
2
(H ) H )
@) )
TELEFO 2.376% PERP 700,000 12,885.06) 90,195,461 12,455.61] 87,189,293 2.376/9999/99/99| 3.51f
EDF 2.625% PERP 600,000 13,412.25 80,473,510 13,113.25 78,679,520] 2.625{9999/99/99| 3.17
VATFAL 2.5% 500,000 15,580. 87| 77,904,400 15,239.13] 76,195,673 2.500 2083/6/29 | 3.07]
06/29/83
SSELN 3.125% PERP 500,000 14,230.41] 71,152,094 13,998.63 69,993,165 3.1259999/99/99| 2.82]
CPIPGR 4.875% PERP 500,000 13,913.07 69,565, 354 13,487.03 67,435,170  4.875{9999/99/99| 2.72
ULFP 2.875% PERP 500,000 13,264.22 66,321,137 13,117.42 65,587,149  2.875(9999/99/99| 2.64
IBESM 1.825% PERP 500,000 13,314.34] 66,571,715 12,990.83] 64,954,175 1.825/9999/99/99| 2.62]
EVKGR 1.375% 500, 000 13,074.25 65,371,284 12,977.39 64,886,961 1.375 2081/9/2 | 2.6]]
09/02/81
ENGIFP 1.875% PERP 500,000 13,323.47] 66,617,393 12,977.13 64,885,656 1.875/9999/99/99| 2.61]
PRU 5.7% 09/15/48 500,000 13,616.25) 68,081,258 12,953.32 64,766,611 5.700] 2048/9/15 | 2.61]
ORAFP 1.375% PERP 500,000 13,014.43 65,072,156 12,864 .10 64,320,548  1.375(9999/99/99| 2.59
ENBW 1.375% 500,000 13,032.36) 65,161,814 12,764 .26 63,821,347 1.375 2081/8/31 | 2.57
08/31/81
VW 3.5% PERP 400,000] 14,134.42 56,537,713 13,931.68 55,726,724  3.50019999/99/99| 2.25
TENN 2.374% PERP 400, 000] 13,736.50] 54,946,015 13,569.64] 54,278,587  2.374/9999/99/99( 2.19
ORSTED 1.75% 400,000 13,509.31]] 54,037,274 13,371.66 53,486,652 1.750[19999/99/99| 2.15
12/09/19
VOD 2.625% 400,000] 13,635.81] 54,543,262 13,304.32 53,217,280 2.625 2080/8/27 | 2.14]
08/27/80
TELIAS 1.375% 400,000 13,376.65) 53,506,620, 13,240.10 52,960,436 1.375 2081/5/11 | 2.13]
05/11/81
NEE 5.65% 05/01/79 400,000] 13,541.93 54,167,749 13,074.89 52,299,594 5.650( 2079/5/1 | 2.11]
EDPPL 1.875% 400, 000] 13,333.65] 53,334,609 12,937.32] 51,749,304 1.875 2081/8/2 | 2.08
08/02/81
IANZ 0.669% 400,000 12,871.54] 51,486,195 12,864.63 51,458,527 0.669 2031/5/5 | 2.07
05/05/31
NDASS 4.625% 400,000] 13,150.58 52,602,327 12,755.71 51,022,872 4.625 2033/9/13 | 2.06|
09/13/33
CBAAU 3.61% 400,000 12,396.33] 49,585,352 12,017 .86 48,071,459 3.610 2034/9/12 | 1.94]
09/12/34
SHBASS 4.375% PERP 400,000] 12,327.26 49,309,074 11,948.50] 47,794,030 4.3759999/99/99( 1.93
TOYOTA 2.362% 400,000] 12,203.21] 48,812,877 11,814.96 47,259,877 2.362 2031/3/25 | 1.90
03/25/31
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BACR 3.564% 400,000 12,128.28] 48,513,136 11,787.59 47,150,379 3.564] 2035/9/23 | 1.90
09/23/35
DB 3.729% 01/14/32 400,000] 11,888.29 47,553,178 11,735.37| 46,941,502 3.729| 2032/1/14 | 1.89
HSBC 4.0% PERP 400,000 11,674.53] 46,698,120 11,499.69 45,998,798  4.000(9999/99/99( 1.85
XINAOG 2.625% 400,000] 11,677.98] 46,711,923 11,430.91 45,723,671 2.625 2030/9/17 | 1.84]
09/17/30
CITNAT 2.5% 400,000] 11,667.80] 46,671,205 11,262.41 45,049,653 2.500( 2030/11/4 | 1.81]
11/04/30
D 2.25% 08/15/31 400,000 11,652.56) 46,610,244 11,243.89 44 ,975,580] 2.2501 2031/8/15 | 1.81]
(1
( 2
( 3 9999/99/99
95.80)
95.80)
)
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( 38 59
( 12 133
1 (2021 7 30 2021

1
2021 12 10

14,231,615
2,381,053,229
11,410,257
19,666,147

2,426,361,248

2,426,361,248

5,748,639
315,537
5,206,296
9

39,395

11,309,876

11,309,876

2,460,239,060

45,187,688
12,470,134

2,415,051,372

2,415,051,372

2,426,361,248
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34,
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34,
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34,
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10,
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45,
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2021
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1
(2021 12 10 )
2,460,239,060
( 12 45,187,688
133 ) 5 6 10
1 1 0.9816
Qa ) 9,816 )
1
2021 7 30
2021 12 10
A 12,470,134
B
C 2,742,390
D
E=A+B+C+D 15,212,524
F 2,460,239,060
G=E/Fx 10,000 61
H
I=Fx H/10,000
1
2021 7 30
2021 12 10
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1
(2021 12 10 )
1
2021 7 30
2021 12 10
776,764,621
1,710,177,042
26,702,603
1
(2021 12 10 )
)
13,682,756
13,682,756
1 2021 12 10
) . () ()
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2,296,582,877, 2,285,172,620 11,410,257,

1,096,490,072 1,093,276,934 3,213,138

1,125,253,830, 1,117,213,034 8,040,796

74,838,975 74,682,652 156,323

2,296,582,877, 2,285,172,620 11,410,257

)

€Y)
&)

)
2,403,890,186 2,381,053,229
2,403,890,186 2,381,053,229

)
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2021 12 10

896,840

96,754,782

2,262,393,012

14,496,715

6,581,266

2,381,122,615

2,381,122,615

62

62

62

2,403,890,186

22,767,633

2,381,122,553

2,381,122,553

2,381,122,619

2021 12 10

133 ) 60
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2021 12 10
2,403,890,186
( 12 22,767,633
133 ) 5 6 10

1 1 0.9905
(1 ) (9,905 )

2021 12 10

2 4
2021 12 10
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2021 12 10
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2021 12 10

2021 7 30
776,376,238
1,658,067,048
30,553,100
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2021 12 10
)
46,641,138
46,641,138

)

€Y)

&)
ACAFP 2.811% 01/11/41 250,000.00 239,697.50
BACR 3.564% 09/23/35 400,000.00 410,988.00
BNP 2.824% 01/26/41 200,000.00 192,018.00
BPCEGP 2.045% 10/19/27 300,000.00 297,078.00
CBAAU 3.61% 09/12/34 400,000.00; 419,068.00,
CITNAT 2.5% 11/04/30 400,000.00; 394,312.00
D 2.25% 08/15/31 400,000.00; 392,232.00
DB 3.729% 01/14/32 400,000.00; 408,468.00,
DTE 3.95% 03/01/49 200,000.00 241,294.00
DUK 3.25% 01/15/82 300,000.00 289,212.00
GIS 2.25% 10/14/31 300,000.00 296,643.00
HSBC 4.0% PERP 400,000.00; 399,000.00
HYUELE 2.375% 01/19/31 400,000.00; 387,076.00
MARUB 1.577% 09/17/26 300,000.00 294,567.00
NAB 2.648% 01/14/41 250,000.00 235,745.00
NDASS 4.625% 09/13/33 400,000.00; 445,652.00,
NEE 5.65% 05/01/79 400,000.00; 457,600.00;
NIPDES 1.239% 09/16/26 200,000.00 196,008.00
NORBK 2.08% 09/22/31 300,000.00 298,602.00
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PEP 2.875% 10/15/49 300,000.00 315,636.00
PFE 1.75% 08/18/31 100,000.00 97,527.00
PFE 2.625% 04/01/30 200,000.00 209,464.00
PLD 1.25% 10/15/30 300,000.00 278,727.00
PRU 5.7% 09/15/48 500,000.00 565,380.00
SBUX 4.45% 08/15/49 300,000.00 371,838.00
SHBASS 4.375% PERP 400,000.00) 415,136.00)
TOYOTA 2.362% 03/25/31 300,000.00 309,039.00
VZ 2.85% 09/03/41 300,000.00 297,993.00
XINAOG 2.625% 09/17/30 400,000.00) 398,928.00
9,300,000.00) 9,554,928.50)

(1,084,197,736)

ANZ 0.669% 05/05/31 400,000.00) 395,396.00
CNPFP 2.5% 06/30/51 300,000.00 321,861.00
CPIPGR 4.875% PERP 500,000.00 517,330.00
EDF 2.625% PERP 600,000.00 609,720.00
EDPPL 1.5% 03/14/82 100,000.00) 97,095.00
EDPPL 1.875% 08/02/81 400,000.00) 397,724.00
ENBW 1.375% 08/31/81 500,000.00 491,210.00)
ENELIM 3.5% 05/24/80 300,000.00 323,316.00
ENGIFP 1.875% PERP 500,000.00 499,260.00)
EVKGR 1.375% 09/02/81 400,000.00) 397,032.00
IBESM 1.825% PERP 500,000.00 499,360.00)
ORAFP 1.375% PERP 300,000.00 295,761.00
ORSTED 1.75% 12/09/19 400,000.00) 409,800.00)
SSELN 3.125% PERP 500,000.00 536,655.00
TELEFO 2.376% PERP 700,000.00 670,243.00
TELIAS 1.375% 05/11/81 400,000.00) 405,788.00)
TENN 2.374% PERP 400,000.00) 416,540.00)
ULFP 2.875% PERP 500,000.00 499,855.00)
VOD 2.625% 08/27/80 400,000.00) 409,132.00)
MW 3.5% PERP 400,000.00) 427,972.00)
8,500,000.00 8,621,050.00)

(1,104,528,926)

VATFAL 2.5% 06/29/83 500,000.00 491,240.00)
500,000.00 491,240.00)

(73,666,350)

2,262,393,012

(2,262,393,012)
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2021 12 30

2,491,822,853

29,195,673

2,462,627,180

2,514,786,554

0.9793

9,793

2021 12 30

2,495,249,464

13,069,612

2,482,179,852

25/62
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29 100. 0% 47.9%
20 100.0% 48.8%
1 100.0% 3.3%
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2,470,801,172

1.0046

10,046
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@ 2021 4 30
@
2021 79
@ 2021 12 30
@
2022 3 10
2021 4 30
520 14,438,941
0 0
79 286,876
45 290,117
644 15,015,935
2021 12 30
532 15,077,635
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