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1,644,560,903 98.96
— 17,200,032 1.04
( ) 1,661,760,935 100.00;
) ) ) ) ()
1,497,642,203 1.1006 1,648,305,009 1.0981 1,644,560,903/98.96]

98.96

98.96

1

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
8 (2021 10 18 ) 1,998 2,000 1.0367 1.0382
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(2022 4 18 1,680 1,682 1.0208 1.0223

2021 4 2,271 — 1.0415 —

5 2,233 — 1.0394 —

6 2,161 — 1.0409) —

7 2,123 — 1.0421] —

8 2,086 — 1.0417 —

9 2,028 — 1.0400 —

10 1,980 — 1.0369 —

11 1,881 — 1.0328 —

12 1,805 — 1.0349 —

2022 1 1,757 — 1.0309 —

2 1,730 — 1.0239 —

3 1,690 — 1.0246 —

4 1,661 — 1.0181 —

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
8 2021 4 17 2021 10 18 0.0015
9 2021 10 19 2022 4 18 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
8 2021 4 17 2021 10 18 0.18
9 2021 10 19 2022 4 18 1.39
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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
8 2021 4 17 2021 10 18 0 291,690,498
9 2021 10 19 2022 4 18 0 281,088,525

2022 4 28
142,426,380 8.66
347,413,619 21.13
99,711,445 6.06
311,544,632 18.94
176,622,465 10.74
124,459,671 7.57
42,298,603 2.57
70,612,339 4.29
117,491,272 7.14
179,034,782 10.89
1,611,615,208 98.00)
- 32,903,480 2.00
( ) 1,644,518,688 100.00
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— 1,642,055,034 99.85
(D)
) ) () ) )

5.25% ELECTRICITE 1,250,000 13,337.01] 166,712,625 12,751.98 159,399,820 5.250] - 9.69
DE FRA
3.75% ATF 1,100,000 14,014.93 154,164,333 13,580.28 149,383,117  3.750] -] 9.08]
INETHERLANDS BV
6.5% BHP BILLITON 900,000 16,971.39 152,742,532 16,296.15 146,665,397|  6.500[2077/10/22( 8.92]
FINANC
5% NIPPON LIFE 1,100,000 13,289.33 146,182,649 12,947.85 142,426,380 5.000[2042/10/18( 8.66|
INSURANCE
3.875% TOTAL SA 1,000,000 13,841.07] 138,410,770 13,574.89 135,748,502 3.875 - 8.25
5.625% SES SA 900, 000f 14,672.35 132,051, 210 13,828.85 124,459,671 5.625 - 7.57]
5.5% THE SOUTHERN 950,000 13,031.19 123,796,346 12,752.29 121,146,801 4.456] 2057/3/15( 7.37|
COMPAN
4.125% PHOENIX 725,000 16,506. 15| 119,669,639 16,205.69 117,491,272  4.125 2022/7/20| 7.14
GROUP HOL
5.95% CITIGROUP 850,000f 13,384.68 113,769,850 12,909.19 109,728,156  5.950f - 6.67]
INC
6.375% AMERICA 700,000 15,066. 26] 105,463,845 14,244 .49 99,711,445 6.375 2073/9/6| 6.06
MOVIL SAB
4% CORF OFFICE 700,000 13,156.65) 92,096,567 12,882.92 90,180,478 4.000] 2022/7/15| 5.48
PPTY INCO
6.25% ORSTED A/S 499, 000) 14,925.00] 74,475,752 14,150.76] 70,612,339 6.250] 3013/6/26| 4.29
6.125% AVIVA PLC 260,000 16,869.62 43,861,018} 16,268.69 42,298,603 6.125 - 2.57]
6.115% QBE 200,000 16,604.69 33,209,393 16,184.69 32,369,385 6.115 2042/5/24] 1.97
INSURANCE GRO
4.125% GAS NATURAL 200,000 14,124 .96 28,249,923 13,619.67] 27,239,348 4.125 - 1.66]
FENOS
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5.875% PRUDENTIAL 205,000 13,185.38 27,030,034 12,857.65 26,358,184 5.875 2042/9/15 1.60)
FINANC
5.75% ORANGE SA 100,000 17,082.85 17,082,855 16,396.31 16,396,310|  5.750) - 1.00
D
98.00
98.00
5,072,974.00 645,943,047, 652,989,662 39.71
4,588,099.00 623,793,306 623,398,316 37.91
2,266,699.00 363,973,899 365,667,056 22.24
)

26/65
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8 9

3 10 18 4 4 18
48,588,625 29,422,171
1,973,432,221 1,668,388,038
2,022,020,846 1,697,810,209
2,022,020,846 1,697,810,209
2,890,974 2,469,341
4,744,100 1,220,102
359,613 297,048
14,624,235 12,079,919
86 56
1,372,729 1,241,088
23,991,737 17,307,554
23,991,737 17,307,554
1,927,316,362 1,646,227,837
70,712,747 34,274,818
1,998,029,109 1,680,502,655
1,998,029,109 1,680,502,655
2,022,020,846 1,697,810,209
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8 9

3 4 17 3 10 19

3 10 18 4 4 18
12,070,395 12,044,183
12,070,395 12,044,183
12,527 8,501
359,613 297,048
14,624,235 12,079,919
1,372,729 1,241,088
16,369,104 13,626,556
4,298,709 25,670,739
4,298,709 25,670,739
4,298,709 25,670,739
174,227 1,220,337
88,962,024 70,712,747
10,885,367 9,518,186
10,885,367 9,518,186
2,890,974 2,469,341
70,712,747 34,274,818
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9
3 10 19
4 4 18
10 17 4 16 4 17
10 16 9
3 10 19 4 4
18
8 9
3 10 18 4 4 18
2,219,006,860 1,927,316,362
291,690,498 281,088,525
1,927,316,362 1,646,227,837
1 1.0367 |1 1.0208
(10,000 ) (10,367 )|(10,000 ) (10,208 )
8 9
3 4 17 3 10 19
3 10 18 4 4 18
4,544,199 3,752,530
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31,109,283 27,144,671
*(47,477,539 *(40,770,729
2,130,273 1,819,584
217,405,221 210,595,535
250,644,777 239,559,790
1,927,316,362 1,646,227,837
10,000 1,300.48 10,000 1,455.20
10,000 15.00 (10,000 15.00
2,890,974 2,469,341
8
3 4 17 10 19
3 10 18 4 4 18
2 2
4
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8 9
3 10 18 4 4 18
8 9
3 10 18 4 4 18
11,580,128] 10,762,817
11,580,128 10,762,817,
8 9
3 4 17 3 10 19
3 10 18 4 4 18
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9
3 10 19
4 4 18

€Y)

@

1,515,889,550 1,668,388,038

1,515,889,550 1,668,388,038
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1712

136,780
25,100,548
1,657,210,233
34,930,596
464,677

1,717,842,834

1,717,842,834

49,486,781
48

49,486,829

49,486,829

1,515,889,550
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4% CORF OFFICE PPTY INCO-4.0%- 700,000.00 700,994.49
22/07/15

5.25% ELECTRICITE DE FRA-5.25%- 1,250,000.00 1,242,250.00

5.5% THE SOUTHERN COMPAN-4.456%- 950,000.00 950,446.40
57/03/15

5.875% PRUDENTIAL FINANC-5.875%- 205,000.00 205,266.50
42/09/15

5.95% CITIGROUP INC-5.95%- 850,000.00 855,865.00

5% NIPPON LIFE INSURANCE-5.0%- 1,100,000.00 1,106,600.00
42/10/18

5,055,000.00 5,061,422.39

(641,180, 988)

3.75% ATF NETHERLANDS BV-3.75%- 1,100,000.00 1,106,930.00

3.875% TOTAL SA-3.875%- 1,100,000.00 1,099,670.00

4.125% GAS NATURAL FENOS-4.125%- 200,000.00 201,620.00

5.625% SES SA-5.625- 900,000.00 919,170.00

6.25% ORSTED A/S-6.25%-3013/06/26 499,000.00 522,103.70

6.375% AMERICA MOVIL SAB-6.375%- 700,000.00 736,680.00
73/09/06

4,499,000.00 4,586,173.70

(627,296,838)

4.125% PHOENIX GROUP HOL-4.125%- 875,000.00 878,762.50
22/07/20

5.75% ORANGE SA-5.75%- 100,000.00 101,750.00

6.115% QBE INSURANCE GRO-6.115%- 200,000.00 200,440.00
42/05/24

6.125% AVIVA PLC-6.125%- 260,000.00 262,002.00

6.5% BHP BILLITON FINANC-6.5%- 900,000.00 909,720.00
77/10/22

2,335,000.00 2,352,674.50

(388,732,407)

1,657,210,233

(1,657,210,233)
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1,632,238,926
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2,120,005,200

475,486,512

1,644,518,688

1,497,642,203

1.0981
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2
19 52
193 2 1 21 2021 4 1 2022
31
20 21
2021 3 31 2022 3 31
3 928,035 1,119,746
9,034 8,219
304,947 392,027
7,802 7,791
4,752 4,951
15,344 17,635
1,269,916 1,550,370
22,685 13,350
1 21,927 8,611
1 757 4,738
1,425
2 1,425
62,976 55,330
3 42,243 25,451
20,733 29,879
85,661 70,106
1,355,577 1,620,476
20 21
2021 3 31 2022 3 31
223,924 318,954
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157,310 207,242
66,614 111,711
13,284 14,869
3,109 17,853
5,743 17,951
48,505 41,308
6,950 6,713
12,043 18,127
18,202 16,863
331,764 452,641
32,910 18,418
32,910 18,418
364,674 471,060
495,000 495,000
495,903 654,416
495,903 654,416
990,903 1,149,416
990,903 1,149,416
1,355,577 1,620,476
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1,388,709 1,850,193
60,662 70,345
17,514 18,581
1,466,886 1,939,121
701,924 898,322
9,016 6,316
317 321
203,286 261,578
59,023 86,715
1,192 1,198
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14,949 9,326
2,276 2,127
12,441 18,475
1,004,429 1,284,381
28,890 29,100
165,433 162,688
358
48,325 38,468
6,950 6,476
30,572 28,534
33 13
2,577 2,367
25,978 37,562
42,885 39,857
2,139 1,493
669 619
73,132 86,623
427,945 433,805
34,510 220,934
1 2
339 264
341 266
18,202 1,346
18,202 1,346
16,649 219,853
112
112
16,649 219,740
12,871 70,373
5,124 7,746 9,146 61,227
8,902 158,513
20 ( 2020 4 1 2021 3 31
495,000 487,000 487,000 982,000 982,000
8,902 8,902 8,902 8,902
— 8,902 8,902 8,902 8,902
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21 ( 2021 4 1 2022 3 31
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26,449 26,928
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2.056
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()1
2
2
SBI
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1
20 21
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17,807 17,807
884 3,937
259 234
17,059 14,518
10,077 5,639
5,573 5,163
2,104 2,483
53,765 49,785
17,807 13,990
10,353 5,915
(1 28,160 19,906
25,604 29,879
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1 4
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2 5
b) 8,403 9,403 — — — 17,807
4,586 9,403 — — — 13,990
3,816 — — — — — 3,816
()
20 21
(2021 3 31 (2022 3 31
30.62 30.62
1.74 0.13
12.84 0.94
1.23 3.76
0.09 0.07
46.53 27.86
21 2021 4 1 2022 3 31
1
2
3.
3
1
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1 100,091 23 1 116,102 68
1 899 27 1 16,011 44
1. 1 1. 1
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