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(2023 30 )}
) )

1,264,269,754 3.69
15,500,384,910 45.27
419,833,101 1.23
1,559,251,848 4.55
1,645,886,835 4.81
2,214,803,458 6.47
4,010,648,750 11.71
579,508,329 1.69
2,034,315,155 5.94
649,572,253 1.90
333,036,774 0.97
1,505,844,439 4.40
1,956,807,893 5.71
577,172,251 1.69
34,251,335,750 100.03
— 9,476,813 0.03
— 34,241,858,937 100.00
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(2023 30 )

) ) ) ) - )
1 UNICREDIT SPA VAR 5,200,000(13,099.51| 681,174,593|13,119.08| 682,192,446 2.56912026/9/22( 1.99
2 gogggg HOLDINGS 5,200,000 (12,844.62| 667,920,498(12,816.14| 666,439,351 2.32912027/1/22| 1.95
3 ;MEEEOLAL BRANDS 4,275,000 [14,549.63| 621,996,768 |14,529.14| 621,120,906 2.12512027/2/12| 1.81
4 ngoz AVIATION CA 4,725,000(12,705.94| 600,355,759(12,680.15| 599,137,130 1.9/2026/10/15| 1.75
5 \’\géUHO FINANCIAL 4,700,000(12,739.54| 598,758,704112,719.79| 597,830,403 1.23412027/5/22| 1.75
6 \l-/lisc HOLDINGS PLC 4,650,000[12,797.45| 595,081,450(12,783.67| 594,440,789 1.58912027/5/24| 1.74
7 gEZ;lS_C;JX INC 4,250,000 [14,026.09| 596,108,931(13,983.45| 594,296,676 3.625(2025/6/15| 1.74
8 ING GROEP NV VAR 4,600,000(12,931.64| 594,855,472112,901.37| 593,463,198 1.726| 2027/4/1 | 1.73
9 ;\A'AEEU:UCAN TOWER 4,500,000 (13,216.50| 594,742,654113,185.89| 593,365,119 2.7512027/1/15( 1.73
10 E?SS;ROUP AC 4,175,000 13,878.07| 579,409,617 |13,880.43| 579,508,329 4.5512026/4/17] 1.69
11 EV‘,?;X/:EST GROUP 4,100,000 [14,122.32| 579,015,483|14,078.84| 577,232,767 4.8] 2026/4/5 | 1.69
12 QVSE;N HOLD FNDG 4,275,000 (13,543.61| 578,989,556 (13,501.10| 577,172,251 4.2512026/4/15( 1.69
13 g;?\%i’?'EOTEB% 3,925,000 [13,271.49| 520,906,218[13,271.49| 520,906,218 1.75(2026/11/30 1.52
14 EENERQ; MOTORS 3,600,000 [14,142.72| 509,138,008 |14,101.21| 507,643,854 51 2027/4/9 | 1.48
15 QEEEQP IRELAND 3,875,000(12,944.09| 501,583,823(12,960.21| 502,208,399 2.4512026/10/29| 1.47
16 /iY;é;;ION CAPITAL 4,000,000 (12,536.83| 501,473,485(12,552.40| 502,096,316 1.95(2026/9/20| 1.47
17 HCA INC 5.375% 3,500,000 |14,404.57| 504,159,972 [14,345.29| 502,085,226 5.375| 2026/9/1 | 1.47
18 \SIQETANDER UK GRO 3,675,000(12,921.78| 474,875,530(12,912.17| 474,522,327 1.53212026/8/21| 1.39
19 VZV?EZE;ROBOND BV 3,150,000 [14,369.96| 452,653,992 |14,335.29| 451,561,824 2.12512027/4/15( 1.32
20 MPLX LP 4.125% 3,075,000(13,904.99| 427,578,482|13,880.57| 426,827,570 4.125| 2027/3/1 | 1.25
21 ;ZBINE PASS LIQU 2,975,000 [14,242.27| 423,707,682 |14,258.12| 424,179,350 512027/3/15| 1.24
22 2Ag§§; HEALTH COS 4,575,000 9,151.61| 418,686,530 9,176.67| 419,833,101 6.125| 2027/2/1 | 1.23
23 ﬁrzi:g?xz 4.5% 3,050,000 (13,672.37| 417,007,548|13,712.82| 418,241,062 4.5]2025/7/23| 1.22
24 ;N;E;A SANPAOLO 2,900,000 (13,779.13| 399,594,803|13,792.17| 399,972,979 5.7112026/1/15( 1.17
25 FAURECIA 2.75% 2,575,000 (14,168.24| 364,832,180(14,217.09| 366,090,222 2.7512027/2/15| 1.07
26 T%;g;;ADEN BOSTAD 3,075,000 (11,845.21| 364,240,392|11,805.81| 363,028,842 1.375| 2027/3/3 | 1.06
27 COMMERZBANK AG 4% 2,375,000 (15,336.05| 364,231,330(15,273.01| 362,734,130 412026/3/23| 1.06
28 g?ggg;TOWN SA 3,200,000(11,203.78| 358,521,088|11,227.42| 359,277,568 0.375(2027/4/15| 1.05
29 ORACLE CORP 2.8% 2,675,000(13,341.89| 356,895,566 (13,306.70| 355,954,243 2.8 2027/4/1 | 1.04
30 UTAH ACQUISITION 2,575,000 (13,815.91| 355,759,914 [13,774.27| 354,687,641 3.95]2026/6/15| 1.04

3.95%
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(2023 30 )
)
100.03
100.03
)
(2023 30 )
(2023 30 )
) )
gg'{l)’glOU 41 4,877,718.75 707,220,441 4,843,765.62 702,297,577 2.05
gggglov 35 3,948,984.37 572,563,244 3,924,375 568,995,131 1.66
CBT 2y
2309 447 91,118,156.25|13,211,221,475 90,908,625|13,180,841,539 38.49
ggggZOY 8 1,020,500 147,962,294 1,009,250 146,331,157 0.43
gggggOY 16 2,189,000 317,383,110 2,159,500 313,105,905 0.91
CBT b5Y
2309 712 76,590,062.5(11,104,793,161 76,250,750(11,055,596,242| 32.29
BOBL
2309 244 28,286,920 4,458,018,592 28,235,680( 4,449,943,168| 13.00
ggggloY 2 268,320 42,287,232 267,280 42,123,328 0.12
BUXL
2309 3 419,400 66,097,440 416,520 65,643,552 0.19
ggggTZ 299 31,371,080 4,944,082,208 31,360,615| 4,942,432,924| 14.43
C )
C )
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2023 30
) ( ) ) )
) ( ) ( ) ( )
2023 28 34,184 34,184 1.0164 1.0164
2022 34,248 0.9880
34,479 0.9950
34,684 1.0017
34,105 0.9854
10 34,122 0.9868
11 34,667 1.0028
12 34,744 1.0055
2023 34,996 1.0171
34,893 1.0202
34,053 1.0027
34,240 1.0100
34,196 1.0109
34,241 1.0189
)
)
2022 17 2023 28 0.0000
)
2022 17 2023 28 1.6
2022 17 2023 28 34,666,305,094 1,033,742,197 33,632,562,897
()
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(2023 28 )

30,139,000
240,482,687
34,084,341,714
316,227,374
349,339,362
1,788,202
147,840,919

35,170,159,258

35,170,159,258

834,390,040
3,222,915
5,039,997

141,119,850

658
2,040,064

985,813,524

985,813,524

33,632,562,897

551,782,837
950,416,598
34,184,345,734

34,184,345,734

35,170,159,258
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2022 17
2023 28

1,258,803,967
396,875,711
1,213,875,727
1,188,387,575
81,045

887,497,453

1,654,983
9,712,768
271,957,482
7,275,525

290,600,758

596,896,695

596,896,695

596,896,695

10,750,526

1,055,133
1,055,133
35,418,465
35,418,465

551,782,837
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26,193,314,043
8,472,991,051

1,033,742,197

33,632,562,897

2022 17
2023 28

950,416,598

950,416,598
33,632,562,897
10,000 282

10,000
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(2023 28 )
420,152,414
420,152,414
)
(€))
2023 28

1,484,047,120 1,482,781,000 1,266,120

34,172,667,334 33,882,706,787 289,960,547

35,656,714,454 35,365,487,787 288,694,427
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951,113,047 970,115,369 19,002,322
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AERCAP IRELAND 2.45%

AIR LEASE CORP 3.625%

AMERICAN TOWER 2.75%

ARCONIC CORP 6%

AVIATION CAPITAL 1.95%

AVOLON HOLD FNDG 4.25%

BANCO SANTANDER 4.25%

BANK OF IRELAND VAR

BARCLAYS PLC 5.2%

BAT CAPITAL CORP 4.7%

BAUSCH HEALTH COS 6.125%

BNP PARIBAS 4.375%

BPCE SA VAR

BPCE SA VAR

BRDCOM CRP / FIN 3.875%

CAPITAL ONE FINANCI3.75%

CDW LLC/CDW FIN 2.67%

CHARTER COMM OPT

COOPERATIEVE RAB 3.75%

DELL INT LLC / EMC 6.02%

DISCOVER FIN SVS 4.1%

EMERA US FIN 3.55%

ENERGY TRANSFER 4.75%

FORD MOTOR CREDIT 4.95%

GENERAL MOTORS FINL 5%

3,875,000.
1,125,000.
4,500,000.
2,150,000.
4,000,000.
4,275,000.
2,000,000.
1,350,000.
2,425,000.
2,350,000.
4,575,000.
2,475,000.
2,125,000.

825,000.
1,950,000.
2,525,000.
1,475,000.
1,325,000.
2,550,000.
1,825,000.
1,650,000.
2,425,000.
2,425,000.
2,060,000.

3,600,000.

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

00

3,459,437.
1,040,855.
4,101,956.
2,169,545
3,458,676.
3,993,306.
1,896,823.
1,343,158.
2,338,488.
2,274,357.
2,887,692
2,377,891
1,907,760.

818,919.
1,863,163.
2,348,878.
1,325,576.
1,299,472.
2,377,989.
1,853,239.
1,530,358.
2,292,631
2,373,861.
1,940,264.

3,511,538.

36

78

37

54

36

82

10

59

63

00

46

46

46

56

92

47

40

89

67

26

78

27

72

00
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GLENCORE FUNDING LLC 4% 1,975,000.00 1,884,588.52
GLOBAL MEDICAL 6.5% 950,000.00 524,562.21
GLOBAL PAYMENTS 2.15% 2,750,000.00 2,444,665.38
GOODYEAR TIRE 9.5% 1,800,000.00 1,845,722.50
HCA INC 5.375% 3,500,000.00 3,477,205.13
HOWMET AEROSPACE 5.9% 1,900,000.00 1,910,130.59
HSBC HOLDINGS PLC VAR 4,650,000.00 4,104,293.06
IHEARTCOMMUNICAT 6.375% 2,225,000.00 1,848,934.74
ING GROEP NV VAR 4,600,000.00 4,102,734.48
INTESA SANPAOLO 5.71% 2,900,000.00 2,756,016.30
KRAFT HEINZ FOODS 3.875% 2,000,000.00 1,921,116.92
LLOYDS TSB BANK 4.65% 2,475,000.00 2,360,479.69
MGM RESORTS INTL 6.75% 1,915,000.00 1,919,155.22
MICRON TECHNOLOGY 4.185% 1,390,000.00 1,332,878.39
MIZUHO FINANCIAL VAR 4,700,000.00 4,129,655.18
MORGAN STANLEY 3.95% 2,500,000.00 2,365,932.90
MPLX LP 4.125% 3,075,000.00 2,949,020.50
NATWEST GROUP 4.8% 4,100,000.00 3,993,485.64
NETFLIX INC 3.625% 4,250,000.00 4,111,379.62
NEWELL BRANDS 4.45% 2,225,000.00 2,065,502.09
NOMURA HOLDINGS 2.329% 5,200,000.00 4,606,665.96
NUSTAR LOGISTICS 5.625% 925,000.00 885,874.47
ONEMAIN FINANCE 3.5% 925,000.00 789,077.12
ORACLE CORP 2.8% 2,675,000.00 2,461,518.49
OWENS-BROCKWAY 6.625% 775,000.00 768,120.57
PLAINS ALL AMER 4.5% 1,900,000.00 1,833,071.41
PRIME SEC BRW/FIN 5.75% 2,275,000.00 2,222,383.68
REGAL REXNORD CORP 6.05% 925,000.00 927,287.71
SABINE PASS LIQU 5% 2,975,000.00 2,922,323.48
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SANTANDER UK GRO VAR 3,675,000.00 3,275,229.53
SEALED AIR CORP 1.573% 2,205,000.00 1,912,630.23
SKYWORKS SOLUTIO 1.8% 2,125,000.00 1,900,527.85
SMBC AVIATION CA 1.9% 4,725,000.00 4,140,670.11
STANDARD CHARTERED PLC 2,175,000.00 1,927,401.11
SYNCHRONY FINANCIAL 4.5% 3,050,000.00 2,876,112.48
TRAVEL + LEISURE CO 6% 925,000.00 888,140.35
UBER TECHNOLOGIES INC 8% 875,000.00 890,556.27
UBS GROUP AG 4.55% 4,175,000.00 3,996,203.99
UNICREDIT SPA VAR 5,200,000.00 4,698,079.82
UTAH ACQUISITION 3.95% 2,575,000.00 2,453,685.87
VISTRA OPERATIONS 3.7% 2,300,000.00 2,111,541.08
VMWARE INC 4.65% 1,900,000.00 1,850,478.38
WARNERMEDIA HLDG 3.755% 2,050,000.00 1,915,213.19
WESTERN DIGITAL 4.75% 1,575,000.00 1,500,712.69
XEROX HOLDINGS CORP 5% 2,035,000.00 1,913,416.09

164,500,225.64

(23,666,647,462)
ALTICE FRANCE SA 5.875% 950,000.00 779,190.00
ARDAGH PKG FIN 2.125% 2,425,000.00 2,146,125.00
AROUNDTOWN SA 0.375% 3,200,000.00 2,274,880.00
BANCO SABADELL 5.625% 600,000.00 593,040.00
BARCLAYS PLC VAR 1,575,000.00 1,494,675.00
BLACKSTONE PP EUR 1.25% 2,775,000.00 2,210,565.00
BLACKSTONE PRIVATE 1.75% 3,925,000.00 3,305,242.50
CAIXABANK SA 1.125% 2,000,000.00 1,791,000.00
CENTURION BIDCO 5.875% 2,275,000.00 2,058,420.00
CHEMOURS CO 4% 2,225,000.00 2,047,000.00
COMMERZBANK AG 4% 2,375,000.00 2,311,112.50
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DEUTSCHE BANK AG 1.625% 2,100,000.00 1,861,860.00
DEUTSCHE BANK AG 4.5% 1,800,000.00 1,756,260.00
ELIS SA 4.125% 1,900,000.00 1,865,610.00
FAURECIA 2.75% 2,575,000.00 2,314,925.00
GAMMA BIDCO SPA 6.25% 1,500,000.00 1,521,600.00
GRAND CITY PROP 1.375% 2,600,000.00 2,197,520.00
HEIMSTADEN BOSTAD 1.375% 3,075,000.00 2,311,170.00
IHO VERWALTUNGS 3.75% 2,325,000.00 2,158,995.00
IMPERIAL BRANDS 2.125% 4,275,000.00 3,946,680.00
JAB HOLDINGS BV 2.5% 1,900,000.00 1,790,560.00
JAMES HARDIE INTL 3.625% 2,150,000.00 2,047,015.00
LOGICOR FINANCING 1.5% 2,600,000.00 2,236,000.00
LOXAM SAS 2.875% 2,100,000.00 1,942,500.00
MPT OP PTNR/FINL 0.993% 2,475,000.00 1,871,100.00
PLAYTECH PLC 3.75% 377,358.49 376,754.71
PLAYTECH PLC 4.25% 907,000.00 882,783.10
SAMHALLSBYGG 1.125% 1,800,000.00 1,275,120.00
SCHAEFFLER AG 2.75% 1,900,000.00 1,816,970.00
SOCIETE GENERALE 0.75% 2,000,000.00 1,752,000.00
STANDARD INDS 2.25% 2,175,000.00 1,918,132.50
TRITAX EUROBOX PLC 0.95% 2,625,000.00 2,215,237.50
VALEO SA 5.375% 700,000.00 700,840.00
VERISURE HOLDING 3.25% 975,000.00 861,607.50
VIVION INVESTMENTS 3% 800,000.00 631,032.00
WPC EUROBOND BV 2.125% 3,150,000.00 2,872,170.00
66,135,692.31

(10,417,694,252)

34,084,341,714

(34,084,341,714)
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27 28
2021 12 31 2022 12 31
5,300,580 4,328,077
19,685,566 19,619,343
12 12
12 12
293,390 405,004
4,712,043 3,695,796
1,806,227 2,213,112
76,694 109,058
1,201 1,434
31,875,717 30,371,839
232,062 283,171
232,062 283,171
2,398,920 1,968,039
102,402
45,217 37,763
1,875,085 1,492,540
376,214 437,734
2,630,982 2,251,210
34,506,699 32,623,050
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98,250 109,298
3,944,504 2,893,551

80 92

2,082,740 1,645,125

1,861,684 1,248,333
3,665,192 3,014,873
2,000,000 5,000,000
1,851,474 569,429
835,489 192,612
206,851 204,543
12,601,763 11,984,309

5,000,000

453,175 569,904
1,926,450 1,154,342
7,379,625 1,724,247
19,981,389 13,708,556
490,000 490,000
390,000 390,000

390,000 390,000
13,644,338 18,034,494

13,644,338 18,034,494

13,644,338 18,034,494
14,524,338 18,914,494

972
972

14,525,310 18,914,494
34,506,699 32,623,050
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27 28
2021 2022
2021 12 31 2022 12 31
36,507,456 34,894,167
10,477,787 10,103,002
4,830,349 4,788,944
51,815,594 49,786,114
17,117,709 16,464,977
97,432 62,840
14,970,069 14,690,960
14,970,069 14,690,960
359,564 365,661
319,051 299,250
26,474 27,906
248,216 214,623
44,360 56,720
32,863,826 31,883,691
7,979,647 6,462,941
217,075 212,048
3,516,747 3,440,410
1,947,536 1,235,240
954,587 218,692
1,343,699 1,356,549
31,673 46,002
89,689 38,520
51,224 128,734
172,609 148,134
225,127 246,591
251,336 33,398
2,809,506 3,373,227
911,677 1,024,519
12,522,492 11,502,070
6,429,274 6,400,352
62,827 280
63,078 159,673
144,479
1,354
91,458
271,739 251,411
77,330 67,253
692,245
19,128 83,425
5,383
788,703 156,062
5,912,310 6,495,701
5,912,310 6,495,701
2,522,432 1,722,571
522,524 382,974
3,912,403 4,390,156

52/80



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

27 2021 2021 12 31
2021 490,000 | 390,000 [ 390,000 9,731,934 9,731,934 | 10,611,934 84,781 84,781 | 10,696,716
3,912,403 3,912,403 3,912,403 3,912,403
83,809 83,809 83,809
3,912,403 3,912,403 3,912,403 83,809 83,809 3,828,594
2021 12 31 490,000 | 390,000 [ 390,000 | 13,644,338 | 13,644,338 | 14,524,338 972 972 | 14,525,310
28 2022 2022 12 31
2022 490,000 | 390,000 [ 390,000 | 13,644,338 | 13,644,338 | 14,524,338 972 972 | 14,525,310
4,390,156 4,390,156 4,390,156 4,390,156
972 972 972
4,390,156 4,390,156 4,390,156 972 972 4,389,184
2022 12 31 490,000 | 390,000 [ 390,000 | 18,034,494 [ 18,034,494 | 18,914,494 18,914,494
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