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1. AD £ ND #74 %3 £ FRE aprd B3 v 2 (7))
2. DEND£AFRLFRE-£21dmA (5);
3. AD £ ND * A (#'g)i- f % FEd LA imA(g
4. AD £ ND BB (&) B L FHE =B dm~ (7)
5. ADZ NDm 250 (g )3t B £ FHRE e 280 g F (3
Lol
. AA2EFARFARD(B)RFRIECZ2 ZTAR EL
B p\EF A% AD * fesg3l |AD P e sp Al |AD 7 e 5 A
(F74 %) (£ ~) (4 2F) (&%)
EEANE 100,000,000 | 150,000,000 | 80,000,000
¥ ik 10,526,315.79 | 9,677,419.35 | 5,329,780.15
EFAME (Fe L) | 9.50 15.50 15.01
AFAME (fe L) | 9.23 15.17 14.70
(9.50-0.2717) | (15.50-0.3255) | (15.01-0.3077)

3 p\E T A% AD * FesgR|(MRW) (& | AD ' pedfdl(s 2%
%) (3 '&)

AT AW 30,000,000 500,000,000

H i 1,923,076.92 31,645,569.62

AFARE (L) |15.60 15.80

AFARE (FRRLKE) | 15.24 15.48

(15.60-0.3588)

(15.80-0.3182)

BBNET AR ND * fesg 3l |[ND * fesg 3] [ND 7 fe 4 3
(F74 %) (% ~) (A 2%) (%)

AT AN @ 900,000,000 | 75,000,000 50,000,000

H ¥k 59,390,977.44 | 4,823,151.13 | 3,282,994.09

Ar AR E (L) |1515 15.55 15.23

ATARE (felfs) |14.84 15.21 14.90
(15.15-0.3052) | (15.55-0.3431) | (15.23-0.3320)
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15,716,650

2.18

720,770,730

100.00

(2) RFE-GF 54 44

EFTAREF AL - LR

o

= /r/_l_—v‘\»'_ . ].,:'Z:
EFAVER A2 R
i

s e s oan v sk e g hEF A
R i Gro%) | 7 A (%)
ABN AMRO BANK NV SER REGS (REG S) | FLOATING RATE 252
VAR 13DEC2029 BOND 18,158,625 '
VERIZON COMMUNICATIONS (REG) FIXED RATE 232
2.355% 15MAR2032 BOND 16,753,864 '
ALEXANDRIA REAL ESTATE E (REG) 2.75% FIXED RATE 207
15DEC2029 BOND 14,929,004 '
CAIXABANK SA SER EMTN (REG S) (BR) | FLOATING RATE 155
VAR 09FEB2032 BOND 11,182,851 '
T-MOBILE USA INC SER WI (REG) 3.4% FIXED RATE 154
150CT2052 BOND 11,111,669 )
IBERDROLA FINANZAS SAU SER EMTN FIXED RATE 152
(REG S) (BR) 3.625% 13JUL2033 BOND 10,983,031 ’
EDP SERVICIOS FIN ESP SA SER EMTN FIXED RATE 152
(REG S) (BR) 3.5% 16JUL2030 BOND 10,978,072 '
PROLOGIS INTL FUND Il SER EMTN (REG) FIXED RATE 157
(REG S) 3.625% 07MAR2030 BOND 10,920,434 :
DIAGEO CAPITAL PLC (REG) 5.5% FIXED RATE 138
24JAN2033 BOND 9,922,015 '
SOCIETE GENERALE SER REGS (REG S) | FLOATING RATE 138
VAR 19JAN2035 BOND 9,914,848 :
FIXED RATE
AT&T INC (REG) 3.5% 15SEP2053 BOND 9,858,137 1.37
ANHEUSER-BUSCH INBEV WOR (REG) FIXED RATE 135
5.45% 23JAN2039 BOND 9,763,621 '
DEUTSCHE BANK NY (REG) VAR | FLOATING RATE 125
18SEP2031 BOND 9,023,854 '
PFIZER INVESTMENT ENTER 5.3% FIXED RATE 124
19MAY2053 BOND 8,922,005 '
SMURFIT KAPPA TREASURY (REG) (REG FIXED RATE 123
S) 1% 22SEP2033 BOND 8,876,895 '
KBC GROUP NV SER EMTN (REG S) (BR) | FLOATING RATE 119
VAR 19MAR2034 BOND 8,596,394 '
CREDIT AGRICOLE SA SER EMTN (REG S) | FLOATING RATE 118
(BR) VAR 09NOV2034 BOND 8,469,112 '
AMERICAN TOWER CORP (REG) 2.3% FIXED RATE 117
15SEP2031 BOND 8,448,170 '
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Rt 2 =B gre) |5

ENEL FINANCE INTL NV SER EMTN FIXED RATE 116
2.625000 % 24FEB2028 BOND 8,350,562
JPMORGAN CHASE & CO VAR | FLOATING RATE 113
01JUN2034 BOND 8,159,185

TAKEDA  PHARMACEUTICAL  2.05% FIXED RATE 113
31MAR2030 BOND 8,142,907

NATL GRID ELECT TRANS SER EMTN FIXED RATE 112
(REG) (REG S) 2% 16SEP2038 BOND 8,087,182

ZURICH FINANCE IRELAND 2 SER EMTN | FLOATING RATE 111
VAR 22N0OV2055 BOND 8,030,441
VOLKSWAGEN GROUP AMERICA SER FIXED RATE 111
REGS (REG) (REG S) 4.75% 13NOV2028 BOND 7,987,518

SCOTTISH HYDRO ELECTRIC SER EMTN FIXED RATE 1.10
(REG S) (BR) 1.5% 24MAR2028 BOND 7,915,867

INTEL CORP (REG) 4.15% 05AUG2032 FIXEEODNRDATE 7.622,235 1.06
DELL INT LLC / EMC CORP (REG) 3.45% FIXED RATE 1.05
15DEC2051 BOND 7,575,520

SOCIETE GENERALE SER EMTN (REG S) | FLOATING RATE 1.03
(BR) VAR 06DEC2030 BOND 7,449,623

FLOATING RATE

BNP PARIBAS SER EMTN VAR 16JUL2035 BOND 7301,498 1.01
INTESA SANPAOLO SPA SER REGS (REG S) | FLOATING RATE 101
VAR 20JUN2054 BOND 7,296,155 '
BANCO DE CREDITO SOCIAL SER EMTN | FLOATING RATE 1.00
VAR 13JUN2031 BOND 7,237,824

BAWAG PSK. SER EMTN VAR | FLOATING RATE 1.00
21JAN2032 BOND 7,235,301
CARREFOUR SA SER EMTN (BR) FIXED RATE 1.00
3.250000 % 24JUN2030 BOND 7,221,751

(z) BRFE-FALEFIA

(7) #EHF eni

gﬁ?éﬁﬁﬁgi«ujﬁ:

BT s =

A (%)

AA 2.265
A 28.58
BBB 64.23
BB 0.99
RE 3.94
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3c A RT(ER)F UL ERE

/////////

(=) BTt EREERFRFZBECE A2 £7F
ERVER 105 | 106 | 107 | 108 | 109 | 110 | 111 | 112 113 114
AD #F 7 #74 B3t NA | NA | NA | NA | NA | NA | NA | NA | 0.4932 | 0.6202
ND #7574 %3t NA | NA | NA | NA | NA | NA | NA | NA | 0.4932 | 0.6202
AD #f3) % ~3+ W NA | NA | NA | NA | NA | NA | NA | NA | 0.4869 | 0.5986
ND #F %] % ~ 3+ NA | NA | NA | NA | NA | NA | NA | NA | 0.4869 | 0.5986
AD #E7 A (W (@)% | NA | NA | NA | NA | NA | NA | NA | NA | 03708 | 0.4867
ND #5744 2 % (#'%)3*% | NA | NA | NA | NA | NA | NA | NA | NA | 03708 | 0.4867
AD ZE AR (F &) NA | NA | NA | NA | NA | NA | NA | NA NA NA
ND & 3] 2% (% )3 § NA | NA | NA | NA | NA | NA | NA | NA NA NA
AD %54 & 2L (@' )3- % | NA | NA | NA | NA | NA | NA | NA | NA NA NA
ND #4) & 2L % (%% ):* % | NA | NA | NA | NA | NA | NA | NA | NA NA NA
HiA/s £ 8H = o
(2) BTt EREERAEFVI(%):
£ R 105 | 106 | 107 | 108 | 109 | 110 | 111 | 112 | 113 114
A2 #4 | N/A | N/JA | N/A | N/A | N/A | N/A | N/A | N/A | N/A 1.86
s AD #4] | N/JA | N/A | N/A | N/JA | N/A | N/A | N/A | N/A | N/A 1.80
N2#2l | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | 177
ND# 3 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | 1.80
A2573) | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | 6.09
B AD #4] | N/JA | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A 6.15
T T N2ma | NA | NA | NA | NA | NA | NA | NA | NA | NA | 6.09
ND# 3 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | 6.15
AR H A2 S N/A | N/JA | N/JA | N/JA | N/A | N/A | N/A | N/A | N/A 3.39
(¥*%)| AD#Eil N/A | N/JA | N/JA | N/JA | N/A | N/A | N/A | N/A | N/A 3.34
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N2# % | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | 3.39
ND# % | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/JA | 3.34
A2#% | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A
2% | AD# | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A
(#%)| N2#%3 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | NJA | N/A
ND# 3 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A
A2#% | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A
2% AD#3 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A
(#%)| N2#%3 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | NJA | N/A
ND# 3 | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A | N/A
FAL KR ¢ Lipper®4p(114/12/31) » L = i@ i3 BT o
() >BRPEANEpH-Fb > ARLEEFTAGEHT=B 2 B
ENzESTESLEZ ARSI pAeh 2 APHRRF (%) ¢
R R 2 B - B T 1x A& &
=~ p
A2 #E3) 0.37 3.88 -0.81 NA NA NA 9.70
%5 | AD %3] 0.40 3.92 -0.80 NA NA NA 9.69
e N2 %g 4] 0.46 3.98 -0.72 NA NA NA 9.70
ND #f3] 0.40 3.92 -0.80 NA NA NA 9.69
A2 %E 7] -1.28 -1.01 2.95 NA NA NA 8.30
= AD #7| -1.26 -0.98 2.98 NA NA NA 8.36
N2 %g 4] -1.28 -1.01 2.95 NA NA NA 8.30
ND #g ] -1.26 -0.98 2.98 NA NA NA 8.36
‘s A2 %77 -1.83 -2.21 0.20 NA NA NA 1.80
- AD %7 3] -1.88 -2.27 0.02 NA NA NA 1.68
%) N2 %7 4] -1.83 -2.21 0.10 NA NA NA 1.80
ND #g 7] -1.77 -2.16 0.13 NA NA NA 1.89
o A2 %77 NA NA NA NA NA NA NA
(‘353*' AD %F 3] NA NA NA NA NA NA NA
%) N2 #4) NA NA NA NA NA NA NA
ND #g ) NA NA NA NA NA NA NA
i A2 KE 7 NA NA NA NA NA NA NA
o AD 7 NA NA NA NA NA NA NA
%) N2 %2 NA NA NA NA NA NA NA
ND #g 7 NA NA NA NA NA NA NA
TR kR Lipperi®4p(115/3/31) 0 A IR @ o A &S 2 p S113#17 18p -
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S RSIEREERBELET T
ER 110 111 112 113 114
g N/A N/A N/A 1.79% 1.89%
T E LRI RT R QLA L (o SPIRI A LA A
bk les hf gt o mmprhuge %) ITRRAAFAf Gl
13& B2 §* FfadnpAsd=p(113/1/18)2 § = A2 § ¥ 4
B BiTC ERARAL EVFAPHA ETAY EFLE KT A
FTAWERE A E
FHEAL [ 1 771 2B FREpEF A
I RTERZACBEPFANC Do F0 0 BALFRERIFTEEFES L
I LGS T3 B AR LY B L S
ST
EE AR YT ign|mhse L
R oo (FTd M H =) &3 )
P AET LA (374 |8 g ot b
A% o . L = %
nE I%"f} H i L2t ) ,];) () (
BARCLAYS CAPITAL 0| 160,377.64 0 160,377.64 Jd o
LONDON
MORGAN STANLEY 0| 131,055.94 0 131,055.94 Jd o
BANK AG
114 [IP MORGAN 0 114,759.45 0 114,759.45 Jd o
#& [SECURITIES LTD LDN
GOLDMAN SACHS 0 97,039.73] 0 97,039.73
INTERNATIONAL o0 o
LONDON
BARCLAYS BANK PLC 0 88,171.09 0 88,171.09 Jd o
MORGAN STANLEY 0 37,44850 0 37,448.50 Jd o
BANK AG
~ |BARCLAYS CAPITAL 0 23,883.18] 0 23,883.18 Jd o
% =& |LONDON
G =) [BNP PARIBAS US.A - 0 1595627 0 15,956.27 d o
W;_E_J NEW YORK BRANCH
" %, [BANKOF AMERICA 0 1423668 0 14,236.68
< INA. 0 0
UBS EUROPE SE 0 13,99158 0 13,991.58 Jd o
A RERERYIFIRHIIE O RBBEL Y IR EHA LR FE
Jll’i_ °
S HEREREE A
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3.5% 23JANZ031 - 13,800,343 - 0.1 1.33
CREDIT AGRICOLE
ASSRNCES (REG 5) (BR)
4.5% 1TDEC2034 . 3488474 8 0ol " .34
CMP ASSURANCES SACA SER
EMTH (REG ) VAR
18IUL 2054 - 3,575,258 : 0.0z 034
ELECTRICITE DE FRANCE $A
SER REGS (REG 5) 6.9%
2IMAYI053 5,841,929 14,120,694 0,02 0.4 0,89 1.36
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98 g R (4K
RE——wsR——ZF+=AZ+—8

B E¥ L
i B 4 B
& E (] - E&Fd:A HPREE S
4% K H W 114.12.31 1131231 1141231 1131231 LM!.:H 1131231
VIMNCI SA SER REGS (REG 5)
3.75% 10APR2029 5 - 9378338 - .03 - 1,540
REMAULT 5A SER EMTM
38750 Yo 30-5EP-20340 3,717,281 - 0.0l - 0,48 =
YVEQLIA ENVIRONMEMENT
5A SER EMTN 3.324000 %,
1TIUM2032 7,329,705 - 02 - 0,94 -
AXA 5A SER EMTH YAR
HITUL2055 3,754,666 - 0.1l - 4% -
ORAMGE SA SER EMTHN
3750000 % MM=-SEP-2037 1,634,718 - 0. - .47 -
ELECTRICITE DE FRANCE SA
SER REGS 5.750000 %5
L1AJAN2D3S 6602, 694 - 03 - 085
CARREFOUR SA SER EMTH
(BER) 3250000 % 24JUM2030 TA15,331 - 0,04 - 095 -
EMGIE SA SER EMTN 3250000
% 11-JAN-2032 3,672,750 . 0,02 - _ h47 -
oI it 43,069,074 G494 553 57
Y ]
DEUTSCHE TELEKOM AG
SER EMTH (REG 5) (BR)
325% D4IUUMN2035 i - B,216,938 - 003 - 079
DEUTSCHE POST AG SER
EMTH 3.0 Vi
24 AR2OIN 4,458,733 - (.01 - 0.57 -
CONTINENTAL AG SER
EMTHM 2RT73000 %
22MOV20ZE 4 060,324 = .01 - 0,52 =
VOLESWAGEN BANK GMBH
SER EMTH 3,75 % 10-DEC-
W32 3,668, Bhd - 0.1 - 047 _ -
s t 12,187,921 £,216,938 1.56 {179
(i SE M 48 R B T4 & R EE)
¥¥FREIRY i 0 #tE¥ HYER
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RN A WA ve L Ay R 8]
(R B EEFRTEEAmH M d)
LFEELHB RN FRARELTERES
(REEERLHF TR AN FBARTERESR)

oS TEAC )
RE——wiR——Z4+=A=+—8

B #s¥a
1% O T Bf i 3
& @0 *HL 00 SRWEESH
'S i 0.0 114.12.31 113.12.31 1141231 113231 1141231 1131231
E 4]
SMURFIT KAPPA TREASURY
(REG) (REG 5) 1%
2ISEP2033 § 9138288 8491310 .06 {06 L17 082
ZURICH FINANCE IRELAND 2
SER EMTN VAR
TINOV25S #,124,002 - 003 : 1.04 -
BMS IRELAND CAP FUNDING
1,363000 % 10-MOV-2033 3,650,261 = it = 047 -
8t 913,541 _ K493.310 248 D042
Bk
TERMA RETE ELETTRICA
SER EMTH 3000000 %
F2IUL2031 £ SEINITT - 0.02 £ 0.7% &
4 5810377 - 0.75 =
EE S
TAKEDA PHARMACEUTICAL
2.05% 3LMAR2030 §_ ®.048379 13,561,956 0ol 0.0z 3 131
A %,048,129 13,561,956 L.03 131
LIRS &2
SWIS5 LIFE FINANCE | AG
SER . 3.750000 %
24MAR2035 5 6673914 . 0,04 - 086 =
PO 6,673,914 - (.56 -
E&E
PROLOGIS INTL FUND 11 SER
EMTHN (REG) (REG 8)
3.625% DTMAR2030 £ 11,265,279 17,329,724 (.05 .09 1.44 1.67
P3 GROUP SARL SER EMTH
(REG S) (BR) 4% I9APR201Z 3,710,861 3,433,071 .02 0.02 .45 0.33
(o 85 ) 48 g 0 B 90 i EE)
$¥E:TAY daney 8 E #HEEHER
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BF A R WA AT W R

(g I 0 8 AR 40 AR SE AR A7 M2 3] )
EFERSHFTEA LR RS ESLTEELE

(R EEL ST RN FELRRERLE)

S -4 ¢ | .

CPI PROPERTY GROUP 5A
SER EMTN (REG) (REG §)
6% 27TJAMN2032
PR

# il

JDE PEET'S NV SER eMTN
(REG 5) (BR) 0.5%
16JAMN2029

AMERICAN MEDICAL SYST
EU {REG) 1.625%
OBMAR203 1

KONINKLUKE PHILIPS NV
SER EMTN (REG S) (BR)
4.25% ISSEP2031

H&M FINANCE BY SER
EMTN (REG 5) (BR) 4.875%
2E0CT2031

SIEMENS
FINANCIERINGSMAT SER
EMTN (REG ) (BR) 3.125%
FIMAY 2032

ACHMEA BV SER EMTM (REG

51 (BR) VAR 12ZNOV2044

EDF FINANCE BY SER REGS
(REG) (REG 81 1.71%
241AN2028

EMNEL FINANCE TNTL NV SER
EMTN 625000 %
2AFEBI028

KONINKITKE AHOLD
DLHAIZE 3.230000 %
10MAR2033

# KA ECK)
RE——m4R——Zf+-A=+—8
Riw:#MEeE%T
18 LR Bt R
& A o _ R R T
114.12.31 1131231 L4.12.31 1131231 1141231 1131231
5 - 3,436,806 - 001 0.33
14,955,140 24,200,501 1.92 233
¥ - 12,263,575 - 005 - 1.8
E 6,254,732 2 0.03 - 0.60
- 8,095,910 - 0.05 087
. 5,490,585 0.03 - 0,53
7,394,029 6,907,959 0.2 0,02 0.95 067
- 6,553,538 - 0,02 - 0,63
5,990,641 5,946,562 0.02 .02 077 0.57
8,504,453 - 0.3 = 1.9
4,734,507 0.03 il -
(Wi I 4 o A B R )
ghintl @ 8 E FHEF BHER

FFR: EAE
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R S R WA SR A R d)
OB 545 B 72 4 A 40 A5 SE R4 5 PR 8] )
LHFBELR S TR EFAERARLT LS
(BapERLHS TR EMFEIRTERES)

1255 98 do ()
RE——mfRk——Z4+=AZ+—8

R #s¥n
5 BT A 8
& W EN-E 3 . W TAE TS
e . 1141231 1131231 114.12.31 1131231 1141231 1131231
CTP NV 362500 %
10MARZO3] b 5,533,127 - 003 - 0.71 -
FFIZER NETHERLANDS INTL
3250000 % 196 AY 2032 3,695,083 . 0.1 - 0.47 .
MAGNUM ICC FINANCE BY
SER EMTN 4.000000 % 26-
MOW-2037 1,627,507 . i 0.00 047 -
S 39470747 52433881 ___ 507 __ 508
FEES
EDP $A SER EMTN VAR 02-
DEC-2055 g 3,668,768 C 0. 5 0.47 -
8 t 3,668 TAE - 047 =
B ot
PFIZER INVESTMENT ENTER
£.3% 19MAY2053 $  R045256 6,157,479 ]| - 1.15 0.5%
IR - 3 £,.945,256 6,157,479 115 0.5%
& T
IBERDROLA FINANZAS SAL
SER EMTHN (REG 5) (BR)
3.625% 130UL2033 £ 11,254,789 10,522,770 0,04 004 1.44 L0
EDF SERVICIOS FIN ESP 5A
SER EMTHN (REG 5) (BR)
3.5% I6JUTL2030 11,276,921 10,400,573 0.0 .04 1.45 1.0
TELEFONICA EMISIONES
SAL SER EMTHN (REG 5)
(BR) 4.055% 24JANZ036 3,667,085 3,507,753 a0l i 047 .34
SERVICIOS FINANCIEROS CaA
SER EMTN 3500000 % 2%
SEP-2028 3,711,909 . 0.02 - 0.48 -
(5 56 0 18 e R 9 40L& 4 2E)
FFER: XY s 98§ THEF  HER

284



B R A KA TR AT A R d)
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LFEALHF TR RN FRART LS
(BaHEELHP IR ENFERRTEREE)
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ER——mfR——=%+-A=+—8

Ba-#H4¥%a
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& ® 2 Fith B RATIE
S s L] 141231 131231 1141231 1131231 1141231 1131231

" ABERTIS
INFRAESTRUCTURAS SER
EMTN 3.125000 %
O7JULZ0G0 3,670,150 . .02 - 0.47 .
MERLIN PROFERTIES SOCIMI

SER EMTN 3500000 % 04-

SEP-2033 7242111 . .04 . 093
INMOBILIARIA COLONIAL

S0 SER EMTN 3.125000 %

23-5EP-2031 7,237,357 - 0.03 - 0.93 -
o Lo AR 060,523 24,431,096 6.17 233

Y]

D% SMITH PLC SER EMTN

(REG 5) (BR) 2.875%

26IUL2029 5 g L1,181,112 - 0,12 - 1.0%
NATL GRID ELECT TRANS

SER EMTN (REG)(REG 8)

2% 16SEP2038 8480903 8,032,076 0.7 007 109 0.77
PHOENLX GRP HLD PLC SER

EMTN (REG) {REG 8)

5.625% 28APR2031 - 15,913,564 - 0,08 . 1.53
SCOTTISH HYDRO ELECTRIC

SER EMTN (REG 8) (BR)

1.5 Z4MAR2028 8,006,233 7,468,912 .08 0.08 103 072
VODAFONE GROUP PLC SER

EMTN (REG 5) (BR) 5.125%

2DECHIS2 5,448,551 5302415 0.03 03 0.70 0.51
DIAGED CAPITAL PLC (REG)
5.5% 24JAN2033 9946338 10,022 660 0.04 (.04 128 097
VODAFOME GROUP PLC
{REG)Y 4.25% | 7SEPT0Z0 - 6,373,170 . 0,02 - .6l
(o 3 B e M B AR R R EE)
¥R TRy BT kB R TiHHEF CHER
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B B R W S R A 6]
O s B 72 08 2040 W 15 se R4 A 2 )
EFEFLHFTFEBOEMFEIAT LS
(B BEEEHSTRMC AR FERRTARLEE)
#RAmEHR)

RB——wfR——=%+-_A=+—8

RBa:mes¥a
e B A R
o # Btk - [T Aak
1 114.12.31 1131231 11401231 1131231 1141231 1131231
BRITISH
TELECOMMUMICATIO SER
EMTM 3. 3750040 e 17-MOY-
2032 £ 3,652,954 - .01 - 047 =
o] &t 315,534.981 i, 243 608 4,57 6,19
LA
VERIZON
COMMUMICATIONS SER
MPLE (REG) 4.05%
22MARIN51 -1 - 5,810,263 - LIRS - .56
BMW US CAPITAL LLC SER
EMTH (REG 5) (BR) 3.375%
D2FER2N34 - B.477.437 - 0.3 - 082
FIDELITY NATL INFO SERY
1.5% 21MAY2027 3,312,988 00t - 032
VERIZON
COMMUNICATIONS (RECG)
3.5% 2RTUN2032 - 10,411,962 - .03 - .00
EQUINIX EU 2 FINANCING C
(REG) 3.25% 15MARZ031 10,208,440 - D05 - 0.98
ATET IMC 5,4% 1 SFER2034 231,063,196 - 003 - 2.22
ABBVIE INC (REG) 4.4%
MOV 2042 5,018,953 11,367 976 k0l 0.2 .72 1.1
ABBVIE INC 5.05%
15MAR20G4 - 4,021,641 - - .39
ALEXAMDRIA REAL ESTATE
E (RH(H 2.75% 15DEC2029 14,762, 708 20,536,686 013 [IAE} 1.E9 1.98
AMERICAN TOWER CORP
(REG) 2.3% 158EP2031 HIRE 360 £,179,843 004 0,04 1.08 0.7
AMGEN IMNC 4.875%
(IMARZES 5,544 248 5,636,5% 0.0z 002 0.7l .54
(5 )4 e B AR A )
FFEREAY MR % EE FHEF  HER
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A BE 036 540 AR S AL A A F)
(A5 B P S 40 1T SE M40 PR 5])

PAEELHSTHMLEMFERSNTAEEE

(R EELH S TR RHSmARTHRES)

RlA——w4$A——=%+=A=1+—8

1% 9 9 b f (4R

Ru:He¥rn
15 847 AL A
& B LH  GRRETSE
ISR 1. 114.12.31 1131231 1140231 1131231 1141231 113.12.31
ASTRAZENECA FINANCE
LLC (REG) 5% 26FEBZ034 i YR 9,701,447 0.02 0.2 1.25 0.4
BMW LS CAPITAL LLC SER
ldd A 4.15% 09APR2I030 15,684,330 0.05 1.51
BROADCOM INC (REG) 5.15%
| SMOW2031 5,285,053 001 .51
CNH INDUSTRIAL CAP LLC
{REG) 5.5% 12JAN2029 E115318 14,970,827 .05 .0 1.04 144
CVE HEALTH CORP (REG)
4,3% 2SMAR22E s 3,178,745 - 0.31
CVE HEALTH CORP (REG)
5.05% 2SMARIME 4,581,511 8,802,597 0.5% 0,85
CARRIER GLOBAL CORP
(REG) 5.9% 15MAR20%4 B,457,854 003 082
CHARTER COMM OPT
LLC/CAP (REG) 3.7%
01APRZOS] 3,216,711 6,695,608 0.l 0.0z 0.4l 065
COMCAST CORP (REG) 1.5%
I15FERZ031 B,203,163 12,701,3% 0.0z 005 1.05 219
JOHM DEERE CAPITAL CORF
SER I 5.15% DESEPF2033 6,596,031 6,582 823 (.02 002 (LES 063
DELL INT LLC f EMC CORP
(REG) 3.45% |SDEC2051 7.502 6T 7,791,204 .05 03 0,96 0.75
DELL INT LLC f EMC CORP
(REG) 6.02% | 53JUNZ2G - 9,547,155 LA} 092
ESTEE LAUDER CO INC 2.6%
15APR2030 - 16,020,782 - 0.08 1.55
HP INC (REG) 2.05%
17TUM2031 - E.424,147 0.03 081
INTEL CORP (REG) 4.15%
05ALG2032 1,586,796 16,421,891 (.02 004 097 I.58
CHiF5F I 48 Rt B 5 4L i 25
L S-S MR : 8 &K +HEF  WHIE
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LFEEERETAERGE ML
(5 S35 A0 38 A48 WS SR At o R 4))
AFARH TR ENFELAR T LEE
(FEsEE+-H TS sRSFERATHEES)

S LIEEAC ¥
BB-——m&ER——=Z%+=-A=+—8

LR L 2
45 LT T
& W Hgk HRREESH
T 114.12.31 131231 1141231 1131231 1141231 1131231
LOWES COS INC 3%
150CT2050 § 6400440 6,536,709 0.02 0.02 0.82 0.63
ORACLE CORP 5.55%
D6FEB2053 9,426,553 6,208,277 0.02 .01 1.21 0.60
SIMON PROPERTY GROUF LP
{REG) 2.2% 01FEB2031 7,113,382 6,975,158 0.04 0.04 .91 0.67
T-MOBILE USA INC SER W1
(REG) 3.4% 150CT2052 11,231,198 6,135,638 0.02 0.01 1.44 0.59
T-MOBILE USA INC (REG)
4.7% 1SJAN2035 3,679,530 3,688,993 0.01 0.01 0.47 0.36
VERIZON
COMMUNICATIONS (REG)
2.355% 1SMAR2032 16,637,663 16,320,831 0.01 0.01 213 1.57
VMWARE INC (REG) 3.9%
21AUG2027 . 6,411,003 . 0.02 - .62
BROADCOM INC SER REGS
(REG) (REG $) 3.187%
15NOV2036 12010561  11891,19% 0.02 0.2 1.54 1.15
NETFLIX INC SER REGS
(REG) (REG 5) 4.875%
15IUNZ030 - 9,793,063 . 0.03 . 0.94
VOLKSWAGEN GROUP
AMERICA SER REGS (REG)
(REG §) 4.75% 13NOV2028 7,942,719 7,976,956 0.02 0.02 102 0.77
COMCAST CORF 6.050000 %
1SMAY2055 ,229, 161 - 0.02 - 0.80 -

ANHEUSER-BUSCH INBEV

WOR {REG) 5.45%

I3JAN20IY 9,770,524 - .02 . 125
COTY/MFC PRESTIGEANT US

SER REGS (REG §) 6.625%

15JUL2030 6,456,234 - 003 - 083 -
(o A e LR )
FFR: EAR Mg AR THEF W
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A BT M R SEAR AT A R F)
(R iFis B R A4 Wi e i fr 7 B2 3])

LFAELKICANCERAERETRAREE
(A ERE P gt M BERTHEEES)

S LT )
RE—-—wiA——=%+=A=+—8
R #a¥n
45 AT A
& W o kEHHK 0 HERRETHE
1T 114.12.31 1131231 1141231 131231 1140231 1131231
ORACLE CORP 5200000 % 26-

SEP-2035 § 1,385,867 . - 0.31 -
QUALCOMM TNC 5.000000 %

2OMAYZ03S 4,594,145 002 - 0,60 -
UNITEDHEALTH GROUP TNC

{REG) 5.625% 15JUL2054 4,544,592 - a0l - 0,63 -
VERIZON

COMMUNICATIONS

5250000 % 02APR203S 3,198,945 - - 041
ORACLE CORP 5.950000 % 26-

SEP-205% 2,122,906 - 0.27 -
VMWARE INC 2.2%

15ALG2031 5,500,239 00l . 0,72 -
PEPSICO TNC 3450000 %

ZRJULZO3T 3,630,928 0.0 E 047 .
HOA THC 6% 01 APR2054 3,131,362 0ol - 0.40
GENERAL MOTORS FINL CO

SER EMTM (REG) (REG 5)

3.7% 14JUL2031 3,729,095 0.0l - (L.48 -
AT&T INC (REG) 3.5%

I155EP2053 9911450 - 0,01 1.27

4 #t 2300093346 _ 353.249.735 29.50 14,0
A 1 S i e 485231,279 _ 639,759,267 6225 6 .66

Fraaik-ET i
L BLEY
BAWAG P.5.K. SER EMTN

VAR 21JANZ032 §_ 7436338 E 0,04 - 0.95 -

E . 7436338 . —_—as -
(5K 8 B 48 R B T S0 02)
S S IHEE L e 38 THEF  HIE
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B 0r B PR O A0 W18 b ML fr LA 9]
(RGHEIEERTERRFAMRLSE)
LAFERLHITRNCRMFESETERES
(Bsp AR HF o ENFEmARTEEL)
2 F A A ()
El——m#El-—=%+-Hf=+—H
Fic:weWa

1 BT R
& W ZHak 5% & T Gk
S L 114.12.31 1131231 1141231 1131231 1140231 113.12.31

e o
KEBC GROUP NV SER EMTN
(REG S) (BR) VAR

19MARZ034 8 B IT4.916 #,356,293 004 0.04 113 &l
i it 2774916 #,356,203 1,13 .81

i o
DANSKE BANK A/S SER
REGS (REG 5) VAR

225EP2026 $ - 16,529,950 - 004 - 159
L - 16520980 — oo L
ik m

SOCIETE GENERALE SER

EMTN (REG 5) (BR) VAR

06DEC2030 ¥ TH38, 790 13,901,998 001 0.03 .98 1.33
CREDIT AGRICOLE 5A SER

EMTN (REG 5) (BR) VAR

(AMOVI0E4 B63T, 406 8,146,922 0.04 0.04 1.11 0.7%
RNPF PARTBAS SER REGS

(REG 8) VAR 00JAN2030 fi, 442,924 6,532,687 L 0.01 0.83 0.63
RPCE SA SER REGS (REG)

(REGS) VAR IBIAN22T = 19,822,458 - 0.04 = 191
BNF PARIBAS SER 144A VAR

20JANZD33 7,173,126 13,986,603 (.02 0.04 0.92 1.35
SOCIETE GENERALE SER

REGS (REG 5) VAR

I 9JANZO35 9,972,721 9,726,433 002 0.0z L.23 0.94
BFCE SA SER REGS (REG 5)

VAR 190CT2027 - B398 668 = .02 - 081

(i oF B 4 et R B 4R & I 3E)
FFR: ERY LR gD #HEF HLR
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R BT SRR WA AL A R F)
O Ss BE 50 8 40 W5 SEAR A 7 PR 4))
PFERLHSTRMCENFESR TR
(RaHEELAITRHLRHSFELNTIELES)

1% % o F (4K
EB——m&ER——=%+-_H=+-—89

R e
5 Sa T AL fT A
& W _xzEER SFFABGE
) 5 F e 114.12.31 13,1231 1140231 1131231 1141231 1131231
BNP PARIBAS SER EMTN
VAR 13-FER-2037 3 7,402,265 . 0.0 - 0.95 -
BNP PARIBAS SER EMTN
VAR 16JUL03S 7,518,030 . 0.02 - .96 .
BPCE A SER EMTN VAR 011-
OCT-2033 3656514 - 0.01 - 047 -
ot 58441576 R0 605, 760 7.50 .78
®H
COMMERZBANK AG SER
EMTM (REG 5) VAR
16JUL2032 ] - 20,858 852 . 008 - 20
DEUTSCHE BANK NY VAR
118EP2035% - 5,703,560 - Q.01 . 0.55
COMMERZBANE AG SER
EMTH VAR 15-0CT-2031 4,254,791 - 0.3 - 0.55
DEUTSCHE BANK NY (REG)
VAR |ESEP2031 8,985,793 . 0,02 - 1135 -
DEUTSCHE BANE NY VAR
(MALG2031 4,767,507 - 0,01 - 0,61 P
o it LB (W8, 091 26,562,452 231 1.56
L EL:
INTESA SANPADLD SPA SER
REGE (REG 5) VAR
2UMZ054 § 7495079 7,023,564 0.0l 0.0 (.96 {68
UNICREINT SPA SER EMTH
VAR IGJUL20ZY 7,087,326 - 0.0z - .91 -
I 14,582,405 70023, 864 1.87 0.68
(B F ) 4% B A B L )
i & S-S CELE N =Y i EF  HYE
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EE—amER——=%+_HB=+-—8

Bl #MsHa
§5 BT AL L R
& PRt B RE TS
o 1% W= 114.12.31 113.12.31 1141231 1133231 1140231 1131231
8%
MITSUBISHI UF) FIN GRFP
SER EMTM (REG §) VAR
OSSEF2032 5 - B307, 108 . oz - (LED
MIZUHD FINANCIAL GROUP
(REG) VAR 10JUL2031 5,722 358 14,034,256 (.02 0.05 0,73 1.35
MITSUBISHI LIF] FIN GRP
(REG) VAR 19JAN2Z033 5,705,797 = 0.02 - 0,73 -
<[ Ll 11,428,155 22,341,364 146 2.15
#H
COOPERATIEVE RABOBANE
UA SER GMTHN {REG 5)
(BR) 0.625% 25FER2033 ¥ - 5,003,057 - 002 - 0,54
ACHMEA BANK NV SER
EMTHM 2, 750dsM) 5
1ODECZ027 - 3,408,177 - 0.2 - .33
ABMN AMRO BANK NV SER
REGS (REG 5) VAR
13DECHI2S 17,978,338 23,605,192 006 .08 231 228
NG GROEP NV SER EMTN
VAR 20A0L1G2037 36720310 - 0.0l - 047 -
gt 21,651,269 12,616,426 278 .15
o F
ABANCA CORP BANCARIA
84 SER EMTN (REG) (REG
51 VAR 02APR2030 £ = 11,272 620 = {06 - L9
BANCO SANTANDER 8A SER
EMTN (REG 8} (BR) VAR
(9 ANII0 3,760,398 17,373,679 ool 0,05 048 1.GE
(U 4 ) 46 R R B 4 R BE)
¥R EAW CEE B 4-F  RiEX R ES
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AR STAMLEMPEAR T wLe
(BB TS SMAESRTHEEL)

17 A da R (H0)
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i HEWL

HLRnRaAR
& W R LHE _ W HAE gk
1141231 131231 1141231 1131231 1143231 113123

" BANCO BILBAD VIZCAYA
ARG SER GMTN (REG 5)
{BR) VAR 03FER2036 % . 7,134,736 5 (.02 - .64

CATXABANK SA SER EMTN
(REG ) (BR) VAR
(9FER2032 11,470,914 10,637,036 0.02 0.02 1.47 103
CAIXABANK $A SER EMTN
(REG 8) (BR) VAR
2500T2033 s 4,253,M5 : 0.2 - 0.41
BANCO BILBAQ VIZCAYA
ARG (REG) 5.381%
13MAR2029 13,041,867 13,240,855 0.4 (.04 (N 1.28
BAMCO SANTANDER SA SER
EMTM (REG $) (BR) VAR
2IAPR2034 = 10,718,258 - 0.02 - 103
BANCO SANTANDER SA
(REG) 6.35% 14MAR2034 6,783,220 . 0.02 - 0.87 =
CAIXABANE SA SER EMTN
VAR 05MAR2037 3,716,487 - 0.01 E 0.48 -
BANCO DE CREDITO SOCIAL
SER EMTM VAR 13JUN2031 7379438 - 004 a 0,95 §
et 46,152,324 74,630,199 592 7.21
BH
SVENSKA HANDELSBANKEN
AR SER EMTN VAR
D4MOY 2036 5 7376960 - 0.04 . 095 .
SKANDINAVISKA ENSKILDA
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