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H H 20234 8 A 18 H ~ [ 20234 9 A 20 H ~ [ 20234510 A 18 H ~ [ 20234511 A 18 H ~ [ 20234512 A 19 H ~ 20244 1 18 H ~
202349 H19H  |2023410A17H 20234114 17H 20234124180 202445 1 H1TH  |20244: 2 A19H
M M M M M M
(A) BRLFINEE 325,354, 857 325,078, 461 326,950, 857 325,226,075 321,739, 297 321,084, 940
2 Hc 4 4 325,395, 492 325,090, 040 326,955, 868 325,230,772 321,743,942 321,088,515
ZHUF R 217 414 - - - -
AR A 40,912 A 11,993 A 5,011 A 4,607 A 4,645 | A 3,575
(B) FiEEHTEER A 178,895,079 A 1,007,629, 690 927,720, 461 1,521, 111,085 A 529,193,124 A 177,100,973
TEE A 5,464,178 9,813,967 932,026, 720 1,533,697, 923 3,319,715 3,536, 866
Ui A 184,359,257 A 1,017, 443, 657 A 4,306,259 A 12,586,868 A 532,572,839 | A 180,637,839
©) ExHENE A 38,312,293 A 32,107,763 A 35,221,514 A 36,485,092 A 35,682,735 A 38,864,269
(D) LHEHEE(A+B+C) 108, 147, 485 A 714,658,992 1,219, 443, 744 1,809, 852, 038 A 243,136, 562 105, 119, 698
(E) RIffRHERE A 4,943,581, 645 A 4,977,346, 713 A 5,878,145, 693 A 4,844,164,919 A 3,224,228, 243 A 3,616,986, 642
(F) EBmEEEEEs A 9,348,837, 851 A 9,256, 341,748 A 9,408, 557, 942 A 9,465, 583, 843 A 9,381,348,979 A 9,443,030,510
(GEE Y] (5,307,623,39) | ( 5,227,118,630) | ( 5257,271,905) | ( 5,257,873,899) | ( 5,195381,338) | (5,186,813,948)
7 E RS 2 %5H) (A14,656,461,247) | (A14,483,460,378) | (A14,665,829,847) | (Al14,723,457,742) | (A14,576,730,317) | (Al4,629, 844, 458)
@) §F(D+E+F) A14,184,272,011 A14,948, 347, 463 A14,067, 259, 891 A12,499, 896, 724 A12,848, 713,784 A12,954, 897, 454
H) I#EEHEE A 275,096,470 A 210,717,002 A 211,933,539 A 211,567,578 A 268,044,273 A 266,958, 965
RERHERE (G+H) A14,459, 368, 481 A15,219,064, 455 A14,339,193,430 A12,T11, 464, 302 A13,116, 758, 067 A13,221, 856,419
ENNEFEAHEIE A A 9,348,837, 851 A 9,256, 341, 748 A 9,408,557, 942 A 9,465, 583, 843 A 9,381, 348,979 A 9,443, 030,510
(GEE Tt (5307,623,389) | ( 5,227,118,630) | ( 5257,271,905) | ( 5,257,873,899) | ( 5,195381,338) | ( 5,186,813,947)
72 E AR AR 2 %5H) (A14,656,461,240) | (A14,483,460,378) | (A14,665,829,847) | (Al14,723,457,742) | (A14,576,730,317) | (Al4,629, 844, 457)
Sy Bl U R AL 4 339, 154, 847 352,569, 321 393,405, 125 433,739,041 441,038,127 442, 317,560
MBS 4 A 5,449,685, 477 A 6,315,292, 028 A 5,324,040, 613 A 3,739, 619,500 A 4,176,447,205 | A 4,221,143, 469
() HiEOR RO T B) BT EB/IIEHAROEMRZICL 2 b DEEHRET,
() HEEORBLOH T (C) EFEIRENF I E AN T D W BB S YL ZO TER L TWVET,
() HIEORROTTF) BMEREBEE L HDL01L, FFEOBMBTE O, B E S LIigin bRz 2 LW EE D2 DN ET,
(7£) HECAOFFEEE (20234F 8 418 H ~20244E 2 H19H) ZLA F @ v T,

I H

202348 A 18H ~
202349 A19H

202349 A20H ~
202310 17H

202310 4 18 H ~
202311 17H

202311 18H ~
202312 18H

202312 19H ~
20241 A17H

202441 A18H ~
20244 2 J19H

a. Bl 4N AE (R bR TR) 287,040, 74319 | 292,970,082/ | 317,770,286 | 318,800, 802[ | 286,056, 315[| 282,220, 488
b. KEIATESEL R  RERARER) oM oM oM oM oM (]

ERBICE D DA T &

&

5,307, 623, 389H

5,227,118, 630M

5, 257,271,905

5,257,873, 899M

5,195, 381, 338H

5,186, 813, 947H

oo

. JRRERRITE Y 5 0y B RE &

327,210, 574

330, 316, 241

347, 568, 378

386, 505, 817

423, 026, 085

427, 056, 037

. orBeRE SIS (a+b+c+d)

5,921, 874, 706 11

5,850, 404, 9531

5,922, 610, 5691

5,963, 180, 518

5,904, 463, 7381

5,896, 090, 472

e

£ EFGUAE (1 HR%72Y) 1,076 1,080/ 1,088 1,097M 1,101H 1,104/
g. Hrlid& 275,096, 4709 | 270,717,002/ |  271,933,539F9 | 271,567,578 | 268, 044, 2731 | 266, 958, 9653
h., Zfi4 (1 Hn%7=9) 50M 50M 50M 50M 50M 50M

S
1=

i
ES

SFPOREETHEIL U CRHlRF - LA L TV ET,

FLAHPE O REAM BV K ORI 55 . E 7S R OB A OFE LKA EIZ W TR, IR OREHANCE S &, RICAERY LRDOND
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SNATYyR-tEFxa)T—X-T7YK JPYAYLEK-4H5R

OB A ML ZFAME

. JA—nbnNLTYyRtFx21)F4—RT7UR

202242124 31H

SRR SR
REBE  Gel)  mbomsoh)

Eani-¢

AZV7

Intesa Sanpaolo 8.505% 20-Sep-32 1,500,000 1,788,127 0.66
A 2V T aR (BAFEA @ 1, 704, 0422k R/v) 1,788,127 0.66
tHEAR (BUSIRE : 1, 704, 042K K1) 1,788,127 0.66
EESHIE

Trv—7

Danske Bank A/S Perp FRN 1,000,000 947,500 0.35
T~ —r 4t (AR - 951, 250K RL) 947,500 0.35
AV

BNP Paribas FRN Perp 17-Nov-49 2,000,000 2,085,118 0.77
BNP Paribas FRN Perp 16-Feb-67 1,800,000 1,701,698 0.63
BNP Paribas FRN Perp 16-Feb-71 2,000,000 1,975,000 0.73
BNP Paribas FRN Perp 06-Jun-71 2,000,000 2,107,813 0.78
BNP Paribas FRN Perp 7,000,000 6,921,439 2.56
Credit Agricole FRN Perp 23-Dec-49 2,900,000 2,935,960 1.09
Credit Agricole FRN Perp 02-Mar-70 500,000 400,709 0.15
Credit Agricole FRN Perp 23-Mar-70 4,000,000 3,963,200 1.47
Societe Generale FRN Perp 22-Nov-49 1,500,000 1,539,320 0.57
Societe Generale FRN Perp 18-May-69 6,000,000 4,860,816 1.80
Societe Generale FRN Perp 5,000,000 5,006,250 1.85
Societe Generale FRN Perp 2,700,000 2,672,509 0.99
7 AGE (BUEEA : 39, 325, 469K KL) 36,169,832 13.39
FA>

Deutsche Bank FRN Perp 19-May-31 2,600,000 2,707,220 1.00
Deutsche Bank FRN Perp 30-Apr-49 2,400,000 2,647,103 0.98
Deutsche Bank FRN Perp 30-Apr-70 2,000,000 1,664,906 0.62
Deutsche Bank FRN Perp 30-Apr-71 2,200,000 2,050,145 0.76
Deutsche Bank FRN Perp 3,400,000 2,753,703 1.02
Deutsche Bank (New York Branch) FRN 08-Jul-31 500,000 433,070 0.16
Deutsche Bank (New York Branch) FRN 01-Dec-32 5,000,000 4,185,605 1.55
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ATATE W
REGE  Gerl)  EbsBd o)

EHEAE (Fex)

FA4Y (&)

Deutsche Bank (New York Branch) FRN 07-Jan-33 3,000,000 2,142,897 0.79
N> &5t AR - 21, 125, 822K /L) 18,584,649 6.88
A2V 7

Intesa Sanpaolo FRN Perp 16-Nov-65 3,000,000 3,080,332 1.14
Intesa Sanpaolo FRN Perp 01-Mar-69 5,000,000 4,401,061 1.63
Intesa Sanpaolo FRN Perp 01-Mar-69 5,000,000 4,284,891 1.58
Intesa Sanpaolo FRN Perp 11-Jul-70 2,000,000 2,056,159 0.76
Intesa Sanpaolo FRN Perp 2,900,000 2,652,244 0.98
Unicredit Spa FRN 02-Apr-34 3,000,000 2,755,545 1.02
Unicredit Spa FRN 30-Jun-35 1,000,000 814,582 0.30
Unicredit Spa FRN Perp 03-Dec-65 2,500,000 2,577,135 0.95
Unicredit Spa FRN Perp 03-Jun-67 5,000,000 5,182,926 1.92
Unicredit Spa FRN Perp 03-Jun-70 200,000 158,513 0.06
Unicredit Spa FRN Perp 6,000,000 4,784,683 1.77
Unicredit Spa FRN Perp 2,000,000 1,909,340 0.71
A2V T EGF (AN : 42, 469, 172K R V) 34,657,411 12.82
oK

ABN AMRO FRN Perp 22-Sep-69 2,000,000 1,966,510 0.73
ABN AMRO FRN Perp 1,000,000 904,470 0.33
Rabobank FRN Perp 29-Jun-70 2,400,000 2,193,039 0.81
Rabobank FRN Perp 3,000,000 2,845,580 1.05
ING Groep FRN Perp 16-Oct-70 7,000,000 6,618,416 2.45
ING Groep FRN Perp 6,000,000 5,324,304 1.97
FZ o xaEt (WA : 21, 232, 643K K1) 19,852,319 7.34
ARAL Vv

Banco Santander FRN Perp 19-Jun-66 4,000,000 3,735,878 1.38
Banco Santander FRN Perp 14-Apr-68 7,000,000 6,340,409 2.35
Banco Santander FRN Perp 5,000,000 4,255,648 1.57
BBVA FRN Perp 29-Jun-67 5,600,000 5,809,049 2.15
BBVA FRN Perp 15-Oct-68 6,000,000 6,091,378 2.25
BBVA FRN Perp 05-Dec-68 2,000,000 1,915,010 0.71
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REGE  Gerl)  EbsBd o)

EHEAE (Fex)

ARL Y (FEx)

Caixabank FRN Perp 13-Sep-68 2,200,000 2,287,484 0.84
Caixabank FRN Perp 09-Jan-69 5,000,000 4,880,735 1.81
Caixabank FRN Perp 19-Dec-69 5,000,000 5,195,712 1.92
Caixabank FRN Perp 23-Jun-70 2,800,000 2,581,884 0.95
Caixabank FRN Perp 3,000,000 2,267,354 0.84
AN AT (BAFEAN : 53, 332, 871K K/L) 45,360,541 16.77
AA R

Credit Suisse FRN 02-Apr-26 500,000 478,463 0.18
Credit Suisse FRN 13-Oct-26 600,000 543,827 0.20
Credit Suisse FRN 12-Jan-29 1,000,000 802,850 0.30
Credit Suisse FRN 01-Mar-29 300,000 317,920 0.12
Credit Suisse FRN 02-Apr-32 300,000 230,458 0.09
Credit Suisse FRN 15-Nov-33 500,000 513,448 0.19
Credit Suisse FRN Perp 11-Feb-69 1,000,000 650,787 0.24
Credit Suisse FRN Perp 21-Feb-70 600,000 429,988 0.16
Credit Suisse FRN Perp 800,000 697,175 0.26
Julius Baer Group FRN Perp 09-Dec-70 500,000 475,625 0.18
UBS Group AG FRN Perp 3,000,000 2,927,268 1.08
UBS Group FRN Perp 29-Jul-49 1,000,000 932,500 0.34
UBS Group FRN Perp 12-Aug-70 2,000,000 1,695,000 0.62
UBS Group Funding (Switzerland) FRN Perp

31-Jul-67 8,000,000 7,871,960 2.91
AA AEEE (BUSFAT : 20, 744, 999K KoL) 18,567,269 6.87
EH

Barclays FRN Perp 15-Mar-68 3,000,000 3,301,877 1.22
Barclays FRN Perp 15-Dec-70 1,900,000 1,776,500 0.66
Barclays Plc FRN Perp 15-Sep-67 1,000,000 971,605 0.36
Barclays Plc FRN Perp 15-Sep-67 5,000,000 5,685,467 2.10
Barclays Plc FRN Perp 15-Dec-68 1,000,000 912,500 0.34
Barclays Plc FRN Perp 15-Dec-70 2,000,000 2,366,935 0.88
Barclays Plc FRN Perp 1,500,000 1,780,830 0.66
Barclays Plc FRN Perp 2,000,000 2,199,081 0.81




NATYY R EFaYTA—X-T7UF JPYA

ATATE W
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EHEAE (Fex)

HEE (k)

HSBC Holdings FRN Perp 23-Sep-66 1,500,000 1,381,014 0.51
HSBC Holdings FRN Perp 28-Mar-67 2,000,000 2,141,462 0.79
Lloyds Banking FRN Perp 27-Dec-66 2,000,000 1,929,414 0.71
Lloyds Banking FRN Perp 27-Jun-69 3,000,000 3,440,228 1.27
Lloyds Banking FRN Perp 27-Jun-69 3,000,000 2,907,600 1.08
Lloyds Banking FRN Perp 27-Dec-70 5,500,000 6,641,125 2.46
Lloyds Banking FRN Perp 3,000,000 3,058,188 1.13
Nationwide Building Society FRN Perp 2,000,000 2,267,478 0.84
Nationwide Building Society FRN Perp 20-Dec-70 4,000,000 4,305,615 1.59
Natwest Group FRN Perp 29-Sep-68 6,000,000 5,540,676 2.05
Natwest FRN Perp 31-Mar-71 1,000,000 920,101 0.34
Natwest Group FRN Perp 5,000,000 5,042,511 1.86
RBS Group Plc FRN Perp 5,000,000 4,918,750 1.82
Santander UK Group FRN Perp 2,000,000 2,306,572 0.85
PeEGF (BRI - 73, 728, 672K KoL) 65,795,529 24.33
KE

PNC Financial Services Group FRN Perp 15-Aug-70 450,000 422,830 0.15
KEAFE (HAFHEUE : 450, 000K KL) 422,830 0.15
EEESAERE (BUSEAD : 273, 360, 8982k K1) 240,357,880 88.90
BEAF, ATFME (BUSEAM : 275, 064, 9403k Fv) 242,146,007 89.56
RN 6,389,826 2.37
MieREESS 248,535,833 91.93
2 DRHIE E 21,831,596 8.07
MEESR 270,367,429 100.00
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BEREZN
20224E12 31 HIFSIZIHB W T, v U —X « b T 2 MIMREESH L O TR O AR 2154 L
TW =,
SHEE
-\ K RARDEE/ SNMEZIR/
(5ED) HE bzl (RFLHE) (Xth) REBFIE
CkRF) Ck F) CkF)
2,071,995 TION - LT 06-Jan-23 (386,792) 391,876 5,084
(364,305) TITVN LT 06-Jan-23 69,428 (68,901) 527
(26,243,077)  #ERU R 12-Jan-23 31,962,350  (31,579,977) 382,373
665,750 R A 05-Jan-23 (486,611) 491,361 4,750
278,000 a—u 12-Jan-23 (296,356) 296,976 620
(5,248,186) A F-b— 06-Jan-23 63,683 (63,411) 272
26,115,796,489 BAM 12-Jan-23 (192,051,508) 198,288,561 6,237,053
7,887,807 FE D ERAY 05-Jan-23 (387,550) 404,272 16,722
5,364,720 I x— - Zu—% 05-Jan-23 (499,586) 544,728 45,142
6,959,304 BT 7UH TR 05-Jan-23 (385,757) 408,777 23,020
7,821,041 Loy 05-Jan-23 (379,341) 415,706 36.365
R REFINAR B RETF 6,751,928
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HERERN (E)

Eﬁﬁ KEVRIGE,  AEEERS
(%#9) B WEH (REER) (34h) REF K
K Fw) CkF) CkFwv)
968,125 #ARU K 03-Jan-23 (1,165,400) 1,164,700 (700)
26,000 HAK R 12-Jan-23 (31,388) 31,287 (101)
1,943,495 =z—nu 03-Jan-23  (2,074,895) 2,074,795 (100)
(68,856,098) ~—m 12-Jan-23 73,204,560  (73,556,218) (351,658)
31,562,038 A~ K- E— 06-Jan-23 (382,140) 381,348 (792)
5910,277,100 £+ K& 7 « LET 06-Jan-23 (383,036) 379,624 (3.412)
(995,900,000) A > K+ 7 - LET 06-Jan-23 63,694 (63,968) (274)
(1,393,645) AFxv= - <Y 05-Jan-23 70,613 (71,428) (815)
(196,316) /v =—+ 7 a—% 05-Jan-23 18,704 (19,934) (1,230)
(1,202,492) Fi77VU% - 5> F  05-Jan-23 68,680 (70,633) (1,953)
(1,222,104) b= - U5 05-Jan-23 63,891 (64,958) (1.067)
2R ERNIIR D RESHA (362.102)

FRLD BRI T T N TR A RZARRAESR Y T ADT2D D~y VI L OB A — /3 — L A1 ik
WEZBIE LT D, BREORRFRFIOMITIBEITT X TR RV Th D, RILO AR ERA T
Wzl LT LW 2 2 e RN OREN L b DO TH D,

Y= N T A NI, ZORYMIT VAT 4 TSSOy TR OV TOFERBARIZE L,
FASBE R L UERA B I ENAMR O HTA XL AEZEEM LTS, ZOHA L ATT VAT 4
TEIONy VIR OWTOEERREZLEE L, 2 X > TUHEHREOEAMEZ 5D T
by TOHTAFL L AZAOEMIE, 78, EOLIIZT IART 4 TEMBPEDNLTND 0, T U ART ¢
TRRRCHEE L2~y VR EDO L YRR SN TV DD, T LTT U NRT ¢ TRah<ClE L 7=
Ay URMBIRSRERE, ¥ v a7 e — BRI TIEEDOL S REEE 2 TV D0
DONTC, MEHEEROZ—V—Z LERZIRD D120 D R LR R"T & ThD, ZOHA X A%k
BT 52 LT, BEAMEE, BISHEED 2 WVITMEEZB R EIIIT D 0B 22
7o YU =X+« FTZRANMIWDRDITIART 4 TEMBIOHA RORTEZAD~y VREME L
THRIE L TR0,

U= P TR MR DBHRBERK~OBEFITEL LTI IR -~y VB0 L — -
F—=N—LAZHNE L, FDY AT « I RAR=V vy = IR 27 Th 5,
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R LTW5H,
EHRAR MAREZRRR BEERD
(HER) (B%) OXBEHE At SRS
Ckrr) CkFn) Ck F) Ck )
2RI VEERHG (25,110,551) 10,519,824  (14,590,727) (1,821)*

* R PERK) DOIIPNEBN L, ~y VERITA ==L A ZFAIR T T ATHRE LTV L EEDE
IR 2K FAMBRICERE LT 5, SEEPOFIEENT, K FUVITHE L 282K 0
HET T AR =V —&2HOTEHR LB AIREICE SV TN D,
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OEERBEHEE
. Ha—il " A TYy R b%2yF4—Z - T7UE
2022¢£12 A 31H
CkFV)

e
&, NEME (BUSEAR : 275, 064, 940K K1) 242, 146, 007
B4 28, 346, 647
R TES 243, 883
F RS AR B RIEBFIEE 6,751, 928
ARUFE, 2,981, 174
BEAT 280, 469, 639
Al
PRI IERR AR D AR FEBUR 362, 102
AL TE AR 43, 626
PEEIE TR D ARG 9, 406, 332
Z DA DAL R 290, 150
AESEH 10, 102, 210
Wi 270, 367, 429
ZASTESE 1 O Y72 0 WG PFEEE— 27 T X A~y Ve LSRR

(MU PERRAES, TT7, 243, 4321 & FATIHZAKFEAR9, 646, 092, 876 TIZHS<) JpPY 0. 9099
ZISFER 1 A7 0 WU EMAE— 2 T A B BARH A~ v DN SEES

(i PERRKE26, 437, 662, 890 & FATH 2 Ak alE:34, 327, 789, 818 M2 H&-5<) JPY 0. 7702
AR L O M- 0 M PEMAE— 2 TACAA AL s VXY R AL ri— -
2=y b (MUEEERREEL97, 068, 0581 & FEATIH % 187E4:399, 828, 444 N2 £-5<) JPY 0. 4929
ERIEE 1 AN 0 EIGHEMEE— 2 T ADANA AL IS s me— T L —
2=y & (W& PERREE261, 656, 005 & FEATH S AEAEAS, 300, 431, 14211255 <) JPY 0.0315
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p=11l

Eitd 2 uESIERS

EERMHR KIS X ORIARKZBEMiR O LB
EHURK

B I L OMRET 1R D B L
R ITETR AR DA FEH R

RIEEBRHE () 0B

FE B J Ol B4R D R EBEHH OMZE TR
PR SR IEBRNT AR 2 RIEH A4S O L TR
EHMIRER X ORREHFHMHR O L EVE

EAIC X A& EOMIR

20224E12H31 AT LIEE
CkFM)

12,312,779

12,312,779

438

25, 821
172, 300
1, 248, 960
93, 697
67,671
17,607

4, 466
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