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100, 000 ASR NEDERLAND NV FRN 29SEP45 2—0 16, 165, 941 14, 029, 704 0. 40
50, 000 ASSICURAZIONI GENERALI FRN PERP YRR 9,827, 179 7, 136, 006 0.20
200, 000 BANCO BILBAO VIZCAYA ARG FRN PERP a—n 25, 269, 467 25, 310, 208 0.73
400, 000 BANCO BILBAO VIZCAYA ARG FRN PERP 2—10 49, 536, 155 52, 165, 235 1.50
600, 000 BANCO SANTANDER SA FRN PERP o—n 74, 574, 858 76, 888, 940 2.20
200, 000 BANK OF AMERICA CORP 4.25 220CT26 k¥ K 21, 379, 616 23, 291, 491 0. 66
200, 000 BANK OF AMERICA FRN PERP SER U * Ko 20, 272, 046 22,292, 662 0. 64
200, 000 BANK OF IRELAND FRN PERP a—1 30, 146, 627 24,509, 724 0.70
80, 000 BARCLAYS BANK PLC FRN PERP o—n 10, 835, 231 9, 090, 272 0. 26
250, 000 BARCLAYS BANK PLC 6. 625 30MAR22 REGS a—u 40, 145, 103 33, 758, 701 0.97
600, 000 BARCLAYS PLC FRN PERP T—u 86, 196, 216 75,728,911 2. 17
200, 000 BELFIUS BANK SA NV FRN PERP —n 27,073, 820 21, 380, 451 0.61
200, 000 BNP PARIBAS 4. 375 28SEP25 REGS * v 23, 828, 081 22, 880, 958 0. 66
200, 000 BNP PARIBAS 4.625 13MAR27 REGS k Kov 23,299, 714 23, 308, 103 0.67
100, 000 BNP PARIBAS CARDIF FRN PERP —n 14, 631, 502 13,071, 152 0.37
510,000 BNP PARIBAS FRN PERP — 74, 605, 908 66, 783, 200 1.91
400, 000 BNP PARIBAS FRN PERP SERIES REGS ¥ Kov 44,981, 976 45,511, 238 1. 30
300, 000 BNP PARIBAS FRN PERP SERIES REGS Kk Kov 34, 258, 491 34, 129, 869 0.98
400, 000 BNP PARIBAS FRN PERP SERIES REGS kK Rov 42,196, 370 41, 817, 942 1. 20
200, 000 BNP PARIBAS FRN PERP USD REGS ¥ Kov 22, 305, 009 22,789, 704 0. 65
400, 000 BPCE SA FRN 08JUL26 T— 53, 757, 042 49, 316, 710 1.42
200, 000 CAIXABANK SA FRN PERP o—n 26, 375, 030 22, 884, 455 0. 66
100, 000 CITIGROUP INC 4.6 09MAR26 ¥ Kov 11, 457, 677 11, 754, 905 0. 34
300, 000 CITIGROUP INC FRN PERP SER M >k Kv 32, 748, 208 34, 215, 298 0.98
200, 000 COOPERATIEVE RABOBANK UA FRN PERP o—n 24,722, 306 25, 735, 340 0.74
200, 000 COOPERATIEVE RABOBANK UA FRN PERP o—nu 23,338,911 23,210, 736 0.67
100, 000 CREDIT AGRICOLE ASSUR FRN 27SEP48 o—n 11, 291, 430 14, 140, 470 0.41
100, 000 CREDIT AGRICOLE ASSUR FRN 29JAN48 2—0 12, 824, 255 11, 960, 902 0. 34
400, 000 CREDIT AGRICOLE SA 2.625 17MAR27 o—n 55, 488, 175 53, 702, 032 1.54
1, 100, 000 CREDIT AGRICOLE SA FRN PERP a—n 153, 246, 922 140, 168, 943 4.02
100, 000 CREDIT AGRICOLE SA FRN PERP 2—0 15, 221, 942 11, 859, 220 0.34
514,000 CREDIT AGRICOLE SA FRN PERP REGS * Kv 56,974, 311 59, 670, 629 1.71
1, 150, 000 CREDIT SUISSE FRN 18SEP25 SER a—n 163, 629, 863 143, 075, 623 4.10
200, 000 CREDIT SUISSE GROUP FRN PERP 144A K Rov 24, 736, 304 23, 869, 648 0.68
109, 000 GOLDMAN SACHS GROUP FRN PERP SER L ¥ Kv 11,772,937 11, 776, 090 0.34
180, 000 GOLDMAN SACHS GRP INC 4. 75 120CT21 o—n 26, 544, 442 23, 152, 675 0. 66
400, 000 HSBC HOLDINGS PLC FRN PERP 2—10 53,492, 128 53,673, 250 1.54
400, 000 HSBC HOLDINGS PLC FRN PERP = 55, 576, 795 50, 782, 259 1. 46
200, 000 HSBC HOLDINGS PLC FRN PERP k¥ Kov 23,803, 721 22,657, 461 0.65
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300,000 HSBC HOLDINGS PLC FRN PERP USD P 34, 096, 457 33, 326, 706 0. 96
200,000 ING BANK NV 5.8 25SEP23 REGS K Rv 26, 987,518 23, 908, 695 0. 69
100,000 TNG GROEP NV 2. 125 10JAN26 a—n 12, 345, 729 13, 147, 001 0.38
640,000 ING GROEP NV FRN PERP * R 76, 525, 263 69, 654, 863 2. 00
550,000 ING GROEP NV FRN PERP kR 60, 244, 298 62, 366, 159 1.79
200,000 NG GROEP NV FRN PERP >k Rov 21, 197, 011 21, 684, 735 0. 62
200,000 INTESA SANPAOLO FRN PERP a—n 24, 826, 956 25, 391, 129 0.73
200,000 INTESA SANPAOLO FRN PERP a—n 29, 020, 179 24, 775, 136 0.71
7,000 JPMORGAN CHASE & CO FRN PERP kR 855, 555 757, 165 0. 02
400,000 JPMORGAN CHASE AND CO FRN PERP S U K Fov 43,750, 743 46, 726, 660 1.34
200,000 KBC GROUP NV FRN PERP a—n 25, 171, 765 25, 182, 574 0.72
150, 000 MORGAN STANLEY FRN PERP SER I kR 16,193, 921 16, 298, 661 0. 47
100, 000 MUNICH RE FRN 26MAY49 a—n 12, 705, 856 14,013, 898 0. 40
100, 000 MUNTCH RUECKVERSICHRG FRN 26MAY42 a—n 16, 634, 099 13, 705, 075 0. 39
200,000 NORDEA BANK AB FRN PERP REGS kR 22, 328, 035 22, 461, 147 0. 64
200,000 RAFFEISEN BANK INTL FRN PERP a—n 25, 521, 988 25, 224, 568 0.72
200,000 RAFFETSEN BANK INTL FRN PERP a—n 27, 104, 935 22, 318, 242 0. 64
100, 000 SCOR SE FRN 08JUN46 a—u 14, 584, 538 13,211, 054 0. 38
100, 000 SOCIETE GENERALE FRN 23FEB28 a—n 12, 325, 484 12, 044, 773 0.35
800,000 SOCTETE GENERALE FRN PERP a—n 110,600,916 100, 985, 093 2.89
200,000 SOCTETE GENERALE FRN PERP >k Rov 22, 603, 818 22, 734, 908 0. 65
200,000 SOCIETE GENERALE FRN PERP REGS kR 22, 061, 755 21, 601, 464 0. 62
400,000 UBS AG 5.125 15MAY24 K Rov 49, 029, 877 46, 475, 119 1.33
600,000 UBS AG FRN 12FEB26 a—n 85, 228, 225 75,021, 144 2.15
200,000 UBS GROUP AG FRN PERP kR 20, 212, 022 22, 635, 673 0.65
800,000 UBS GROUP AG FRN PERP EUR o—n 113,819,416 103, 373, 569 2. 96
300,000 UBS GROUP AG FRN PERP SER kR 34,072, 524 33,617, 942 0. 96
200,000 UBS GROUP FUNDING FRN PERP kR 21, 525, 276 20, 209, 143 0.58
250,000 UNTCREDIT SPA FRN PERP a—n 38, 137, 038 31, 370, 283 0. 90
100,000 WELLS FARGO AND CO FRN PERP SER S kR 11, 186, 270 11, 558, 051 0.33
BB REFE AR 2, 588, 347,834 2, 443, 659, 172 70. 05
B. MIRRFH#%AE%

100,000 ATB GROUP PLC 1.5 29MAR23 EMTN a—n 13, 045, 722 12, 215, 581 0.35
300,000 ALLTANZ SE FRN 25SEP49 a—n 35, 825, 087 35, 384, 795 1.01
100,000 ALLIED IRISH BK 4.125 26NOV25 EMTN a—n 13,146, 110 12, 267, 601 0.35
100, 000 AQUARTUS+INVES PLC FRN 020CT43 EMTN a—n 15,791, 144 13,516, 338 0.39
100,000 ASSTC GENERALT FRN 08JUN48 EMTN a—n 15, 151, 939 13, 834, 833 0. 40
100,000 ASSIC GENERALI FRN 270CT47 EMTN a—n 13, 581, 382 14,187, 418 0.41
106,000 ASSTC GENERAL 2. 124 010CT30 a—n 12, 500, 913 12, 649, 673 0.36
100,000 AXA SA FRN 06JUL47 EMTN a—n 14, 383, 710 13, 475, 759 0. 39
100,000 AXA SA FRN PERP EMTN a—n 14,710, 437 13, 226, 153 0. 38
100,000 AXA SA FRN PERP EUR EMTN a—n 14, 277, 353 13, 257, 885 0. 38
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100, 000 BANCO SANTANDER 2. 125 08FEB28 EMTN o—n 13, 552, 974 12, 612, 756 0. 36
50,000 BANK OF IRELAND 10 12FEB20 EMIN a—n 8,502, 342 6,128, 138 0.18
200,000 BANQUE FED CRED M 2.50 25MAY28 EMTN o—n 26,077, 444 26, 666, 525 0.76
100,000 BANQUE FED CRED MUT 3 21MAY24 EMIN Z—nu 14, 824, 334 13, 178, 851 0.38
100, 000 BARCLAYS PLC FRN 07FEB23 EMIN o—n 13, 488, 242 11, 700, 444 0.34
100, 000 BNP PARIBAS 1.125 11JUN26 EMTN o—n 12, 423, 291 12, 373, 295 0. 35
100, 000 BNP PARIBAS 5.75 24JAN22 EMIN YRR 15, 651, 091 14, 560, 614 0.42
100,000 BNP PARIBAS FRN 23JAN27 EMTN a—n 12,307, 848 12, 998, 488 0.37
100, 000 BPCE SA 2.875 22APR26 EMTN o—n 11, 969, 741 13, 555, 619 0.39
100, 000 CREDIT AGRICOLE 2 25MAR29 EMTN Z—n 12, 529, 739 12, 747, 349 0. 37
200,000 HSBC HOLDINGS PLC 3 30JUN25 EMIN a—n 27, 606, 140 26, 696, 015 0.77
250,000 HSBC HOLDINGS PLC 3.125 7JUN28 EMTN o—n 30, 854, 742 34, 970, 456 1. 00
700,000 HSBC HOLDINGS PLC FRN PERP EMTN Z—n 89, 018, 856 87, 537, 054 2.51
100,000 ING GROEP NV FRN 22MAR25 a—n 13, 078, 870 12, 496, 092 0.36
50,000 LLOYDS BANK PLC 6.5 24MAR20 EMTN o—n 8,167, 384 6, 075, 528 0.17
100, 000 NATWEST MARKETS 1.125 14JUN23 EMTN Z—n 12, 796, 994 12, 118, 499 0.35
100, 000 NATWEST MARKETS 0. 625 02MAR22 EMTN a—n 12, 734, 865 11,929, 171 0.34
200,000 NORDEA BANK AB FRN PERP GMTN *Rv 22, 060, 587 21,811, 369 0.63
400,000 NORDEA BANK AB FRN PERP GMTN 2—n 49, 644, 192 46, 456, 389 1.33
300,000 SANTANDER ISSUAN 2.50 18MAR25 EMTN a—n 41,796, 234 38, 533, 649 1.10
100, 000 SOCIETE GENERALE 2. 125 27SEP28 EMTN o—n 13,195, 673 13, 275, 107 0.38
300,000 SOCIETE GENERALE 2.625 27FEB25 EMIN Z—n 37, 747, 744 39, 192, 933 1.12
100,000 UBS AG JERSEY FRN 19NOV24 EMTN PR R 14, 760, 819 13, 353, 001 0.38
200,000 UNICREDIT SPA 2 04MAR23 EMTN o—n 26, 060, 435 25, 005, 396 0.72
448,000 UNICREDIT SPA 4.875 20FEB29 EMIN Z—n 56, 166, 956 59, 409, 595 1.70
400,000 UNICREDIT SPA 6.95 310CT22 REGS o—n 59, 590, 501 55, 930, 082 1.60
505,000 UNICREDIT SPA FRN 23SEP29 EMTN o—n 60, 174, 701 59, 359, 482 1.70
300,000 UNICREDIT SPA FRN 280CT25 EMTN Z—nu 42, 176, 387 37, 320, 536 1.07
IR A RAE AT 921,372,923 892, 008, 469 25. 57
INROFEFRGIFT S 5 WX FTi85 TRE| S 580 ATRE 2 A e 3,509, 720, 757 3, 335, 667, 641 95. 62
BEAMRERA 3,509, 720, 757 3, 335, 667, 641 95. 62
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B & S % | 58470 EEEHIGEZSX - 10, 700, 000 10, 700, 428 -
558480 EEMEHAGEE - 10, 000, 000 10, 000, 760 2019/11/5
58500 [EEEfEHARE - 10, 000, 000 10, 000, 990 2019/11/11
55850[E] EIEEFERAREE X - 50, 000, 000 50, 005, 000 -
55855[0] [EEEAGHASESS X - 60, 000, 000 60, 014, 400 -
558620 EEEHRARES X - 19, 300, 000 19, 327, 020 -
558630 [EEEFEHAGESS X - 180, 000, 000 180, 171, 000 -
IS 5 - 340, 000, 000 340, 219, 598 -
A & EE &K | F£6770 HRIBABNE 1.33 1, 859, 700 1, 864, 107 2019/12/20
56780 HERIABABENE 1.38 1, 770, 000 1,774, 336 2019/12/20
F679E FRIEBLABAE 1.38 900, 000 902, 205 2019/12/20
$681E HRIMBABNE 1.4 1, 110, 000 1, 116, 549 2020/ 3 /19
56828 FRIALENAE 1.32 300, 000 301, 674 2020/ 3 /19
56850 HRIABABENE 1.13 400, 000 403,016 2020/6 /19
56868 HRIALAENE 1.08 100, 000 100, 720 2020/6 /19
EREEFESE FEEABAE 1.35 197, 000 197,019 2019/10/18
FER2IEEET7E HEEEABENE 1. 54 500, 000 500, 850 2019/11/25
FR21EEEI0E BEASABNE 1.4 100, 000 100, 586 2020/ 3 /18
FER22EEESE HEEEABENE 1. 315 100, 000 100, 901 2020/ 6 /24
ER2IEEFE 4B BEEAEAENE (5 F) 0. 157 200, 000 200, 192 2020/6 /19
FER2IEEEI0E BHEAENE (104F) 1.38 300, 000 300, 168 2019/10/30
FR21EEFEE FHMEABENE (104F) 1. 46 404, 000 404, 682 2019/11/27
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FER21EESI2E BHEAENE (104F) 1.32 500, 000 501, 260 2019/12/25
FRR21EEESE BHMEABENAE (104F) 1. 42 200, 000 200, 804 2020/ 1 /28
FER2IEESTE BREAENE (104F) 1. 41 585, 000 587, 995 2020/ 2 /26
FRR21EEFEI9E BHMEABENE (1045F) 1.4 100, 000 100, 634 2020/ 3 /30
FER22EEE3E BHEAENE (104F) 1. 364 500, 000 504, 160 2020/ 5 /28
FR22FEEFE S B BHMEABENE (1045F) 1. 258 100, 000 100, 882 2020/6 /30
FER2SEEEI3E BREAENE (7 F) 0. 435 100, 000 100, 414 2020/10/15
FR21EEFE 40 LEEABNAE 1.53 300, 000 300, 507 2019/11/25
FER1EEESE LEEABNE 1.42 100, 000 100, 398 2020/ 1 /27
FR22FEEE 1B LEEABNAE 1.37 300, 000 302, 505 2020/ 5 /27
FER22EEE3E LEEABNE 1.08 100, 000 101, 005 2020/9 /24
EREEFET7E BEEABAE 1.53 100, 000 100, 177 2019/11/27
FR21EEE8E BEEABNE 1.3 612, 000 613, 517 2019/12/25
FH2IEEFE 9L BEENENE 1.42 500, 000 502, 010 2020/ 1 /28
FER21EEEI0E BEEABNE 1. 44 400, 000 402, 068 2020/ 2 /25
FH22EESE 10 BEENENE 1. 45 200, 000 201, 542 2020/ 4 /28
FER22EEE 20 BEEABNE 1.37 590, 000 594, 885 2020/ 5 /26
FH22EEE 30 BEENENE 1. 31 100, 000 100, 894 2020/ 6 /24
FER22EEE6E BEEABNE 1.08 100, 000 101, 020 2020/9/29
FR26FEEE 1[0 REEABNE 0. 143 250, 000 250, 035 2019/11/28
FR21EEE6E KREABANE 1.57 195, 000 195, 339 2019/11/25
FRR21EEE 7B KERHEABAE 1. 47 300, 000 301, 236 2020/ 1 /27
FER1EEEIE AREABNE 1. 47 800, 000 804, 000 2020/2 /18
FRI26FEEFE 6E KIREABAE (5 F) 0.173 600, 000 600, 102 2019/11/26
F£1E BEHETABRNE(7E) 0. 629 200, 000 200, 834 2020/6 /19
54690 ZHEMAENE (105) 1.34 500, 000 501, 190 2019/12/20
$£470[0 ZHEHRAEAE (10F) 1.4 100, 000 100, 590 2020/3 /19
$4710 ZHEHRLENAE (105) 1.27 200, 000 201, 706 2020/6 /19
FER1EEEIE #HEHABRNE 1. 551 1, 100, 000 1,101, 892 2019/11/25
ER22EEE 10 HREHABAE 1. 445 100, 000 100, 734 2020/ 4 /20
FERIEEET7E BEGABNE 1. 45 100, 000 100, 489 2020/ 2 /17
EREEFE SO BETABAE 1. 56 100, 000 100, 147 2019/11/19
FER22EEE 1 E BETABANE 1.36 300, 000 302, 454 2020/ 5 /25
$410 BWEHABAE (5 F) 0. 101 1, 300, 000 1, 300, 286 2020/ 1 /24
FER2VEEE 1B FELEAEANE (104F) 1.55 100, 000 100, 180 2019/11/27
FRR21EEFE 20 BILEABEARE (1045F) 1.39 450, 000 452, 839 2020/ 3 /31

N it - 20, 422, 700 20, 497, 739 -

% % FE % | F14E BRI A EFAESRIEEES (6 E) 0.199 500, 000 500, 855 2020/6/18
(B < SBME) | BI0E  HAHRIMS AT A 10 300, 000 02901 | 20207914
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