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VOLKSBANK WI V/R 10/06/27/EUR/ EUR 2.7500 2027/10/06 2,019,601.99
BELFIUS B 3.125% 05/11/26/EUR/ EUR 3.1250 2026/05/11 6,545,186.85
UBS AG V/R 02/12/26/EUR/ EUR 4.7500 2026/02/12 2,516,932.01
UBS GROUP FUND V/R /PERP//EUR/ EUR 5.7500 2168/02/19 1,959,741.51
UBS GROUP FUNDING S V/R /PERP/ usb 7.0000 2168/02/19 1,736,674.50
UBS GROUP FUNDING S V/R /PERP/ usD 7.1250 2167/08/10 1,865,493.00
ALLIANZ SE V/R /PERP//EUR/ EUR 4.7500 2167/10/24 1,646,230.45
ALLIANZ SE V/R 07/06/47/EUR/ EUR 3.0990 2047/07/06 4,997,092.81
CNP ASSURANC V/R 06/10/47/EUR/ EUR 4.5000 2047/06/10 3,013,599.10
ABN AMRO BANK N 4.75% 07/28/25 usD 4.7500 2025/07/28 11,300,600.50
ARCH CAPITAL F 5.031% 12/15/46 usD 5.0310 2046/12/15 1,337,218.80
AUST & NZ BANKIN 4.4% 05/19/26 usD 4.4000 2026/05/19 3,356,750.10
BNP PARIBAS V/R /PERP/ usD 7.6250 2167/09/30 3,575,018.40
BNP PARIBAS 4.375% 05/12/26 usD 4.3750 2026/05/12 8,516,933.20
BPCE SA 5.7% 10/22/23 usD 5.7000 2023/10/22 9,401,374.40
BPCE SA 4.625% 07/11/24 usb 4.6250 2024/07/11 4,226,418.10
BPCE SA 4.5% 03/15/25 usD 4.5000 2025/03/15 7,509,391.40
BNP PARIBAS 4.625% 03/13/27 usD 4.6250 2027/03/13 3,583,594.00
BANCO SANTANDE 5.179% 11/19/25 usb 5.1790 2025/11/19 4,433,570.40
BANK OF AMERICA 4.45% 03/03/26 usD 4.4500 2026/03/03 2,921,427.60
BANK OF AMERIC 4.183% 11/25/27 usD 4.1830 2027/11/25 8,385,168.00
BANK OF MONTREAL V/R 12/15/32 usb 3.8030 2032/12/15 3,736,979.40
BARCLAYS PLC 5.2% 05/12/26 usD 5.2000 2026/05/12 9,009,888.80
BARCLAYS PLC 4.836% 05/09/28 usb 4.8360 2028/05/09 1,440,665.63
CITIGROUP INC 3.875% 03/26/25 usb 3.8750 2025/03/26 2,018,704.00
CITIGROUP INC 4.4% 06/10/25 usD 4.4000 2025/06/10 5,312,072.75
CITIGROUP INC 4.45% 09/29/27 usD 4.4500 2027/09/29 3,706,113.60
CITIGROUP INC 4.75% 05/18/46 usb 4.7500 2046/05/18 3,992,403.80
CITIGROUP INC 4.125% 07/25/28 usD 4.1250 2028/07/25 3,821,090.00
COBANK ACB V/R /PERP/ usD 6.2500 2167/10/01 1,782,597.90
COMMERZBANK AG 8.125% 09/19/23 usb 8.1250 2023/09/19 3,654,038.40
COOPERATIEVE RA 3.75% 07/21/26 usD 3.7500 2026/07/21 11,980,543.95
CREDIT AGRICOLE SA V/R /PERP/ usD 7.8750 2168/03/23 2,260,179.60
CREDIT AGRICOLE SA V/R /PERP/ usb 6.6250 2165/12/23 2,220,453.40
CREDIT AGRICOL 4.375% 03/17/25 usD 4.3750 2025/03/17 13,810,039.38
DANSKE BANK A/ 3.875% 09/12/23 usD 3.8750 2023/09/12 3,955,383.60
FIRST UNION CAP 7.95% 11/15/29 usb 7.9500 2029/11/15 1,658,948.33
HSBC HOLDINGS P 4.25% 03/14/24 usD 4.2500 2024/03/14 2,812,546.00
HSBC HOLDINGS PLC V/R /PERP/ usD 6.3750 2167/09/30 2,173,500.00
HSBC HOLDINGS PLC V/R /PERP/ usb 6.8750 2167/12/01 2,191,410.90
HSBC HOLDINGS PLC V/R /PERP/ usD 6.2500 2167/09/23 3,758,280.00
HSBC BANK USA NA 7% 01/15/39 usD 7.0000 2039/01/15 4,218,335.10
ING GROEP NV V/R /PERP/ usb 6.0000 2167/10/16 1,795,500.00
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JPMORGAN CHASE & CO V/R /PERP/ usb 6.2205 2166/10/30 2,663,424.82
JPMORGAN CHASE 4.25% 10/01/27 usb 4.2500 2027/10/01 9,793,559.20
JPMORGAN CHASE 3.625% 12/01/27 usD 3.6250 2027/12/01 1,843,932.00
LLOYDS BANKING 4.582% 12/10/25 usb 4.5820 2025/12/10 3,623,501.43
MACQUARIE BANK 4.875% 06/10/25 usb 4.8750 2025/06/10 3,725,305.20
BANK OF AMERICA 6.11% 01/29/37 usb 6.1100 2037/01/29 3,519,999.00
METLIFE INC 6.4% 12/15/36 usD 6.4000 2066/12/15 4,294,660.00
MIZUHO FIN GRP C 4.6% 03/27/24 usb 4.6000 2024/03/27 3,275,281.80
MORGAN STANLEY 3.125% 07/27/26 usb 3.1250 2026/07/27 7,119,821.40
MORGAN STANLEY 3.95% 04/23/27 usb 3.9500 2027/04/23 6,311,453.40
NATIONWIDE BLDG SO 4% 09/14/26 usD 4.0000 2026/09/14 2,898,684.00
NIPPON LIFE INSUR V/R 10/16/44 usb 5.1000 2044/10/16 5,555,041.30
PRUDENTIAL FINANC V/R 06/15/43 usb 5.6250 2043/06/15 5,905,978.90
REGIONS FINANC 7.375% 12/10/37 usb 7.3750 2037/12/10 3,601,246.50
ROYAL BK SCOTLND G 6% 12/19/23 usD 6.0000 2023/12/19 8,778,977.40
ROYAL BK SCOTLND V/R 05/18/29 usb 4.8920 2029/05/18 3,435,676.20
SANTANDER UK GR 4.75% 09/15/25 usb 4.7500 2025/09/15 1,802,308.50
SOCIETE GENERAL 4.25% 04/14/25 usb 4.2500 2025/04/14 5,938,845.60
SOCIETE GENERAL 4.25% 08/19/26 usD 4.2500 2026/08/19 8,451,945.60
STANDARD CHARTER 4.3% 02/19/27 usb 4.3000 2027/02/19 1,402,370.20
SUNTRUST BANKS INC V/R /PERP/ usb 5.1250 2167/06/15 2,126,250.00
TEACHERS INSUR 4.27% 05/15/47 usb 4.2700 2047/05/15 1,441,266.40
TORONTO-DOMINION V/R 09/15/31 usD 3.6250 2031/09/15 2,918,709.35
UBS GROUP FUNDING S V/R /PERP/ usb 7.0000 2167/07/31 2,136,750.00
UNICREDIT SPA 4.625% 04/12/27 usb 4.6250 2027/04/12 3,392,357.40
UNICREDIT SPA V/R 06/19/32 usb 5.8610 2032/06/19 1,433,278.80
UNICREDIT SPA 6.572% 01/14/22 usD 6.5720 2022/01/14 1,886,052.60
USB CAPITAL IX V/R /PERP/ usb 3.8073 2167/10/15 1,341,625.70
VOYA FINANCIAL IN V/R 01/23/48 usb 4.7000 2048/01/23 2,016,937.50
WACHOVIA CAP TRUST V/R /PERP/ usb 5.5698 2168/03/15 3,544,318.80
WELLS FARGO V/R /PERP/PFD/ K usD 6.3809 2167/09/15 3.636,259.20
WELLS FARGO & CO 4.9% 11/17/45 usb 4.9000 2045/11/17 4,403,063.80
WELLS FARGO CAP 5.95% 12/15/36 usb 5.9500 2036/12/15 4,295,504.80
WESTPAC BANKING C V/R 11/23/31 usb 4.3220 2031/11/23 5,067,156.00
WESTPAC BANKING COR V/R /PERP/ usD 5.0000 2168/03/21 1,166,146.80
BBVA BANCOMER SA V/R 01/18/33 usb 5.1250 2033/01/18 3,528,775.00
AVIVA PLC 6.125% 11/16/26/GBP/ GBP 6.1250 2036/11/14 2,149,393.73
PRUDENTIA 6.125% 12/19/31/GBP/ GBP 6.1250 2031/12/19 2,245,162.49
AVIVA PLC V/R /PERP//GBP/ GBP 6.1250 2167/09/29 2,929,485.63
AVIVA PLC V//R /PERP//GBP/ GBP 5.9020 2167/07/27 404,729.92
AXA SA V/R /PERP//GBP/ GBP 6.6862 2167/07/06 2,919,568.90
DIRECT LINE V/R 04/27/42/GBP/ GBP 9.2500 2042/04/27 4,203,453.38
ASSICURAZION V/R 12/12/42 /EUR/ EUR 7.7500 2042/12/12 667,926.19
LV FRIENDLY V/R 05/22/43/GBP/ GBP 6.5000 2043/05/22 141,377.40
RAIFFEISEN BA 6% 10/16/23/EUR/ EUR 6.0000 2023/10/16 1,834,424.27
UNICREDIT SP V/R 10/28/25/EUR/ EUR 5.7500 2025/10/28 1,651,980.68
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RL FINANCE B V/R 11/30/43/GBP/ GBP 6.1250 2043/11/30 8,015,593.20
PRUDENTIAL P V/R 12/19/63/GBP/ GBP 5.7000 2063/12/19 2,180,973.08
NN GROUP NV V/R 04/08/44/EUR/ EUR 4.6250 2044/04/08 1,722,143.31
CREDIT AGRICOL V/R /PERP//EUR/ EUR 6.5000 2167/06/23 1,926,551.86
AXA SA V/R /PERP//EUR/ EUR 3.8750 2167/10/08 5,289,500.13
RSA INSURANC V/R 10/10/45/GBP/ GBP 5.1250 2045/10/10 2,769,947.75
AXA SA V/R /PERP//GBP/ GBP 5.4530 2168/03/04 4,771,211.48
ERSTE GROUP BANK V/R 05/26/25 usb 5.5000 2025/05/26 4,885,776.00
QBE INSURANCE GRO V/R 12/02/44 usb 6.7500 2044/12/02 1,169,357.20
NORDEA BANK ABP V/R /PERP/ usb 5.2500 2167/09/13 1,370,824.00
DNB BANK ASA V/R /PERP/ usD 5.7500 2168/03/26 2,104,987.50
AVIVA PLC /R 12/04/45/EUR/ EUR 3.3750 2045/12/04 5,808,205.39
FUKOKU MUTUAL LIFE V/R /PERP/ usD 5.0000 2168/01/28 1,834,057.80
LEGAL & GENE V/R 10/27/45/GBP/ GBP 5.3750 2045/10/27 5,126,785.93
ASSICURAZION V/R 10/27/47/EUR/ EUR 5.5000 2047/10/27 7,815,378.16
NYKREDIT REA V/R 11/17/27/EUR/ EUR 2.7500 2027/11/17 2,881,046.15
AXA SA V/R 07/06/47/EUR/ EUR 3.3750 2047/07/06 5,879,663.79
BNP PARIB 2.875% 10/01/26/EUR/ EUR 2.8750 2026/10/01 10,739,992.69
BANCO SANT 3.25% 04/04/26/EUR/ EUR 3.2500 2026/04/04 9,373,060.16
CLOVERIE PLC ZURI V/R 06/24/46 usb 5.6250 2046/06/24 6,720,682.50
COOPERATIEVE R V/R /PERP//EUR/ EUR 6.6250 2167/06/29 1,715,558.24
ARGENTUM (ZU V/R 10/01/46/EUR/ EUR 3.5000 2046/10/01 2,803,319.89
QBE INSURANCE GRO V/R 06/17/46 usb 5.8750 2046/06/17 714,527.80
ERSTE GROUP BA V/R /PERP//EUR/ EUR 8.8750 2167/10/15 1,796,000.11
UNICREDIT SP V/R 01/03/27/EUR/ EUR 4.3750 2027/01/03 2,558,730.32
ING GROEP NV V/R /PERP/ usb 6.8750 2167/04/16 2,215,403.00
DNB BANK ASA V/R /PERP/ usb 6.5000 2168/03/26 1,541,469.00
NN GROUP NV V/R 01/13/48/EUR/ EUR 4.6250 2048/01/13 2,797,575.90
BANCO BILBA 3.5% 02/10/27/EUR/ EUR 3.5000 2027/02/10 5,111,536.04
ABN AMRO BANK NV V/R 03/27/28 usb 4.4000 2028/03/27 12,055,356.00
ING GROEP NV V/R 04/11/28/EUR/ EUR 3.0000 2028/04/11 5,238,227.20
XLIT LTD V/R 06/29/47/EUR/ EUR 3.2500 2047/06/29 5,137,889.78
CAIXABANK SA V/R 07/14/28/EUR/ EUR 2.7500 2028/07/14 5,013,704.37
BARCLAYS PLC V/R 02/07/28/EUR/ EUR 2.0000 2028/02/07 3,880,569.53
ING GROEP NV V/R 09/26/29/EUR/ EUR 1.6250 2029/09/26 3,747,929.28
COMMONWEALTH V/R 10/03/29/EUR/ EUR 1.9360 2029/10/03 4,273,925.66
ARGENTUM (ZURICH V/R 06/01/48 usb 5.1250 2048/06/01 1,923,615.10
ING GROEP NV V/R 03/22/28 usb 4.7000 2028/03/22 4,201,480.75
AXA SA V/R 05/28/49/EUR/ EUR 3.2500 2049/05/28 1,978,158.94
PRUDENTIAL P VV/R 10/20/51/GBP/ GBP 5.6250 2051/10/20 5,281,331.04
BAWAG GROUP V/R 03/26/29/EUR/ EUR 2.3750 2029/03/26 1,119,305.14

*V/R : ZEHFIAE /PERP/ 1 KAf&E

KABOEEBICDOVWTIR. RESTOHMNTHY .. KABICHBEBEEN G FLA.



EREHREYS -7 7R
EFRREE
118 GREE 2019%108310)
(StEEHBRS 2018%F118 1 H~2019410H318H)

EREAAEYS —T7 7> ROFETTHOERIRRZE CHRER L LETET,

H7 72 ROLHEAERDEY TT,

& & H & |RA. EBHRCTI,
& B 5 o FEUTHBBEER CORMBEICKRET D &lTHhN) . TELIZNmOTER
ZEELICERZTVED,
EFE R E XN R | APESECORMHBEEEIERERNRELFT,
F S A H R MEANOREFTVLEEA. AEREENDKREFITVEE A
W50 3 iDERRE
B2 2 8 .
B o =\ )
= % % % 55
9 Bi(2017%10831H) 10,084 A0.05 — - 690
1083(2018F10831H) 10,075 A0.09 - - 171
11H3(201910H31H) 10,069 A0.06 68.3 — 147

CE1) ESEYHERE. BERLE-FTREETY,
(£2) 77> ROODEPNTEUEBNEELRWZD. NOFI—TBLUSEEHEEDTHUEL A
(£3) & (B=A) BYrFR=zE®KLTVWET LUTEL)



BSHOEEMEADHERS

E = @ & = -
# B B B = %= |# A |k owm o=
& =) % % %
2018 108 31H 10,075 - - -
11 A X 10,074 A0.01 - -
12 B =X 10,074 A0.01 — -
2019 1 B =X 10,073 A0.02 - -
2 B X 10,072 A0.03 - —
3 A X 10,072 A0.03 — —
4 B X 10,071 A0.04 — —
5 A X 10,070 A0.05 54.8 -
6 B X 10,069 A0.06 68.5 —
7 A X 10,069 A0.06 68.4 -
8 B X 10,069 A0.06 68.3 —
9 H X 10,069 A0.06 68.2 -
& %)
2019108 31H 10,069 A0.06 68.3 -

CE1) BEEREIHELTT,

(E2) B, BREER-TREETY,




BSHOEREE (2018F11H1BHA52019F10H31HET)

(M) BEMBESFO#E
10076

10075
10,074
10073
10,072
10,071
10,070
10,069
10,068
10,067
10,066

F108%
(2018.10.31)

SRS
(2019.10.31)

(%) EEREHREESS (T B) 3 »AFEY DHR
0.1

0.0 fmmmmmmmmmm e

A0 F

202 F

118K
(2019.10.31)

XEEEHEZS (TB) 3»BAOVETRIEEOLFZR0. &
DBEETELEIEERLETS,

R—=bFT7AVAFICDODNT

BEAEMEBEOF L TENER

L7720 RE. FEUTOHAEOREICKRE
L. QEUENEOERZ (FHDEEZ2BHNEL
T. REERZTVWED,

BEMEBE Y FRAENOEELD . HiE
10,075HH1 510,069 F T B LU THERZ M A
U7,

RERIE
OEAEHTIH
LR D%E 1 FIREOBAREEOFIE (2D
WTIE. HEEDEMENDEESE D). Y1 X
SRR L E U,
2018FENHFHNSEBZFHEL EZERICER
THERR NS F o2 e HZEPRIBITITENN G
SRBERICS 7 MNUTHY . SEORFEEFIO
DIFETNMERTHELELIZ. —AT. BHO
V=LY EL) E U,
EEZR<ESICDOVWTIE. FZRAE) (T
TR b ENS. 0%EIEOFE@) (I
R WEIREEICA > TUVE T,

MENMEPERNZEZRL. BfF 1 FLAORIEZ POICERZTVLE U,

StE0ERSH

SIEREET 1 FLRORHEZPOICREZTV. TELUCINBEOERZBIELEIH. MHERE
[CELO TR BREETBZEANTERWVHEEGHHET,



W 1 7507 OE R
SHEMRIPCRE LEERES Y FR A

ﬂH

B MUEGIDRR (20185118 18A520194108318H%FT)
NGRS

= ) £8 5% fF £8
F F
E W | 5 & i = 101,177 (;

CX1) SBAEFREAETY @BEMNFREISENTHUEEA) -
C£2) () RNEFERICEZDEPDT. LROBFICESENTSYEFL A

BFAIZEEFRAEORGHAUREF (2018F11H1HAS52019F10831HET)
HAhDOFIZBIRAE DI [F I H Y T8 Ao
() FIEBIRAL (S, BEEERUREEACHETHAEH 155 | BRESNSHEHRATT.




WHEAEEOHHE

NGR =]

(A) BEZEFRBIFIR
BN GFE5E) K&

= # x
S % L|>5BBHE| EEMERBALSE
#Ee 8 @ #EALE SRR e e i
F T % % % % %
B E O F 100,000 100,570 68.3 68.3 - - 68.3
= 5t 100,000 100,570 68.3 68.3 - - 68.3

CE1) ARG, HROMEERBICNT DFHABEOLETH Y . IERE2MEIBEAALTVET,
GE2) #FERMASMICDOVTIE. BBBUTICSHTERRLTVET,

(B) BRIz
EN (BE5E) RiHEsains|

5 s x
e i W % |& @ = B | F @ ® | EEZAD
(s HEESS) % g g
3360 KRFIAENE 1.4600 20,000 20,118 2020/03/30
20FEo0 =REE 1.3800 80,000 80,452 2020/03/31
I\ 5 - 100,000 100,570 —
=] 5 - 100,000 100,570 -
WIEEEFEEEDIER 201941083 181R%E
AN/ H
5 5 _ = A >x
=F i ] £t =
FH %
N 4t & 100,570 68.3
9 — L -0 - > = 708 46,679 317
% & B 5 B E f %% 147,250 100.0
T)

CF) FHMEADRALKSIBTTHI E T Bld. IERFE2MUEMWEAALTVET,



BEE. BfF. TS LUBEMBEOIR WS DIRR
(2019F10A31R)IRE 4 BH2018F11B1H ZE2019%410831H
] =i = B x =} =] E| A
(A) & E 147,250,331H AZ B Fl B & N & 516,203
J—- ) - 0o —- > % 46,561,101 = Y ol = 595,712
M B E FH ZEHEER) 100,570,686 X h el 2 279,509
= Y F) 2 118,544 (BB il 5Ff % 55 B 8 & 606,914
(B) & & - 7t = 18 2606,914
Q)% & = #£ #A-B) 147,250,331 () H B &= =(A+B) 290,711
JT N 146,238,531 D)rl B & 8 8 & £ 1,281,197
R OB OB B B B & 1,011,800 BEY®R 1 = B & = 178,686
D)E & ¥ # 0O #= 146,238,5310 (F) & Ef(C+D+E) 1,011,800
1 /A0 B#E(fHZE(C /D) 10,0694 R H B 8B & =F) 1,011,800
(CE1) BiETAsE 170,408,938M CE1) B)BMEIESTEEREHRDFTHIRZ(CLDENDESHET .
BNIEETTAEE oM CE2) BE)ENEEREEHDIDE. PREHOBE. TR SEOM
— BRI TT AR 24,170,407H BzELS|WEEESZLWET,
GE2) HIRICHTDTEDAR
NT 7y REES T 7> REHO—2R 27,208,015
N7y REEET7 7 > RER)LO—-R 3,391,713M
N7y REEET 7 RER)LI—-R 4,489,701H
N TV REBE 77 RISVLLT7LI-Z  16,175,679H
N7y REEE 7 7> ROV 7L~ )LI—2X 2,324,574
NTUY REEE 77 R4 RILE—=0-2R 2,228,133
NA Ty REES T 7 > REETT I — 2R 1,130,574H
N Ty REEE7 7> RE77)hZ7 0 RI-2R 236,700M
NT)y REEE 7 72 RXFSORY -2 8,032,854H
N Ty REEE 77> RMNLOUZT—-2 1,090,4748
N TV REIET 7> RYx—T=)L77> R 69,439,367
FHTIO-NN - N A=)V REET 7V RHT-Z 1,392,481
FATO=N - N A=V REET 7Y RERILI-2 298,389
FATO-N - N A=V RESET 7V RER)LD-R 1,193,555
FRTO-1 - A= RESET 7V RTFVILT VD= 6,365,626
FRTO=N - M A= REET 7V RXFYIRYT-2 99,207H
FRIO-RI - N A=V REET 7Y RMVTYZT-R 99,207H
FRTO-1 - N A=V REET7 Y RVZ=T- 77 R 943,105M
FRIO-NI - NMA-LREET 7R (E1TRER) 99,177MH
BRITTAGET 146,238,531H






