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(17,754,750, 354)

()
)

2 100. P% 100. D%
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CAAM FU

CAAM FUNDS

NDS

CAAM FUNDS CA,
FUNDS
CAAM FUNDS CAAM FUNDS
CAAM FUNDS CAAN
FUNDS
CACEI S
CAAM FUNDS 21 5 12 21 1
CAAM FUNDS
CAAM FUNDS
( 21 5 12 ( 21 11 12])
85. 75 90. 15
742,778.971 1,736,988. 046
371,564 1,360, 764
63,695, 223.7/7156,581, 863./40
CAAM FUNDS
( 21 5 12 ( 21 11 12])
180, 447, 669. 9805, 312,909.609
173,547, 453.7292,580, 952. 66
3,750.]00 —
1,026,802.31 6,573, 405. 93
3,157,398.42 4,307,360. 45
1,156,310.27 —
1,198,984.31 1,843,563.98
302,265.00 —
54, 905| 90 7,626./67
28,9018, 8[46. 4960, 780, 451.509
12, 750[. 00 —
2,442, 277.00 994,23Q.00
26, 115, 836.2258, 133, 0/17.19
70, 450[. 22 712, 481.41
— 296,815.00
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53,065 99 67,546 77

72,097.09 109, 209. 76

152,369.97 467,1583. 46

151,528, 823.4244,532,458.10
CAAM FUNDS 30
21 11 12

HELLENI C REPUBLI C 430 1049-00D,P®/OOBA, 662,[760.00
I TALY BTP 4125 QAB-, 29V 0QPP/OMIB3, 593,p28.00
HELLENI C REPUBLI C 5]50 1®9-000,PO/O0OBA, 082, 400. 00
BTPS 4125 980003, G0 0HNS 584, 1100. 00
DEUTSCHLAND I/ L BOND 150 P6506, dBG0 0 BA 257, 377.54
CRH 375 ®©8800, @40 06/A 031, 560. 40
BELGI UM -47- 3125 ®6506, @0 0 LA 554, 470. 00
BNPP HOME LOAN COV 2)125 ®9402, A0 1®BA 409, 401. 60
BCO SANTANDER TOTTA 3125 ®930a@, @a0 1®®A 283, 5§25. 50
FRANCE OAT 5]75 905682, @60 1 ®BA 494, 500. 00
AUSTRI A EMTN 3]50 4106, G0 0HA 268, 300. 00
BRD 650 97020, @0 0 A 213, 1J60. 00
CAJA DE AHORROS 3]00 o20aa@, @30 1 5A 180, 630. 00
NEDERLAND 3125 5006, GO O0AA 122, 650. 00
FRANCE OAT 3]25 600G, @GO 0HA 095, 700. 00
CAl XA CATALUNYA 3100 Poraad, @a®0 1A 078, 248. 50
ALLEMAGNE 4175 93580, @a0 0 A 030, 910. 00
I NG BANK NV 3100 Y9706, A0D0 0HA 675, 2235. 70
| TALY BTP 5]00 99560, A0 0OHNS 613, 220. 00
AUSTRI A 430 £3006@, G0 0 4A 300, 520. 00
PORTUGAL OT'S 41375 £300@, B0 06&4A 296, §80. 00
FRANCE BTF 4,000, @0 0BY 995, §08. 29
BBVA 300 990006, OO0 1BA 978, 8§04. 00
BNP PARI BAS COVERED 475 »85003, B0 0 B83A 759, 388. 50
CREDI'T AG COV BD -01- 4150 9206, @®0 013A 400, 358. 40
GREECE 600 $9000®, Ad®0 0BA 300, J80.00
BANCO ESP. DE CREDI TO 2625 93043, @280 0BA 297, 987.00
STADSHYPOTEK AB 300 »o30a@, a0 1®BA 286, J07. 00
I TALY BTP 4 (75 302G, A0 0BS 131, §50. 00
BNP PARI BAS COV 41125 986000, @@0 01B3A 098, §05. 00

CAAM FUNDS

CAAM FUNDS

( 21 5 12 ( 21 11 12])
79.68 90.80
2,052,586.793 1,885, 373. 433

31,582 111, 482
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52/102

163,546,291./08171, 199, 754./98
CAAM FUNDS
( 21 5 12 ( 21 11 12])
451,929, 908.88667, 146, 984. 70
430,466, 109. 0652, 061, 388. 81
1,016,932.17 2,201, 235.65
8,323,854.81 10,804, 3[85.66
10,445, 0/40. 91 —
940,308.74 1,993,915.50
115,388. 69 51,377] 97
341,89Q. 31 —
279,384. 17 34,681 11
57,945, 041.2465, 800, 9/64. 58
2,154,001.97 189, 743.52
25, 213,856.01 6,561, 619.00
29,556,5/00. 0153, 415, 358. 26
402,890.68 3,111,031.08
— 405, 128. 73
54, 104] 52 1,014,696.50
247.633.00 332,353.87
316, 055. 05 771,033. 62
393,984,467.64601, 346, 020. 12
CAAM FUNDS 30
21 11 12
/
| TALY BTP 5.00 a9, HD®0Q DP9 S10, 251,p600.00
BNP PARI BAS SUB FL] R 05,-060 0BGO@A2A 8,036, 912.00
UBS LONDON EMTN 6. 25 0B-ABO0OBO®O9OA 7,688, 219. 00
BFCM EMTN SUB FL] R 06,-0A®0,1®0@2Q6, 496, 8§75.00
STANDARD CHART SUB FL|{R 0%5,-300 0B0®®2A5, 406, 324.00
SAMPO EMTN 6. 839 0®-A20,1®0®W4A 5,366, 350.00
GOLDMAN SASCHS 5.875 0B,-0AB0,160®2A5, 279, 800.00
I NTESA SANPAOLO FL|R 0B-ABO 2BO®5A 5,277, 095.00
TELECOM | TALI A EMTN 4. 75 0%,-0A20,1®0®W5A 5,216, 070.00
SANTANDER | SSUANCES FL|R 0Y,-A00 2A0@AO0OA 5,208, 7165. 00
AREVA EMTN 4. 8375 0®,-000®BOA1AS5,078, 204. 25
ABBEY NATL SUB FL|R 0%5,-A6G0200®m®4Q4,845,835.00
I NG GROEP NV 5.625 08,-3B00B0®9A 4,828, 162.50
CL CAPI TAL TRUST PERP 7.047 02,-XX0,2B0®4A 4, 779, 985.00
GECC EMTN 5.875 08,-290 280 ®1A 4, 774,880. 40
CREDI T SUI SSE GR FI N. FL|{R 06,-8B02BC®1A 4, 756, §33.60
Cl TI GROUP 7.875 08,-300A0®9A 4, 750, 904. 70
BBVA SENI OR FI NANCE FL|{R 05,-0A00 2@BO0®5Q4, 707, 1180. 00
BANK OF AMERI CA CORP FL] R 0%,-0®0 0BGO®5A 4,586, 170. 00
BBVA | NTL PREF. - E- FL{R 0/, XX0,2A0@W0A 4,522,077. 30
BPCE 9. 25 06, XX0 2R0®4Ss 4, 431, 896. 40
DEUTSCHE TELEKOM EMTN 7.5%50 03,-830 2101 A 4,361, 1791.00
BARCLAYS BANK 5. 25 0H,-AA0 200®5A 4,279, 696. 00
HSBC CAP FDG FL] R 08, X0 ,300@2A 4,268, 500. 80
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SG CAPITAL TRUST SUB FL]R 038,-00®0,1®0@1A 4, 133, §
CIE DE SAI NT GOBAI N 4. 875 06,-06G0300®5A 4,087, 5
SANTANDER | SSUANCES FL]R 0®,-71%0 200®7A 4, 065, ¢
STRUCTURA VAR NEW EUR AGQEREGATE -17- C|AP 4,051, §
AGF FL{R DS5OXKX, A@U 06 A, 050, O
AVI VA PLC FL{R 05, XX0 2®0a@1A 3,980, 3
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21 12
24,962,169, 160
326,588, 548
24,635,580, 612
27,388,830, 635
0.8995
8,995

54/102



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)

55/102

14 11 15

1 56, ,1735,901}, 78050, 282
15 5 14
15 5 15

2 32, , 624840, , 8372, 363
15 11 14
15 11 15

3 2,947, 725 717,881 74,593
16 5 14
16 5 15

4 20, , 7922,668|, 76392, 005
16 11 15
16 11 16

5 12, , 2668, 820} 88395, 720
17 5 16
17 5 17

6 30, , 286 961,724125, 71
17 11 14
17 11 15

7 5, 3316, 465, 61425, 04
18 5 15
18 5 16

8 5, 45816, , 88513, 76
18 11 14
18 11 15

9 5, 8813, 719, 74315, 90
19 5 14
19 5 15

10 2, 9693, 782, 864914, 50
19 11 14
19 11 15

11 8, 156 2,292, 438320, 93
20 5 14
20 5 15

12 505, 94pP, 33D1, 479, 45605, 41
20 11 14
20 11 15

13 5,047,747, 899, 7, 14273, 6
21 5 14
21 5 15

14 15,695, 0251 ,7622, 0R 01 #,5846, 6
21 11 16

1

Ooooooooooooooooooad

393

190

034

063

446

008

723

296

434

534

255

130

68, 81

505



(1

(2

21
21

6
6

30
30
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L 3
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¥ #EE—Fra -
BA 4
w
— PR R Y S . Eifﬂ
5 ulrFy & 4 7 = L—2n 5)
DR &
L5 )
21 12
( )
17 339,089
104 393, 347
121 732, 436
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19 4 1 20 3 31
38 59

24 20 4 1 21 3 31

52

38 57
19 52

193 2 1 23 19 4 1
24 20 4 1 21 3 31
25 21 4 1 21 9
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23 2 4
20 31 21 31
1,743,280 626, 501
210,000 -
699, 402 661,779
24,651 17,590
704,752 390, 561
1 113,206 1 74,644
351,586 372,728
* 1 82,744 29, 494
- 132,022
10, 061 45, 403
69 99
, 939,756 , 350, 826
* 2 40, 757 * 2 73,647
*2 60, 361 *2 94,832
- * 2 4,732
101, 118 173,212
4,860 9,871
584 5814
5,445 10, 455
203,003 19,036
326, 979 248, 007
3,095 2,142
10,000 10,000
784,770 586, 032
, 327,848 865, 218
1,434,412 1,048,887
, 374,169 , 399,713
- 979
* 1 65, 585 23,335
* 1 583,202 244,327
409, 247 196, 354
173,955 47,972
422,960 214,655
*1 445,370 -

59/102



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

53,126 14,0409
2,550, 772 2,482,840
70, 726 31,450
15,525 5,550

4,207,270

3,017,187

28,616

3,753
38,734

28,616

42,488

4,235,887

3,059,675

300,000 300,000
395,012 395,012
395,012 395,012
446, 944 352, 446
446, 944 352, 446
446, 944 352,446
1,141,957 342,566

3,675 2,528

3,675 2,528
1,138,281 340,037

5,374,169

3,399,713
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23 24
19 4 1 ( 20 4 1
20 3 31 ) 21 3 31 )
8,825,272 5,212,553
*1 206, 412 -
- 39,280
* 1 425,835 322,292
9,457,520 5,574,127
4,974,756 2,898,032
284,112 207,568
697,315 459,384
106, 581 56, 841
* 1 590, 734 402,543
70,676 67,429
700, 370 526, 385
* 1 388,521 291,586
4,053 5,458
300,621 222,420
7,174 6,919
6,727,231 4,158,801
1,221,755 1,275,547
130,052 162, 190
845, 497 971,558
65, 653 41,389
180, 553 100, 408
205, 586 191,728
77,028 75,106
16, 889 9,914
53,888 39,269
130, 246 215,350
41,734 12,617
17,212 37,874
39,895 49,031
68, 411 32,554
85, 338 52,741
1,957,988 1,991,735
772,300 576, 409
* 1 1,902 * 1 1,700
4,541 4,937
6, 444 6, 637
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26 -
2,891 362
- 152
2,917 514
775,827 581, 286
* 2 58,100 062
- *2 867
58,100 929
717,726 610, 215

254,739 272
- 092
65,528 176, 809
320, 268 189,174
397, 458 799, 390
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23 2 4
19 4 1 ( 20 4 1
20 3 31 ) 21 3 31 )
300,000 300, 000
300,000 300, 000
395,012 395,012
395,012 395,012
395,012 395,012
395,012 395,012
494,856 446,944
445,370 -
397,458 799,390
47,912 799,390
446,944 352, 446
494,856 446,944
445,370 ]
397,458 799,390
47,912 799,390
446,944 352, 446
1,189, 8609 1,141,957
445,370 ]
397,458 799,390

47,912 799, 390
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141, 957 342,566
124 675
3,799 146
3,799 146
3,675 528
124 675
3,799 146
3,799 146
3,675 528
189, 993 138, 281
445, 370 -
397, 458 799, 390
3,799 146
51,711 798, 243
138, 281 340, 037
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23 2 4
19 4 1 20 4 1
20 3 31 ) 21 3 31 )
(1) (1)
(2) (2)
(1 (1
(2
(2
3
3
20 4 |1
(1 (1
7,388
15
(2 (2
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(3) (3)
(1) —
(1 (1
23 24
19 1 ( 20 4 1
20 31 21 3 31 )
(
13 5 17
) 19 30
(
16 6 1 18
19 3 30
23 24
19 1 ( 20 4 1
20 31 21 3 31 )
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52

19
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23 24
20 31 21 3 31
1
79, 98¢ 53, 765
15, 756
211, 7001
445,37
13,301
2
1,405 13,594
23,931 38, 053

163
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23 2 4
19 4 1 ( 20 4 1
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1
131, 735 1,671
274,173
132, 968
243,487
1,642
58, 100 2 27,867
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23 19 4 1 20 3 31
1
23,200 - - 23,200
23,200 - - 23,200
2
(1
1
19 6 28 . 19 19
445,370 19,1012 3 31 6 29
(2
1
20 6 26 20 20
313, Q00 13,491 3 31 6 27
24 20 4 1 21 3 31
1
23,200 - - 23,200
23,200 - - 23,200
2
(1
1
19 6 28 19 19
445,37p 19,102 3 31 6 29

(2)
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1.
(1) 1
2
6, 888|459 6. 428 2.
()
20 3 31
(2)
1,377
5.050 (1)
6. 428
()
6. 888[1,836|5,051
(3) ()
4509
4509
(4) (2)
1,377
3.673
5 051
()
(3)
1,377
1,377
(4)
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23
20 3 31
209, 2p0O0 203, 0p3 6, 19p
209, 2p0O0 203, 0p3 6, 19p
19 4 1 20 3 31
24
21 3 31
23,300 19, 036 4,268
23,300 19, 036 4,268
20 4 1 21 3 31
198, p47 1,2B7 9,440
23 19 4 1 20 3 31
24 20 4 1 21 3 31
3 11 18 1
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23 2 4
20 3 31 21 3 31
(1 69, 5609 88, 423
(2 37,504 46,732
(3 (1) +(2) 32,064 41,690
( 4 3,44 2,956
(5 3) +(4) 28,616 38,734
(6 . .
(7 (5) +(6) 28, 616 38,734
23 2 4
( 19 4 ( 20 4
20 3 31 ) 21 3 31 )
77,028 75,106
1 1
(1
40,513 62,024
(2 492 492
(3 36, 023 12,590
1
10 6 16
23 24
20 3 31 21 3 31
1 1
1,037,900 1,010,267
98, 4/48 173,408
1,136; 357 64, 4f58
1,248,135
1,136,357 289, 473
958, 161
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23 19 4 1 20 3 31
1
( ) ( ) «C )
546,162 131,35 12, 3B9
100
S. A
132,p68 151, poz2
239,073 57, 400
- - 445,B70
1.
2
2
( «C )
243,487 60, §99
60, 000 210, poo
10, doo 100 2 1,6p2 1,1p0
- - 15, 7156
- - 13, 301
3
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29, 2427 5,2B4
1,3po
Lt 62,1725 6, 4B 4
10 38, 092 9,7p2
LTD
663, p77
78.d77 344,199 a2B
LA, 12,045
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24 20 21 31
11 18 10 17
13 18 10 17
1
546, 162 100 ( 249,637 41,950
)
2
(
( ) «C )
118,p33
34,477
10, doo 210, poo-
100
120,p78
1,61
3
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640,301

78,07[7 - 844,

T
q1
N

537
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23 24
19 1 ( 20 4 1
20 31 ) 21 3 31 )
49,083 14, 686
17,183 34, 488
397, 45§ 799, 39(
397, 45§ 799, 39(
23, 20]|o 23, 20]|o
1
23 24
19 1 ( 20 4 1
20 31 ) 21 3 31 )
21 4 16
(1)
(2)
20
(3)
1 50
(4)
1,000,000
(5)
500, 000
(6)
500, 000
(7)
21 4 16
(8)
21 5 19

(9)
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500, 000
21 6 30
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300,000
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(2)
(3)
500,000
(4)
21 4 16
21 4 24
21 5 24
21 6 30
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25
( 21 9 3)0
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1,231,539
655, 458
39,636
789, 771
89,611
419, 389
15,197

124

3,240, 728

*1 64,923
*1 83,115
* 1 4, 243

152, 282

10,667
584

11, 252

16, 471
248,407
1,666
531,121

797,666

961, 201

4,201,929
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979
21,007
386, 669
325,784
60, 884
148, 043
3,164

* 2 12,011
2,275,898
133,232
23,511

3,004,516

3,264
28,990

32, 254

3,036,771

300, 000

1,042,566

1,042,566

177,391

177,391

1,165,175

16
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16
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25
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2,471,777
19, 968
122, 393

2,614, 138

* 1 2,788, 468

174, 329

3
11,007

11,010

5,731
1,454
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170, 504

170, 504

1,146
5,740

6, 887

177, 391
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647, 553
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352,446
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342,566

1,000,000

177,391
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1,165,175

2,528
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16
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16
340, 037

1,000,000
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1,165,158
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