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2015 12
23,110,983 65.57
6,794,016 19.28
2,578,005 7.31
1,588,024 4.51
993,031 2.82
35,064,059 99.48
181,756 0.52
35,245,815
4,251 100.00
2015 12 30
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2015 12
2015 45,063 5,435 10.75 1,297
44,365 5,351 10.61 1,280
44,286 5,341 10.70 1,291
43,730 5,274 10.70 1,291
43,060 5,193 10.66 1,286
42,273 5,099 10.58 1,276
42,085 5,076 10.57 1,275
41,758 5,036 10.59 1,277
42,278 5,099 10.70 1,291
10 41,562 5,013 10.62 1,281
11 39,881 4,810 10.57 1,275
12 35,246 4,251 10.45 1,260
2015 12
2015 0.018 2.171
0.018 2.171
0.016 1.930
0.019 2.292
0.016 1.930
0.016 1.930
0.018 2.171
0.017 2.050
0.019 2.292
10 0.019 2.292
11 0.020 2.412
12 0.019 2.292
2015 12 7.260
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12

132,136
(132,136)

991,837
(991,837)

3,373,448
(3,373,448)
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76

23 103

2015 12 30
120.61
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2015 11 30
Jop—— 39,887,869 4,810,876
134,402 16,210
12 44,898 5,415
55,756 6,725
24,288 2,929
108,465 13,082
40,255,678 4,855,237
12 16,654 2,009
189,243 22,825
168,462 20,318
374,359 45,151
39,881,319 4,810,086
3,771,859
10.57 1,275
2015 11 30

4,040,324
82,759
(351,224)
3,771,859
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2015 11 30
Fonds Commun de Placement
2013 12 2013 46
2010 12 17 2010
2013 39

2018 31
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2015 11 30 0.94429
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0.05
20,000

41,569

41,542

3,116

5,196

2,078

36,127

3,114

32,476

3,244

168,462

10
20
2010
2015 11 30 428,255
2015 22 2015 29 0.016 64,182
2015 21 2015 27 0.018 71,744
2015 21 2015 27 0.017 67,069
2015 24 2015 30 0.019 75,148
2015 10 21 2015 10 27 0.019 74,363
2015 11 24 2015 12 0.020 75,749
428,255
11
0.05 taxe d"abonnement
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12
2015 11 30
210 FUT US NOTE 6% 2016 24,932,578 36,183
123 FUT US NOTE 6% 2016 26,765,954 8,715
51,608,532 44,898
(53) 10 FUT US NOTE 6% 2016 (6,704,500) (16,654)
(6,704,500) (16,654)
28,244
13
2015 11 30 94,073 10

428,255
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2015 11 30
uSsD
@
usD 100,000 US TREAS NOTE 1.375% 31/08/20 99,707 98,830 0.25
99,707 98,830 0.25
99,707 98,830 0.25
99,707 98,830 0.25
usD 1,000,000 SYNCT 15-4 A 2.38% 15/09/23 999,991 1,001,566 2.51
999,991 1,001,566 2.51
usD 3,000,000 FHMS K716 A2 3.13% 25/06/21 3,089,960 3,141,434 7.87
uSsD 1,500,000 JPMBB 14-C24 A2 2.9403% 15/11/47 1,544,993 1,538,891 3.86
usD 900,000 MSBAM 2014 C18 A2 3.194% 15/10/47 926,963 931,424 2.34
usD 1,861,111 FNR 92-82 SA FRN 25/05/22 115,605 160,022 0.40
usD 2,710,000 SBAP 98-20F 1 6.3% 01/06/18 43,684 46,133 0.12
usD 2,925,000 BSARM 04-7 FRN 25/10/34 27,968 28,130 0.07
5,749,173 5,846,034 14.66
usD 2,000,000 FHMS K035 A2 3.458% 25/08/23 2,115,938 2,118,238 5.32
usD 2,000,000 FHMS K720 A2 2.716% 25/06/22 2,059,968 2,038,974 5.11
usD 1,800,000 FHMS K034 A2 3.531% 25/07/23 1,913,484 1,917,881 4.81
uSsD 2,000,000 LBUBS 07-C2 A35.43% 15/02/40 1,785,946 1,679,578 4.21
usD 1,500,000 FHMS K038 A2 3.389% 25/03/24 1,584,668 1,582,357 3.97
uSsD 1,500,000 FREMF 13-K30 3.25% 25/04/23 1,479,804 1,573,981 3.95
usD 1,500,000 MSBAM 2014-C19 A2 3.101% 15/12/47 1,544,942 1,546,678 3.88
usD 1,500,000 COMM 14-CR20 A2 2.801% 10/11/47 1,544,984 1,532,233 3.84
usD 1,500,000 FHMS K040 A1 2.768% 25/04/24 1,478,317 1,497,936 3.76
usD 2,000,000 GSMS 07-GG10 A1A FRN 10/08/45 1,489,926 1,411,713 3.54
uSsD 1,000,000 JPMCC 2011-C5A34.1712% 15/08/46 1,082,422 1,079,162 2.71
usD 1,000,000 CGCMT 14-GC19 AAB 3.552% 10/03/47 1,029,976 1,042,806 2.61
usD 1,000,000 FHMS K028 A2 3.111% 25/02/23 1,019,978 1,041,040 2.61
usD 1,000,000 GSMS 12-ALOH 3.551% 10/04/34 1,014,964 1,038,614 2.60
usD 1,000,000 COMM 14-LC15 A2 2.84% 10/04/47 1,029,297 1,021,100 2.56
usD 1,000,000 JPMCC 07-LDPX A1A 5.439% 15/01/49 902,687 844,151 2.12
usD 1,500,000 JPMCC 02-CIB4 C 6.45% 12/05/34 656,243 639,903 1.60
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usD 550,000 COMM 15-CR23 A2 2.852% 10/05/48 561,344 561,539 1.41
usb 500,000 JPMCC 10-C2 A3 4.0698% 15/11/43 504,999 530,538 1.33
usD 500,000 GSMS 2013-GC13 AAB 3.719% 10/07/46 529,199 527,535 1.32
usD 500,000 FHMS K718 A2 2.791% 25/01/22 515,430 512,894 1.29
usD 500,000 JPMCC 2013-LC11 ASB 2.5539% 15/4/46 501,777 500,693 1.26
usD 1,000,000 LBUBS 06-C7 A25.3% 15/11/38 236,901 280,430 0.70
uSsD 400,000 BSCMS 05-PW10 AM 5.449% 11/12/40 122,547 133,122 0.33
26,705,741 26,653,096 66.84

usD 2,500,000 FNCL POOL AS1317 4% 01/12/43 2,063,000 2,117,727 5.32
usD 4,575,000 FNARM POOL 766924 FRN 01/04/34 380,452 400,829 1.01
usD 956,578 GNSF POOL 344532 6.5% 15/11/23 26,559 31,574 0.08
usD 800,568 FGCI POOL E88780 6% 01/03/17 18,902 18,432 0.05
uSsD 453,350 FGCI POOL E93160 6% 01/12/17 10,116 10,039 0.03
usD 625,357 FGCI POOL E90095 6% 01/06/17 10,164 10,001 0.03
usD 4,451,468 FGCI POOL E01054 6% 01/10/16 9,197 9,119 0.02
usD 693,645 GNSF POOL 365887 6.5% 15/10/23 6,369 7,572 0.02
usD 309,592 FGCI POOL E88779 6% 01/03/17 4,900 4,885 0.01
uSsD 500,000 FGCI POOL E90040 6% 01/06/17 4,200 4,185 0.01
usD 571,975 FGCI POOL E01157 6% 01/06/17 2,861 2,864 0.01
uSsD 515,300 FGCI POOL E88982 6% 01/04/17 2,652 2,637 0.01
usD 527,949 FGCI POOL E01098 6% 01/02/17 1,678 1,671 0.00
usD 222,052 FGCI POOL E91864 6% 01/10/17 1,646 1,638 0.00
usD 543,457 FGCI POOL E89434 6% 01/05/17 1,476 1,469 0.00
usD 155,360 FGCI POOL E89705 6% 01/05/17 1,452 1,448 0.00
USsD 459,907 FGCI POOL E90227 6% 01/06/17 1,393 1,391 0.00
usD 357,038 FGCI POOL E88941 6% 01/04/17 1,309 1,304 0.00
usD 400,677 FGCI POOL E90287 6% 01/06/17 1,246 1,242 0.00
usD 103,251 FGCI POOL E89931 6% 01/05/17 882 878 0.00
usD 553,204 FGCI POOL G11202 6% 01/11/16 788 780 0.00
uSsD 146,956 FGCI POOL E89862 6% 01/05/17 618 622 0.00
usD 220,798 FGCI POOL E90195 6% 01/06/17 617 615 0.00
uSsD 300,106 FGCI POOL E90295 6% 01/06/17 593 589 0.00
usD 224,526 FGCI POOL E84221 6% 01/06/16 155 152 0.00
usD 39,823 FNCI POOL 616453 5.5% 01/12/16 143 146 0.00
usD 37,293 FNCI POOL 618463 5.5% 01/12/16 100 101 0.00
usD 100,000 FGCI POOL E83357 6% 01/05/16 40 39 0.00
2,553,508 2,633,949 6.60

36,008,413 36,134,645 90.61

36,008,413 36,134,645 90.61
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usD 1,000,000 COMM 14-UBS5 A2 3.031% 10/09/47 1,029,453 1,029,446 2.58
usb 1,000,000 COMM 14-CR19 A2 2.965% 10/08/47 1,029,961 1,024,407 2.57
2,059,414 2,053,853 5.15
usD 1,500,000 COMM 13-CR11 A3 3.983% 10/10/46 1,604,297 1,600,541 4.01
1,604,297 1,600,541 4.01
3,663,711 3,654,394 9.16
3,663,711 3,654,394 9.16
39,771,831 39,887,869 100.02
¢!
2015 11 30

)

98.19

1.83

100.02

100.02
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375,000 4,941 2015 12 25,000
329 15
2015 12 30 131.77
2011
2011 61
2013 12 2013
I
2010 12 17 2010 125
2013
(a ( (c
(d 2013 4
2010 2013
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2015 12
MMF 2 4,106,263,515.28
1 278,780,258.68
2 3,149,426,691.13
1 168,993,548.61
1 727,446,129.66
1 69,571,652.25
19 1,407,905,585.73
7 157,210,828.49
12 427,645,772,288
9 751,772,924.11
4 50,363,884.32
5 285,862,208.64
3 17,130,732.40
18 627,102,247.15
1 374,620,946.52
1 17,174,923.14
28 25,124,407,989
7 615,982,177.33
3 193,386,348.62
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2015 12 30
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2015 30

2015 30 2014 30
348,077 45,866 417,052 54,955
10 8,513,112 1,121,773 7,664,982 1,010,015
8,861,189 1,167,639 8,082,034 1,064,970

6,250 824

8,867,439 1,168,462 8,082,034 1,064,970
375,000 49,414 375,000 49,414
37,500 4,941 37,500 4,941
965,000 127,158 1,290,000 169,983
6,054,617 797,817 5,095,936 671,491
321,763 42,399 311,425 41,036
7,753,880 1,021,729 7,109,861 936,866
894,682 117,892 788,887 103,952
894,682 117,892 788,887 103,952
186,903 24,628 159,718 21,046
9,512 1,253 9,519 1,254
22,462 2,960 14,049 1,851
218,877 28,841 183,286 24,152
8,867,439 1,168,462 8,082,034 1,064,970
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2015 30
2015 30 2014 30
10 139,241 18,348 143,491 18,908
374,239 49,313 423,765 55,840
28,810 3,796 27,536 3,628
12,500 1,647 12,500 1,647
10 12,663 1,669 6,157 811
86,936 11,456 91,968 12,119
321,763 42,399 311,425 41,036
976,152 128,628 1,016,842 133,989
976,152 128,628 1,016,842 133,989
976,152 128,628 1,016,842 133,989
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2015 30

" Société

1991 37 359

33

2014 14

103 8645

30
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2015

2015

2002

2015

2015

2015

15

30

31

30

31

30

2014

1934 10 16

175,000

2014

30
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25,000
37,500 1,130,000 5,255,936
633,681
(340,000) 340,000
175,000 (175,000)
37,500 965,000 6,054,617
10
1,130,000 2009 2014
2009 340,000 2015
2015 30 2014 30
(10,963) (6,157)
2,177
(3,877)
(12,663) (6,157)
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2015 30 2014 30
2015 30 2014 30
58,500 50,000
42,473 43,641
38,268 49,850
139,241 143,491
10
100
2015 30 2014 30
2015 30
2014 14

2015 30 2014 30 100,000
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