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@
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11 25 12 20
&)
10 25 20
5,982,772
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129,074
129,074
10 25 20
11 25 12 20
10 25 20
11 25 12 20
10 24 12 21 25 20
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25 21 25 12 20

10 11
25 20 25 12 20

0.8209 0.8298
8,209 8,298

25 12 20

x 2,319,728 147,265,148

1f 2,319,728 147,265,148
97.7% 99.2%

. 10 11,342.83

1 10 11,342.83
(1,184,191)
0.8% 0.8%

148,449,339
(1,184,191)

148,449,339
(1,184,191)

~~A~
(NN

1,000
1,000
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525

98,346
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2,133
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1,992
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2,554
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380
107
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25
(Corporate Bonds)
Cesp-Comp (Index Linked) 9.75% 15.01.2015 4,000,000 3,186
Iguatemi Epressa De Shopping (FRN) 4.0978% 01.06.2014 33,333 1,934
Government Bonds)

Brazil (Federal Republic of) 10% 01.01.2014 23,300,000 12,291
Brazil (Federal Republic of) (FRN) 0% 07.03.2015 9,113,000 25,040
Brazil (Federal Republic of) (FRN) 0% 07.03.2017 10,285,000 28,282
Brazil (Federal Republic of) (FRN) 0% 07.09.2017 1,435,000 3,946
Brazil (Federal Republic of) (Index Linked) 6% 15.08.2016 18,225,000 22,467
Brazil (Federal Republic of) (Index Linked) 6% 15.08.2018 80,000 101

97,247

(2 )

68,335
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25

25

1,676,314
505,675
494

434

53

2,182,970

19,916
804
7,670
1,907

30,297

2,152,673

24

25

31

247
9,655
1,506

10,917

4,536
358
526
917

6,337

4,580

25

/

< >

Cisco Systems (FRN)

Deutsche Bank (GMTN)

FMS Wertmanagement (EMTN) (FRN)
Glazosmithkline Capital

HSBC (FRN)

HSBC (FRN)

Landeskreditbank Baden-Wuerttenburg (EMTN) (FRN)
NRW Bank (EMTN) (FRN)
Toronto-Dominion Bank (EMTN) (FRN)
estpac Banking Corporation (FRN)
estpac Banking Corporation (FRN)

14/03/2014
20/05/2013
25/04/2013
15/05/2013
15/05/2013
15/05/2013
24/06/2013
21/05/2013
26/07/2013
08/04/2013
31/03/2014

2,800,000
3,930,000
10,000,000
3,000,000
10,000,000
3,000,000
18,500,000
4,500,000
9,000,000
10,000,000
10,000,000

2,807
3,953
10,001
3,016
10,004
3,002
18,503
4,502
9,005
10,001
10,068

84,862

43/65




EDINETOOOO
O0O00DO00o0DOo0onDOogdOo(eosies)
Ooooooooooooooooooad

/

< >
ABN Amro Bank 24/07/2013 50,000,000 49,934
[Agence Centrale Organismes de Securite Sociale 24/04/2013 50,000,000 49,993
Aviva 24/05/2013 43,000,000 42,984
Banque Federative du Credit Mutuel 08/05/2013 40,000,000 39,989
Banque Federative du Credit Mutuel 20/09/2013 40,000,000 39,916
Barclays Bank 27/08/2013 40,000,000 39,929
BNP Paribas 16/09/2013 37,500,000 37,500
BPCE 11/06/2013 40,000,000 39,980
Deutsche Bahn 23/04/2013 5,000,000 4,999
DZ Privatbank 31/05/2013 50,000,000 49,968
DZ Privatbank 15/04/2013 30,000,000 29,995
HSBC France 29/04/2013 40,000,000 39,992
Kommuninvest | Sverige 29/04/2013 30,000,000 29,996
La Banque Postale 26/06/2013 50,000,000 49,963
Landeskreditbank Baden-Wuerttenburg 28/05/2013 40,000,000 39,987
Landeskreditbank Baden-Wuerttenburg 15/04/2013 4,750,000 4,750
Macquarie Bank 25/06/2013 50,000,000 49,973
Macquarie Bank 23/04/2013 50,000,000 49,984
Mitisubishi UFJ Trust & Banking Corporation 16/04/2013 50,000,000 49,994
Natixis 07/05/2013 50,000,000 49,982
Nederlandse Waterschapsbank 31/05/2013 65,000,000 64,972
Norinchukin Bank 25/04/2013 25,000,000 24,995
PACCAR Financial Europe 22/04/2013 10,500,000 10,499
PACCAR Financial Europe 29/04/2013 10,000,000 9,998
Pohjola Bank 23/09/2013 31,000,000 30,953
Pohjola Bank 29/04/2013 18,000,000 17,997
Pohjola Bank 11/06/2013 15,500,000 15,493
Pohjola Bank 08/07/2013 14,000,000 13,988
Pohjola Bank 10/05/2013 11,000,000 10,997
Pohjola Bank 04/06/2013 9,000,000 8,996
Pohjola Bank 07/06/2013 7,600,000 7,597
Province of Quebec Canada 29/04/2013 80,000,000 79,989
Prudential 31/05/2013 50,000,000 49,982
SBAB Bank 15/05/2013 50,000,000 49,982
SBAB Bank 23/05/2013 10,000,000 9,995
Societe Generale 0670972013 25,000,000 24,873
Societe Generale 16/04/2013 25,000,000 24,996
Societe Generale 18/04/2013 25,000,000 24,996
Standard Chartered Bank 08/07/2013 25,000,000 24,968
Suncorp-Metway 05/04/2013 52,500,000 52,496
Suncorp-Metway 16/07/2013 48,000,000 47,929
Unilever 16/04/2013 15,000,000 14,999
ells Fargo Bank International 27/08/2013 40,000,000 40,000
ells Fargo Bank International 19/09/2013 40,000,000 40,000
ells Fargo Bank International 25/04/2013 20,000,000 20,000
Zurich Finance UK 11/04/2013 10,000,000 9,999
Zurich Finance USA 26/06/2013 50,000,000 49,965
Zurich Finance USA 21/06/2013 20,000,000 19,990
1,591,452
1,676,314

25

1,132.4210
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25 12 )

3,044,254,018

968,502

3,043,285,516

4,151,117,381

0.7331

152,966,411

51,036

152,915,375

182,739,272

0.8368
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25 12
2,980.4
320,000
308,064
23 2,090.4 2,480.4
25 25 2,480.4 2,980.4
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24 9 30 25 9 30
591,888 783,084
368 2,126
19 21
11,665 12,489
15,253 61,240
120,821 159,975
30,900 30,300
770,917 1,049,236
0 0
0 0
0 0
0 0
0 0
48,075 38,911
952 952
752 792
48,276 39,071
48,276 39,072
819,193 1,088,308
8,307 7,507
115,149 209,741
13,342 13,342
41,285 39,237
47,596 130,016
12,924 27,145
130,198 81,341
6,722 7,454
7,812 15,346
152,440 224,977
420,630 546,369
60,416 77,157
4,633 6,376
65,050 83,534
485, 680 629,903
2,480,400 2,980,400
1,847,936 1,847,936
3,994,822 4,369,930
333,513 458,405
333,513 458,405
819,193 1,088,308
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24 9 30 25 9 30
1,245,432 1,476,986
123,600 121,200
8,065 -
169,014 216,660
1,546,111 1,814,847
404,261 403,609
11,023 29,379
1,130 1,130
8,728 12,680
270,373 482,728
149,374 167,572
3,012 3,254
17,379 17,793
2,844 2,880
868,129 1,121,029
48,553 58,053
352,606 363,645
13,383 10,562
1,708 2,781
13,062 18,872
11,550 16,092
57,533 52,925
34,234 37,171
612 612
1,928 1,742
139,535 182,845
10,892 486
163,178 193,205
92,896 96,269
941,678 1,035,267
263,695 341,449
97 104
35,224 -
16 29
35,338 133
- 333
270 0
3,462 26,034
3,733 26,367
232,090 367,684
34,172 6,213
34,172 6,213
266,263 373,897
1,210 1,210
267,473 375,107
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2,480,400 2,480,400
- 500,000

- 500,000
2,480,400 2,980,400
1,847,936 1,847,936
1,847,936 1,847,936
3,727,349 3,994,822
267,473 375,107
267,473 375,107
3,994,822 4,369,930
600,986 333,513

- 500,000

267,473 375,107
267,473 124,892
333,513 458,405
600,986 333,513

- 500,000

267,473 375,107
267,473 124,892

333,513 458,405
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24 9 30 25 9 30
600,000
50,000
24 9 30 25 9 30

61,823 82,341
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49,488 80,336
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