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2,022,430,309 9.43
— 2,232,800,432 10.41
21,456,917,536 100.00
27 12 30
(/7 7)1C)
11,970.54| 2,052,948,038| 5.628000
STEP DEUTSCHE BK 490129 17,150,000.00| 12,106.9524| 2,076,342,338| 2049/01/29 | 9.68
12,819.63| 2,179,338,273| 6.243000
STEP UBS PFD FUND 490529 17,000,000.00| 12,121.3050| 2,060,621,850| 2049/05/29 | 9.60
13,134.83| 2,035,899,208| 4.730000
STEP BNP_PARIBAS 490429 15,500,000.00] 13,265.4572| 2,056,145,866| 2049/04/29 | 9.58
13,723.36| 2,085,952,108| 5.130000
STEP HSBC CAPITAL 490329 15,200,000.00| 13,305.4625| 2,022,430,309| 2049/03/29 | 9.43
17,218.30| 1,911,231,499| 5.136000
STEP CREDIT AGRIC 491229 11,100,000.00| 17,931.5982| 1,990,407,405| 2049/12/29 | 9.28
12,530.15| 1,917,740,269| 5.625000
5.625 WACHOVIA CO 161015 15,305,000.00| 12,487.5372| 1,911,217,577| 2016/10/15 | 8.91
18,431.66| 1,938,458,129| 8.103000
VAR _STANDARD CHAR 490529 10,517,000.00| 18,168.5175| 1,910,782,985| 2049/05/29 | 8.91
12,508.84| 1,846,305,116] 6.346000
STEP _MUFG CAPITAL 490729 14,760,000.00] 12,326.3420| 1,819,368,079| 2049/07/29 | 8.48
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STEP _BNP_PARIBAS 490729 6,800,000.00 18,079.1275| 1,229,380,670| 2049/07/29 | 5.73
12,203.59| 1,220,359,117| 5.628000
STEP DEUTSCHE BK 490129 10,000,000.00 12,106.9524| 1,210,695,241| 2049/01/29 | 5.64
13,427.36 399,732,596 4.625000
STEP ROYAL BK 210922 2,977,000.00| 13,378.2127 398,269,394 2021/09/22 | 1.86
12,389.28 242,582,289  6.686000
STEP MIZUHO CAP 490329 1,958,000.00 12,392.6775 242,648,625 2049/03/29 | 1.13
18,327.45 175,027,175  7.286000
VAR BANK OF SCOT 491129 955,000.00f 18,295.4513 174,721,559| 2049/11/29 | 0.81
12,230.53 121,571,563  6.267000
STEP LLOYDS BK RG 491129 994,000.00 12,181.6100 121,085,203| 2049/11/29 | 0.56
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13,111,577 88,989, 350
31,119,259, 684 22,228,687,014
31,119,259,684 22,228,687,014
747,815,763 67,811,522
27,593,781 20,195,666
115,804,514 66,624,929
13,538,933 4,749,628
541,553,419 189,983,222
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10,467,458,822 — 10,460,145,800 7,313,022

6,467,876,374 — 6,411,006,500 56,869,874

4,283,495,920 — 4,348,388,000 64,892,080

111,327 — 111,020 307

21,218,942 ,443 — 21,219,651,320 709,491

I

5.625 WACHOVIA CO 161015 7,519,000.00 7,800,909.85
STEP DEUTSCHE BK 490129 17,150,000.00 17,227,175.00
STEP DEUTSCHE BK 490129 10,000,000.00 10,045,000.00
STEP LLOYDS BK RG 491129 994,000.00 1,003,940.00
STEP MIZUHO CAP 490329 1,518,000.00 1,559,745.00
STEP MUFG CAPITAL 490729 11,360,000.00 11,609,920.00
STEP UBS PFD FUND 490529 17,000,000.00 17,263,500.00
66,510,189.85
65,541,000.00 (8,198,711,102)
66,510,189.85
65,541,000.00 (8,198,711,102)
STEP BNP PARIBAS 490729 6,800,000.00 6,885,000.00
STEP CREDIT AGRIC 491229 11,100,000.00 11,146,420.20
VAR STANDARD CHAR 490529 10,517,000.00 10,740,486.25
28,771,906.45
28,417,000.00 (5,338,051,803)
28,771,906.45
28,417,000.00 (5,338,051,803)
STEP BNP PARIBAS 490429 15,500,000.00 15,631,672.50
STEP HSBC CAPITAL 490329 15,600,000.00 15,774,813.59
31,406,486.09
31,100,000.00 (4,194 ,650,282)
31,406,486.09
31,100,000.00 (4,194,650,282)
17,731,413,187
— (17,731,413,187)

)
)
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