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1,126,071,765 9.59

492,252,015 4.19

3,396,511,859 28.94

2,615,889,382 22.28

2,758,212,474 23.50

769,156,888 6.55

412,161,302 3.51

11,570,255,685 98.58

— 165,937,041 1.41

11,736,192,726 100.00

/ Q)

11,863,196,653 101.08
)
(D)

1 BNP 4.73 04/29/49 10,000,000 14,086.28| 1,408,628,000| 14,140.98) 1,414,098,400| 4.73| 2049/04/29 | 12.04
2 CBAAU 6.024 03/29/49 | 12,455,000 10,918.11| 1,359,851,385| 10,840.82| 1,350,225,376| 6.024| 2049/03/29 | 11.50
3 HSBC 5.911 11/30/35 12,000,000 10,744.35| 1,289,322,216| 10,685.22| 1,282,226,400| 5.911| 2035/11/30 | 10.92
4 BPCEGP 4.75 12/29/49 9,200,000| 14,017.90| 1,289,646,800| 13,932.42| 1,281,783,100| 4.75| 2049/12/29 | 10.92
5 DB 5.628 01/29/49 10,590,000 10,734.91| 1,136,827,123| 10,633.35| 1,126,071,765| 5.628| 2049/01/29 | 9.59
6 HSBC VAR 12/29/49 7,300,000 14,407.66| 1,051,759,618| 14,342.70| 1,047,017,465| 5.13| 2049/12/29 | 8.92
7 UBS 6.243 05/29/49 7,095,000 10,914.69|  774,397,459| 10,840.82|  769,156,888| 6.243| 2049/05/29 | 6.55
8 NAB 5.486 12/29/49 6,300,000/ 10,606.06| 668,182,181| 10,529.61| 663,365,430 5.486| 2049/12/29 | 5.65
9 BFCM 4.471 04/29/49 4,350,000| 14,052.09| 611,265,915 13,983.71|  608,291,385| 4.471| 2049/04/29 | 5.18
10 UCGIM 4.028 10/29/49 3,595,000| 13,675.04| 491,617,784| 13,692.68| 492,252,015 4.028| 2049/10/29 | 4.19
1 WSTP 5.256 12/29/49 3,525,000| 10,788.54| 380,296,212| 10,737.08|  378,482,422| 5.256| 2049/12/29 | 3.22
12 RBS 4.243 12/29/49 2,695,000 13,744.38|  370,411,041| 13,623.62|  367,156,583| 4.243| 2049/12/29 | 3.12
13 NDASS 5.424 12/29/49 2,500,000\ 10,553.36|  263,834,161| 10,502.84|  262,571,127| 5.424| 2049/12/29 | 2.23
14 CBAAU 6.024 03/29/49 1,585,000 10,939.79|  173,395,797| 10,898.61|  172,743,018| 6.024| 2049/03/29 | 1.47
1 NDASS 8.375 09/29/49 1,400,000| 10,764.78|  150,707,040| 10,685.01|  149,590,175| 8.375| 2049/09/29 | 1.27
16 SOCGEN 8.75 10/29/49 860,000| 10,739.26 92,357,709| 10,737.09 92,338,974 8.75| 2049/10/29 | 0.78
17 RBS 5.512 12/29/49 600,000| 10,258.74 61,552,469| 10,302.00 61,812,026 5.512| 2049/12/29 | 0.52
1 NAB 5.486 12/29/49 485,000 10,608.14 51,449,484| 10,530.54 51,073,136| 5.486| 2049/12/29 | 0.43
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26
1 1
C DO T IO 1 HOlC )
( 26 1 27 ) 16,240,196,001| 16,478,137,325 1.0238 1.0388
( 26 7 25 ) 12,097,716,016 | 12,273,548,557 1.0320 1.0470
25 8 15,994,001,904 0.9888
9 16,138,178,558 0.9980
10 16,403,081,914 1.0170
11 16,524,078,979 1.0278
12 16,466,523,328 1.0313
26 1 16,197,608, 322 1.0249
2 15,800,306,125 1.0304
3 14,535,263,597 1.0367
4 14,010,513,820 1.0418
5 13,237,966,503 1.0457
6 12,607,628,994 1.0463
7 12,064,079,152 1.0314
8 11,736,192,726 1.0310
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