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1,388,697,321 39.82
344,561,745 9.88
3,230,555,412 92.64
256,602,723 7.36
3,487,158,135 100.00
27 8 31

)
BARCLAYS BANK PLC | 3,300,000 18,155.39| 599,127,936| 19,108.27| 630,573,056 6.0000 18.08
BNP PARIBAS 3,000,000| 20,128.43| 603,853,197| 19,972.80| 599,184,000 7.4360 17.18

ROYAL BK SCOTLND
3,900,000| 13,525.54| 527,496,116 14,524.40| 566,451,795| 7.0916 16.24

GRP PLC
SOCIETE GENERALE 3,100,000 15,187.01| 470,797,533| 15,017.62| 465,546,297| 6.9990 13.35
HT1 FUNDING GMBH 2,495,000| 14,181.18| 353,820,628| 13,810.08| 344,561,745 6.3520 9.88
HSBC HOLDINGS PLC | 1,500,000 20,775.44| 311,631,743| 20,018.09| 300,271,495 6.3750| 2022/10/18 | 8.61
BPCE SA 1,450,000| 14,621.00| 212,004,611| 14,715.56| 213,375,755 6.1170 6.12
NATIXIS 750,000 14,710.80| 110,331,054| 14,745.50| 110,591,269| 6.3070 3.17
27 8 31
92.64
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11 3,815,726,319 10,451

12 3,799,191,245 10,456
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3 3,722,811,810 10,634
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50,648,941 128,058,494
2,242,467
2,393,680 878,237
3,821,530,633 3,563,827,146
3,821,530,633 3,563,827,146
4,762,888
1,372,016
27,219,412 25,456,048
308,835 289,101
13,382,513 12,527,195
40,910,760 44,407,248
40,910,760 44,407,248
3,629,255,060 3,394,139,843
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3,686,218,826 3,500,718,015
3,700,368,035 3,532,001,839
43,971,360 37,537,986
119.28 107.22
75.00 75.00
27,646,641 26,255,385
26 10 16 27 4 16
27 1 15 27 7 15
1 1
57,284,956 55,765,757
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2,052,121,050 79,029,090
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27 7 15
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1 27 7 15
(€H)
@)
BPCE SA 6.1170% 1,900,000.00|  2,054,945.00
HT1 FUNDING GMBH 6.3520% 2,495,000.00|  2,534,421.00
NATIXIS 6.3070% 750,000.00 813,285.00
ROYAL BK SCOTLND GRP PLC 7.0916% 3,900,000.00|  4,168,125.00
SOCIETE GENERALE 6.9990% 3,100,000.00|  3,427,825.00
12,145,000.00|  12,998,601.00
(1,763,520,197)
12,998,601.00
(1,763,520,197)
BARCLAYS BANK PLC 6.0000% 3,300,000.00[  3,390,829.20
BNP PARIBAS 7.4360% 3,000,000.00[  3,225,000.00
HSBC HOLDINGS PLC 6.3750% 10/18/2022 | 1,500,000.00[  1,613,020.50
7,800,000.00|  8,228,849.70
(1,589,073,165)
8,228,849.70
(1,589,073,165)
3,352,593,362
(3,352,593, 362)
1.
5 100.0 52.6
3 100.0 47 .4
2
3

®
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89,622 69,109
29,376 17,481
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13,225 95,546
32,179 121,509
32,348 48,469
11,673 22,364
2,233,957 2,226,542
82,509 83,482
28,631 29,459
31,001 20,436
24,063 41,624
166,295 175,002
2,400,253 2,401,545
500,000 500,000
31,736 31,736
31,736 31,736
265,112 265,112
230,000 230,000
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805,484 1,504,260
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5,645,166 8,704,566
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43,408 35,630
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521,785 749,609
1,095,890 1,819,942
19,651 23,895
97,125 137,172
5,333 7,354
1,504 2,440
3,957,427 6,063,935
22,950 45,766
559,077 739,839
198,405 218,622
18,262 163,350
32,348 48,469
11,673 22,364
1,372 2,717
577 2,076
32,435 43,990
8,794 15,017
126,594 144,855
31,322 40,309
621 828
36,017 33,731
363,194 603,783
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1,533,197 2,215,005
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178 218
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- - - - -l 79,272 79,272 79,272 - -l 79,272
- - - - - - - - - 840 840 840
- - - - - -l 79,272 79,272 79,272 840 840| 80,112
500,000| 31,736  -| 31,736| 265,112| 230,000| 193,268| 688,381 1,220,117|  11,110[ 11,110 1,209,007
30 26 1 1 26 12 31
(
500,000{ 31,736 - 31,736| 265,112 230,000 193,268| 688,381 1,220,117| 11,110  11,110| 1,209,007

- - - - - -| 309,455| 309,455 309,455 - 309,455

- - - - - - - - - 3,910 3,910 3,910

- - - - - -| 309,455| 309,455 309,455 3,910 3,910] 305,545
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29,743 17,378

89,248 110,849

9,841 26,908

29,406 9,616

10,204 10,475

718,427 12,046

60,344 458,713

45,379

947,213 691,364

947,213 691,364

38.0% 38.0%

2.9% 0.9%

7.3% 10.5%

29.1% 24.6%
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21.6% 24.6%
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