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28 4 28

2,733,770,950 37.70

2,331,261,880 32.15

1,103,656,491 15.22

285,715,432 3.94

6,454,404,753 89.00

797,564,831 11.00

7,251,969,584 100.00

28 4 28

(D)
EEZA;;K SCoTLD 8,800,000 13,014.26| 1,145,255,240| 12,300.29| 1,082,425,696| 7.0916 14.93
SOCIETE GENERALE 6,250,000 18,046.43| 1,127,902,365| 17,303.58| 1,081,473,750| 8.8750 14.91

SA

HSBC HOLDINGS PLC 4,100,000 17,412.29 713,904,246( 16,655.53 682,876,854| 6.3750| 2022/10/18 | 9.42

BARCLAYS BANK PLC 4,025,000 17,432.69 701,666,149 16,729.21 673,350,813| 6.7500| 2023/1/16 | 9.29

DB CONT CAP TRUST

" 4,592,000 14,242.75 654,027,378 12,928.53 593,678,455( 8.0000 8.19
BNP PARIBAS 3,600,000 14,512.38 522,445,904 13,871.15 499,361,570] 7.7810 6.89
BNP PARIBAS 2,500,000 17,622.54 440,563,500| 16,705.53 417,638,250| 7.4360 5.76
BARCLAYS BANK PLC 1,840,000 16,745.20 308,111,772 16,038.99 295,117,587| 6.0000 4.07
HT1 FUNDING GMBH 2,280,000 12,719.25 289,998,932 12,531.37 285,715,432] 6.3520 3.94
DEUTSCHE

2,100,000 13,125.69 275,639,490( 12,494.53 262,385,336 5.9830 3.62
POSTBANK 1V
BPCE SA 1,900,000 13,571.54 257,859,300 13,155.23 249,949,381 6.1170 3.45

AMERICAN INTL
GROUP

1,350,000( 18,691.64 252,337,230( 18,340.20 247,592,700| 8.6250| 2038/5/22 | 3.41

CREDIT AGRICOLE 600,000( 14,739.25 88,435,500| 13,806.48 82,838,929( 8.2000 1.14
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154,805 137,231,243
900,320,082

192,011,923
7,229,254,721 6,242,449,954

14,880,440
245,477,163 240,790,377

20,956,644
2,034,021 5,860,192
7,704,769,717 7,526,651,848
7,704,769,717 7,526,651,848
5,372,684 221,944,600
34,111,307 33,152,994
22,118,952 10,074,491
624,850 588,686
27,076,431 25,509,365
89,304,224 291,270,136
89,304,224 291,270,136
7,580,290,518 7,367,332,010
35,174,975 131,950,298
7,615,465,493 7,235,381,712
7,615,465,493 7,235,381,712
7,704,769,717 7,526,651,848
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1,265,356 1,196,433
54,831,921 51,845,512
378,464 384,103
56,475,741 53,426,048
14,274,305 102,494,354
14,274,305 102,494,354
14,274,305 102,494,354
120,675,476 35,174,975
2,030,895
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183,062,143 239,456,587
183,062,143 239,456,587
2 27 9 15
1
3,418,834,656 3,424,207,340 5,372,684
4,077,021,730 4,062,141,290| 14,880,440
7,495, 856,386 7,486,348,630 9,507,756
3 28 3 15
1
2,922,669,336 3,017,912,340 95,243,004
3,448,314,904 3,575,016,500| 126,701,596
6,370,984,240 6,592,928,840| 221,944,600
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©)
1 28 3 15
(€H)
@)
BNP PARIBAS 7.7810% 3,600,000.00|  3,962,520.00
BPCE SA 6.1170% 1,900,000.00]  2,003,075.00
CREDIT AGRICOLE 8.2000% 600,000.00 661,002.00
DB CONT CAP TRUST IV 8.0000% 4,592,000.00|  4,781,420.00
DEUTSCHE POSTBANK IV 5.9830% 2,100,000.00|  2,061,675.00
HT1 FUNDING GMBH 6.3520% 2,280,000.00|  2,291,400.00
ROYAL BK SCOTLND GRP PLC 7.0916% 7,300,000.00|  7,300,000.00
22,372,000.00  23,061,092.00
(2,915,383,250)
23,061,092.00
(2,915,383,250)
AMERICAN INTL GROUP 8.6250% 05/22/2038| 1,350,000.00|  1,532,250.00
BARCLAYS BANK PLC 6.7500% 01/16/2023| 4,025,000.00]  4,237,946.65
BARCLAYS BANK PLC 6.0000% 1,840,000.00|  1,852,083.28
BNP PARIBAS 7.4360% 2,500,000.00|  2,605,520.00
HSBC HOLDINGS PLC 6.3750% 10/18/2022| 3,400,000.00|  3,553,615.40
SOCIETE GENERALE SA 8.8750% 6,250,000.00|  6,676,475.00
19,365,000.00|  20,457,890.33
(3,327,066,704)
20,457,890.33
(3,327,066,704)
6,242,449,954
(6,242,449 ,954)
7 100.0 46.7
6 100.0 53.3
2
3

®
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30 31
26 12 31 27 12 31
*2 1,131,729  *2 1,330,816
52,730 44,673
128,041 115,444
1,344,923 1,290,820
464,231 190,273
15,241 2,980
- 22,574
3,136,897 2,997,583
*1 57,316  *1 49,221
*1 11,792 *1 7,704
69,109 56,926
17,481 403
3,875 3,875
21,357 4,278
84,980 88,177
457,209 457,209
125,600 116,806
20,869 10,013
74 74
688,734 672,281
779,200 733,486
3,916,098 3,731,069
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30 31
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83,776 84,210
25,329 20,344
1,692 1,692
3,500 3,500
600,715 579,093
119,916 298,548
943,036 775,807
150,033 175,895
10,655 10,655
95,546 2,845
121,509 73,035
48,469 41,835
22,364 22,174
2,226,542 2,089,638
83,482 82,642
29,459 31,281
20,436 9,780
41,624 -
175,002 123,704
2,401,545 2,213,342
500,000 500,000
31,736 31,736
31,736 31,736
265,112 265,112
230,000 230,000
502,723 505,700
997,836 1,000,813
1,529,573 1,532,550
15,020 14,822
15,020 14,822
1,514,553 1,517,727
3,916,098 3,731,069

44/70



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

45/70



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

@)
(
30 31
( 26 1 1 ( 27 1 1
26 12 31 ) 27 12 31 )
7,126,099 7,659,889
1,504,260 1,385,463
74,206 88,945
8,704,566 9,134,298
3,286,668 3,573,904
35,630 50,258
1,222 -
749,609 964,086
1,819,942 1,906,360
23,895 21,236
137,172 158,994
7,354 8,791
2,440 3,437
6,063,935 6,687,071
45,766 74,211
739,839 798,005
218,622 256,144
163,350 148,790
48,469 41,835
22,364 22,174
2,717 2,793
2,076 2,128
43,990 43,573
15,017 19,326
144,855 155,429
40,309 38,216
828 1,821
33,731 23,307
603,783 630,773
89,282 87,273
2,215,005 2,345,807
425,625 101,419
62 80
155 539
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1,956 2,491
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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
500,000| 31,736 -] 31,736| 265,112| 230,000 502,723 997,836| 1,529,573| 15,020  15,020| 1,514,553
31 27 1 1 27 12 31
(
500,000{ 31,736]  -| 31,736| 265,112| 230,000| 502,723] 997,836)1,520,573| 15,020  15,020{ 1,514,553
- - - - - -l 2,976 2,976 2,976 - - 2,976
- - - - - - - - - 197 197 197
- - - - - -l 2,976 2,976 2,976 197 197 3,174
500,000{ 31,736]  -| 31,736| 265,112| 230,000| 505,700] 1,000,813| 1,532,550  14,822|  14,822| 1,517,727
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82,882 91,535
109,377 111,817
*2 *2
10,148 10,152
UFJ UFJ
30 31
26 1 1 27 1 1
26 12 31 27 12 31
*1 790 *1 6,489
313 23
30 26 1 1 26 12 31
41,000 - - 41,000
41,000 . . 41,000
31 27 1 1 27 12 31
41,000 - - 41,000
41,000 - - 41,000
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1
1 2 3
1 2
2 457,209
3
1 1 5 5 10 10
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1 1.
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2 2.
84,980| 100,000 15,020 88,177] 103,000 14,822
3 3

30 26 12 31

1

2

o
82,509
12,796
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3
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