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J.P. Morgan Securities LLC
26 10 1 26 11 19
1 1 3.24 3.0
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29 4 28
1,948,342,130 38.98
1,793,333,917 35.88
824,026,204 16.49
260,245,641 5.21
4,825,947,892 96.55
172,229,459 3.45
4,998,177,351 100.00
29 4 28
)
SOCIETE GENERALE SA | 6,250,000| 16,244.96| 1,015,310,155 15,350.25| 959,390,843| 8.8750 19.19
ROYAL BK SCOTLND
5,800,000| 12,671.12|  734,925,105| 11,295.12| 655,117,215| 7.0916 13.11
GRP PLC
BARCLAYS BANK PLC 4,025,000| 15,692.49|  631,622,726| 14,830.23| 596,917,003 6.7500| 2023/1/16 | 11.94
DB CONT CAP TRUST IV | 4,592,000 13,867.52  636,796,717| 12,801.65| 587,851,886 8.0000 11.76
BNP PARIBAS 3,600,000| 14,130.05  508,681,820| 13,131.19| 472,723,144| 7.7810 9.46
BNP PARIBAS 2,500,000| 15,863.38| 396,584,500 14,448.79| 361,219,930| 7.4360 7.23
HSBC HOLDINGS PLC 2,450,000| 15,673.88|  384,010,080| 14,648.38| 358,885,522| 6.3750| 2022/10/18 | 7.18
BARCLAYS BANK PLC 2,380,000| 14,955.89| 355,950,201 14,177.41| 337,422,390| 6.0000 6.75
HT1 FUNDING GMBH 2,280,000| 12,384.15|  282,358,774| 11,414.28| 260,245,641| 6.3520 5.21
AMERICAN INTL GROUP [ 1,350,000| 16,825.76]  227,147,810| 15,719.82| 212,217,570| 8.6250| 2038/5/22 | 4.25
DEUTSCHE POSTBANK
v 200,000( 12,779.88| 25,559,775 11,978.37| 23,956,748 5.9830 0.48
29 4 28

19/65



EDINETOOOO

o o o o =X 22 )
ooooodooodooooooodd

96.55
7,960,771,258 10,200
27 3 16 7,925,648,878 10,155
7,684,044,589 10,136
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7,302,043,526 9,911
28 3 15 7,235,381,712 9,821
6,912,420,923 10,125
28 9 15 6,874,183,579 10,070
5,255,472,864 10,076
29 3 15 5,249,760,056 10,066
28 4 7,251,969,584 9,908
5 7,270,780,685 9,970
6 6,872,413,559 9,876
7 6,919,218,746 9,964
8 6,939,887,161 10,049
9 6,718,118,709 9,990
10 6,540,667,184 10,027
11 6,242,966,457 9,816
12 6,030,716,743 9,873
29 1 5,710,572,284 9,965
2 5,395,548,625 10,049
3 5,148,054,117 10,045
4 4,998,177,351 10,077
1
26 11 20
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27 9 16
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1,732,669 5,027,347
6,941,492,239 5,383,047,575
6,941,492,239 5,383,047,575
1,230,144 66,976,816
1,905,045
6,826,591 2,607,788
34,469,362 43,208,359
558,992 419,329
24,222,468 18,170,047
1,103 135
67,308,660 133,287,519
67,308,660 133,287,519
6,826,591,133 5,215,577,084
47,592,446 34,182,972
6,874,183,579 5,249,760, 056
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1,154,002 984,080
50,006,899 42,643,501
328,191 328,704
51,565,156 44,035,710
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213,933,247 23,811,896
131,950,298 47,592,446
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26,276,541 23,480,301
82,375,699 86,382,269
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7,323,107,882 6,535,814,508
78,518,052 82,076,598
112.48 132.16
45.00 5.00
31,410,753 3,105,020
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103,455,451 100,778,339
103,455,451 100,778,339
25,212,551 20,475,984
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4 5
( 28 9 15 Y| ( 29 3 15 )
110,274,720 123,677,818
110,274,720 123,677,818
4 28 9 15
1
2,952,396,856 2,953,627,000| 1,230,144
3,159,723,411 3,129,350,440| 30,372,971
6,112,120,267 6,082,977,440| 29,142,827
5 29 3 15
1
2,359,552,114 2,426,528,930| 66,976,816
2,853,086,995 2,847,672,780 5,414,215
5,212,639,109 5,274,201,710| 61,562,601
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©)
1 29 3 15
(€H)
@)
BNP PARIBAS 7.7810% 3,600,000.00(  3,925,796.40
DB CONT CAP TRUST IV 8.0000% 4,592,000.00  4,866,027.60
DEUTSCHE POSTBANK IV 5.9830% 1,100,000.00|  1,092,245.00
HT1 FUNDING GMBH 6.3520% 2,280,000.00(  2,165,829.00
ROYAL BK SCOTLND GRP PLC 7.0916% 7,300,000.00  6,935,000.00
18,872,000.00| 18,984,898.00
(2,314,638,764)
18,984,898.00
(2,314,638,764)
AMERICAN INTL GROUP 8.6250% 05/22/2038 | 1,350,000.00|  1,491,750.00
BARCLAYS BANK PLC 6.7500% 01/16/2023 | 4,025,000.00|  4,178,195.52
BARCLAYS BANK PLC 6.0000% 2,380,000.00(  2,328,235.00
BNP PARIBAS 7.4360% 2,500,000.00  2,553,135.00
HSBC HOLDINGS PLC 6.3750% 10/18/2022 | 2,450,000.00|  2,514,552.60
SOCIETE GENERALE SA 8.8750% 6,250,000.00| 6,686,956.25
18,955,000.00| 19,752,824.37
(2,757,889,338)
19,752,824.37
(2,757,889,338)
5,072,528,102
(5,072,528,102)
5 100.0 45.6
6 100.0 54.4
2
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*2 1,330,816 *2 1,773,188
44,673 41,817
115,444 104,300
1,290,820 1,071,108
190,273 190,394
2,980 7,421
22,574 7,634
2,997,583 3,195,865
*] 49,221 *1 42,540
*] 7,704 *1 6,420
56,926 48,960
403 0
3,875 3,875
4,278 3,875
88,177 84,642
457,209 164,013
116,806 107,802
10,013 926
74 74
672,281 357,460
733,486 410,296
3,731,069 3,606,161
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84,210 -
20,344 25,021
1,692 1,692
3,500 3,500
579,093 471,912
298,548 406,627
775,807 1,427,069
175,895 66,643
10,655 8,886
2,845 4,938
73,035 12,700
41,835 67,378
22,174 25,993
2,089,638 2,522,365
82,642 79,386
31,281 35,022
9,780 893
123,704 115,303
2,213,342 2,637,669
500,000 500,000
31,736 31,736
31,736 31,736
265,112 265,112
230,000 230,000
505,700 38,977
1,000,813 456,135
1,532,550 987,872
14,822 19,379
14,822 19,379
1,517,727 968,492
3,731,069 3,606,161
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31 32
( 27 1 1 ( 28 1 1
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7,659,889 6,833,224
1,385,463 651,654
88,945 101,498
9,134,298 7,586,377
3,573,904 3,195,946
50,258 19,860
964,086 878,519
1,906,360 1,479,755
21,236 14,698
158,994 137,549
8,791 7,615
3,437 2,547
6,687,071 5,736,493
74,211 74,211
798,005 762,043
256,144 236,739
148,790 44,469
41,835 67,378
22,174 25,993
2,793 3,490
2,128 831
43,573 27,008
19,326 15,424
155,429 166,429
38,216 41,760
1,821 3,741
23,307 9,065
630,773 562,860
87,273 78,895
2,345,807 2,120,345
101,419 270,460
80 1,526
- 33
539 258
620 1,817
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31 27 1 1 27 12 31
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500,000| 31,736|  -| 31,736| 265,112 230,000| 502,723| 997,836 1,529,573| 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
32 28 1 1 28 12 31
(
500,00031,736]  -|31,736]265,112|230,000f  505,700| 1,000,813 1,532,550| 14,822| 14,822| 1,517,727
- - - - -| 544,678| 544,678| 544,678 - -| 544,678
_ i ; - - - - -l 4,557 4,557 4,557
_ - - - -| 544,678| 544,678| 544,678  4,557|  4,557| 549,235
500,000|31,736]  -|31,736|265,112[230,000f 38,977 456,135| 987,872| 19,379| 19,379| 968,492
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31 32
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23
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41,000 - - 41,000
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41,000 - - 41,000

48/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

31 32
27 1 1 28 1 1
27 12 31 28 12 31
31 27 1 1 27 12 31
1
2
3

49/65



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1) 1,330,816 1,330,816 -
2) 1,290,820 1,290,820 -
3) 190,273 190,273 -
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1
1 2 3
1 2
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3
1 1 5 5 10 10
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1) 1,773,188 -
2) 1,071,108 _
3) 190,394 _
3,034,691 _
31 32
27 12 31 28 12 31
1.
457,209 164,013
2. 2.
88,177 103,000| 14,822 84,642 104,021| 19,379
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1
2
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83,482
4,041
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3
34,175
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31 32
27 12 31 28 12 31
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