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201411 6,542,784,645 98.72%
84,757,327 1.28%
6,627,541,972 100.00%
)
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0
Yo01411 6,425,203,423 0.9810 1.0183 98.72%
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98.72%
28 12
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)
6 11 28 14,194 1.0000
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28 11,845 0.9484
28 10,540 0.9134
28 9,205 0.9177
28 8,732 0.9218
28 25 8,391 8,427 0.9238 0.9278
28 8,286 0.9263
28 7,544 0.9215
28 7,303 0.9450
28 7,184 0.9586
28 7,054 0.9681
28 10 7,043 0.9755
28 11 25 6,834 6,856 0.9562 0.9592
28 11 6,775 0.9531
28 12 6,627 0.9584
26 11 28 27 25 0.0100
27 26 27 11 25 0.0060
27 11 26 28 25 0.0040
28 26 28 11 25 0.0030
26 11 28 27 25 0.8%
27 26 27 11 25 2.1%
27 11 26 28 25 4 5%
28 26 28 11 25 3.8%
+ x 100
(2
26 11 28 27 25 14,194,545,997 59,806,000
27 26 27 11 25 0 824,318,296
27 11 26 28 25 0 4,226,832,933
28 26 28 11 25 0 1,935,420,562
201411
)
28 12
74,723,568 1.14%
1,754,461,714 26.82%
1,533,521,305 23.44%
1,322,414,681 20.21%
608,250,787 9.30%
592,875,855 9.06%
267,490,162 4.09%
389,023,491 5.95%
6,542,761,563 100.00%
25
25
(@)
28 12
() () (%)
() ()
1|SOCIETE GENERALE 5,500,000 11,636.76 11,607.64 9.76%
640,022,270 638,420,532
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2|GLEN MEADOW PASS THROUGH 6,800,000 9,057.09 9,027.97 9.38%
615,882,630 613,902,300
3|HSBC CAPITAL FUNDING LP 3,534,000 17,415.25 17,211.39 9.30%
615,455,111 608,250,787
4|BNP PARIBAS 4,700,000 13,017.75 12,726.53 9.14%
611,834,602 598,147,027
5|CREDIT SUISSE GUERNSEY 5,200,000 11,629.42 11,401.45 9.06%
604,730,343 592,875,855
6|STANDARD CHARTERED PLC 4,300,000 12,464.43 12,202.32 8.02%
535,970,490 524,700,082
7|LINCOLN NATIONAL CORP 5,700,000 9,086.22 9,115.34 7.94%
517,914,540 519,574,522
8|LLOYDS BANKING GROUP PLC 2,850,000 12,755.65 12,580.92 5.48%
363,536,167 358,556,220
9|CREDIT AGRICOLE SA 2,700,000 10,714.16 10,998.28 4.54%
289,282,529 296,953,745
10|ROYAL BK SCOTLND GRP PLC 2,600,000 10,746.20 10,862.69 4.32%
279,401,265 282,430,005
11|CATLIN INSURANCE CO LTD 2,750,000 9,406.56 9,726.91 4.09%
258,680,606 267,490,162
12|LIBERTY MUTUAL GROUP INC 2,400,000 10,163.75 10,396.73 3.81%
243,930,060 249,521,580
13|PRUDENTIAL FINANCIAL INC 1,400,000 12,646.38 12,610.04 2.70%
177,049,423 176,540,595
14|AVIVA PLC 1,000,000 12,171.22 12,156.89 1.86%
121,712,246 121,568,964
15|RBS CAPITAL TRUST B 1,000,000 11,474.84 11,547.65 1.76%
114,748,474 115,476,537
16 |EVEREST REINSURANCE HLDG 800,000 9,901.65 9,930.77 1.21%
79,213,200 79,446,180
17]ING GROEP NV-ISF 19,163 2,955 2,937 0.86%
56,633,396 56,298,552
18|BARCLAYS BANK PLC 200,000 17,461.73 17,579.70 0.54%
34,923,460 35,159,410
19|AEGON NV-D 6,294 2,979 2,927 0.28%
18,754,950 18,425,015
25
25
92.91%
1.14%
94.05%

25
25
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28 25 28 11 25
8,504,845,652 7,097,226,676
8,645,540 19,497,000
171,561,919 497,864,385
8,685,053,111 7,614,588,061
8,685,053,111 7,614,588,061
193,007,566
119,366,975 497,864,385
36,334,355 21,444,504
66,609,826 10,357,200
1,385,996 1,112,815
69,297,178 55,636,862
545,449 399,360
293,539,779 779,822,692
293,539,779 779,822,692
9,083,588,768 7,148,168,206
692,075,436 313,402,837
8,391,513,332 6,834,765,369
8,391,513,332 6,834,765,369
8,685,053,111 7,614,588,061
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1,623,640,459 587,784,694
1,130,103,325 248,157,467
493,537,134 339,627,227
1,727,082 1,198,386
86,354,051 59,918,930
545,449 410,160
88,626,582 61,527,476
582,163,716 278,099,751
582,163,716 278,099,751
582,163,716 278,099,751
375,315,046 692,075,436
301,737,681 122,017,352
301,737,681 122,017,352
36,334,355 21,444,504
692,075,436 313,402,837
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683,057,437
683,057,437
28 25
417,244,560 418,228,000 983,440
8,746,426,100 8,738,764,000 7,662,100
9,156,992,000 8,645,540
28 11 25
741,757,000 761,254,000 19,497,000
7,488,863,200 7,680,712,000 191,848,800
35,507,864 36,666,630 1,158,766
8,478,632,630 173,510,566
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28 25 28 11 25
0.9238 0.9562
10,000 9,238 10,000 9,562
201411 7,166,744,094 7,097,226,676
7,166,744,094 7,097,226,676
)
201411
201411
28 25 28 11 25
60,237,293 850,451,275
175,566,838 49,926,773
8,072,590,324 6,600,306,577
1,743
225,828,000
143,197,442 110,278,282
1,075,992
8,677,421,640 7,612,038,899
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617,264 17,054,849
171,561,919 497,864,385
37 16
172,179,220 514,919,250
172,179,220 514,919,250
9,356,265,844 7,166,744,094
851,023,424 69,624,445
8,505,242,420 7,097,119,649
8,505,242,420 7,097,119,649
8,677,421,640 7,612,038,899
28 26
28 11 25
1€))
@
60 61
28 25 28 11 25

12,508,898,274 9,356,265,844

1,402,244,531 921,084,049

4,554,876,961 3,110,605,799

201411 9,356,265,844 7,166,744,094
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207,300,000 207,915,521 615,521
207,915,521 615,521
28 11 25
598,400,000 615,454,849 17,054,849
615,454,849 17,054,849
28 11 25
25 28 11 25
0.9090 0.9903
10,000 9,090 10,000 9,903
AEGON NV-D 6,294 161,000.520
ING GROEP NV-ISF 19,163 486,165.310
647,165.830
25,457 73,634,528
ACAFP FL PERPETUAL 2,900,000.000 2,667,275.000
AVLN 8.25 PERPETUAL 1,000,000.000 1,044,830.000
BBVASM FL PERPETUAL 400,000.000 408,816.000
BNP FL PERPETUAL 4,700,000.000 5,252,250.000
CS FL PERPETUAL 6,200,000.000 6,189,584.000
HIG FL 02/12/67 6,800,000.000 5,287,000.000
HSBC FL PERPETUAL 4,034,000.000 6,030,830.000
LIBMUT FL 03/15/37 5,400,000.000 4,711,500.000
LLOYDS FL PERPETUAL 2,850,000.000 3,120,750.000
LNC FL 04/20/67 5,700,000.000 4,446,000.000
PRU FL 06/15/38 1,400,000.000 1,519,868.000
RBS 6.8 PERPETUAL 1,000,000.000 985,050.000
RBS FL PERPETUAL 2,600,000.000 2,398,500.000
RE FL 05/15/37 800,000.000 680,000.000
SOCGEN FL PERPETUAL 5,500,000.000 5,494,225.000
STANLN FL PERPETUAL 4,300,000.000 4,601,000.000
XL FL PERPETUAL 2,750,000.000 2,220,625.000
57,058,103.000
17 58,334,000.000 6,492,070,959
BACR FL PERPETUAL 200,000.000 244,220.000
244,220.000
200,000.000 34,601,090
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193 44 27
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43 44
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19,107,074 22,725,768
198,366 195,917
3,278,499 3,678,543
1,001,357 957,351
15,862 12,713
559,646 644,694
7,378 824
24,168,184 28,215,813
1 135,473 110,648
1 48,230 80,498
710 710
1 6,166 10,102
190,580 201,959
105,376 95,535
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5,298,347 5,480,557
1,169,774 956,115
3,738 2,428
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82,660 82,660
561,097 556,611
2,190 1,567
20,750 20,750
7,607,693 7,570,543
7,916,356 7,880,745
32,084,541 36,096,558
( )
43 44

27 3 31 28 3 31
3,042 3,565
53,907 85,383
1,519,563 1,620,526
1,178,272 1,178,517
1,515,891 1,923,850
620,431 323,266
1,220,900 1,498,000
87,600 101,000
25,700
29,244 20,860
6,228,853 6,780,670
3,527 7,280
1,459,244 1,546,322
148,160 100, 350
1,610,931 1,653,953
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7,839,785 8,434,623
( )

43 44
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2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
1,100,000 1,100,000
20,569,363 24,034,752
22,013,004 25,478,483
24,169,363 27,634,752
75,392 27,182
75,392 27,182
24,244,756 27,661,934
32,084,541 36,096,558

43 44

26 4 1 27 4 1
27 3 31 28 3 31
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30,077,141 33,183,045
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- 1,028
1,225,517 1,315,033
3,858,570 3,914,869

166,866 193,638
35,132 31,664
465,810 523,643
23,810 23,203
2,207 2,545
48,630 63,792
20,598,538 22,131,536
201,630 191,952
2,893,443 2,916,345
99,464 108,042
4,787 7,113
644,228 683,822
17,830 19,339
149,324 165,319
91,224 136,339
627,983 635,313
225,474 226,884
58,879 55,907
1,174,402 1,498,000
38,530 37,270
86,300 101,100
250,480 279,901
6,563,983 7,062,654
6,582,484 8,642,537
18,215 17,230
3,072 4,001
71,459 62,103
397 106
12,418 13,069
105,563 96,510
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764 5,968
764 5,968
6,687,284 8,733,078
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