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201411
)
29
0
201411 5,581,312,625 101.17%
64,405,199 1.17%
5,516,907,426 100.00%
(
29
() () (%)
) )
0
Yo01411 5,151,663,860 0.9846 1.0834 101.17%
5,072,768,568 5,581,312,625
101.17%
101.17%
29
29
(
6 11 28 14,194 1.0000
”7 ’s 14,111 14,252 0.9984 1.0084
27 11 25 12,935 13,014 0.9718 0.9778
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28 25 8,391 8,427 0.9238 0.9278
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
29 6,623 0.9827
29 6,566 0.9938
29 6,508 0.9973
29 6,439 1.0067
29 25 6,162 6,180 1.0188 1.0218
29 5,996 1.0204
29 5,516 1.0359
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
28 11 26 29 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%
28 11 26 29 25 6.9%
x 100
D)
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
28 11 26 29 25 0 1,099,160,271
201411
()
29
73,971,923 1.33%
1,836,458,945 32.90%
1,412,202,176 25.30%
535,836,439 9.60%
477,339,072 8.55%
189,630,000 3.40%
1,055,754,401 18.92%
5,581,192,956 100.00%
25
25
()
29
[ ] () () | ©) |
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1|STANDARD CHARTERED PLC 4,300,000 12,628.00 12,740.00 9.82%
543,004,000 547,820,000
2|HSBC CAPITAL FUNDING LP 3,034,000 17,332.00 17,661.05 9.60%
525,852,880 535,836,439
3|LINCOLN NATIONAL CORP 5,100,000 9,912.00 10,276.00 9.39%
505,512,000 524,076,000
4|BARCLAYS BANK PLC 2,900,000 17,834.49 17,758.82 9.23%
517,200,230 515,005,945
5|BNP PARIBAS 3,700,000 12,586.00 12,901.05 8.55%
465,682,000 477,339,072
6|HARTFORD FINL SVCS GRP 4,100,000 10,438.96 10,892.00 8.00%
427,997,360 446,572,000
7|LLOYDS BANKING GROUP PLC 2,850,000 12,460.00 12,782.00 6.53%
355,110,000 364,287,000
8|ROYAL BK SCOTLND GRP PLC 2,200,000 10,612.00 10,808.00 4.26%
233,464,000 237,776,000
9|CATLIN INSURANCE CO LTD 1,750,000 10,612.00 10,836.00 3.40%
185,710,000 189,630,000
10[AVIVA PLC 1,500,000 11,529.05 11,438.00 3.07%
172,935,840 171,570,000
11|PRUDENTIAL FINANCIAL INC 1,400,000 12,088.94 11,950.62 3.00%
169,245,216 167,308,736
12|RBS CAPITAL TRUST B 1,000,000 11,443.15 11,450.54 2.05%
114,431,520 114,505,440
13|EVEREST REINSURANCE HLDG 800,000 10,408.94 10,388.00 1.49%
83,271,552 83,104,000
14|LIBERTY MUTUAL GROUP INC 700,000 10,892.00 10,948.00 1.37%
76,244,000 76,636,000
15| ING GROEP NV-ISF 19,163 2,919 2,898 1.00%
55,952,893 55,545,105
16 |AEGON NV-D 6,294 2,944 2,927 0.33%
18,532,557 18,426,817
25
25
79.76%
1.33%
81.08%

25
25

29
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28 11 25 29 25

7,097,226,676 6,271,929,310
19,497,000 366,600
497,864,385 228,210,003
7,614,588,061 6,500,505,913
7,614,588,061 6,500,505,913
193,007,566 16,711,815
497,864,385 160,947,157
21,444,504 18,147,023
10,357,200 92,223,943
1,112,815 972,636
55,636,862 48,628,606
399,360 351,316
779,822,692 337,982,496
779,822,692 337,982,496
7,148,168,206 6,049,007,935
313,402,837 113,515,482
6,834,765,369 6,162,523,417
6,834,765,369 6,162,523,417

7,614,588,061

6,500,505,913
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28 26 28 11 26

28 11 25 29 25
587,784,694 452,206,456
248,157,467 34,373,610
339,627,227 486,580,066
1,198,386 1,054,207
59,918,930 52,710,367
410,160 351,316
61,527,476 54,115,890
278,099,751 432,464,176
278,099,751 432,464,176
278,099,751 432,464,176
692,075,436 313,402,837
122,017,352 12,601,166
122,017,352 12,601,166
21,444,504 18,147,023
313,402,837 113,515,482
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29 25
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26 11 28 26 11 28

14,194,545,997
9,083,588,768
50.3

7,148,168,206

14,194,545,997
7,148,168,206
42.6

6,049,007,935

313,402,837
28 26 28 11 26
28 11 25 29 25
14,021,290 12,440,622
28 11 25 29 25
186,651,138 135,427,135
21,444,504 30 18,147,023 30
28 11 26
29 25
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29 25
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28 11 25
683,057,437
683,057,437
29 25
384,973,291
384,973,291
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
29 25
468,622,100 468,342,000 280,100
5,994,919,700 6,010,389,000 15,469,300
561,160,965 561,756,780 595,815
7,040,487,780 16,345,215
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28 11 26 29 25
28 11 25 29 25
0.9562 1.0188
10,000 9,562 10,000 10,188
201411 5,923,061,017 6,271,929,310
5,923,061,017 6,271,929,310
)
201411
201411
)
28 11 25 29 25
850,451,275 1,329,654,498
49,926,773 159,238,697
6,600,306,577 4,898,352,945
280,044
110,278,282 66,619,409
1,075,992 46,412,408
7,612,038,899 6,500,558,001
7,612,038,899 6,500,558,001
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17,054,849 134,032
497,864,385 228,210,003
16
514,919,250 228,344,035
514,919,250 228,344,035
7,166,744,094 5,923,061,017
69,624,445 349,152,949
7,097,119,649 6,272,213,966
7,097,119,649 6,272,213,966
7,612,038,899 6,500,558,001
28 11 26
29 25
@
@
60 61
28 11 25 29 25
9,356,265,844 7,166,744,094
921,084,049 467,893,854
3,110,605,799 1,711,576,931
201411 7,166,744,094 5,923,061,017
7,166,744,094 5,923,061,017
7,166,744,094 5,923,061,017
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598,400,000 615,454,849 17,054,849
615,454,849 17,054,849
29 25
297,200,000 297,053,988 146,012
297,053,988 146,012
28 11 26 29 25
28 11 25 29 25
0.9903 1.0589
10,000 9,903 10,000 10,589
AEGON NV-D 6,294 165,469.260
ING GROEP NV-ISF 19,163 499,579.410
665,048.670
25,457 74,259,334
AVLN 8.25 PERPETUAL 1,500,000.000 1,544,070.000
BNP FL PERPETUAL 4,700,000.000 5,281,625.000
HIG FL 02/12/47 5,500,000.000 5,126,275.000
HSBC FL PERPETUAL 3,534,000.000 5,468,865.000
LIBMUT FL 03/15/37 700,000.000 680, 750.000
LLOYDS FL PERPETUAL 2,850,000.000 3,170,625.000
LNC FL 04/20/67 5,100,000.000 4,513,500.000
PRU FL 06/15/38 1,400,000.000 1,511,118.000
RBS 6.8 PERPETUAL 1,000,000.000 1,021,710.000
RBS FL PERPETUAL 2,200,000.000 2,084,500.000
RE FL 05/15/37 800,000.000 743,496.000
STANLN FL PERPETUAL 4,300,000.000 4,848,250.000
XL FL PERPETUAL 2,750,000.000 2,605,625.000
38,600,409.000
13 36,334,000.000 4,310,121, 669
BACR FL PERPETUAL 2,900,000.000 3,547,570.000
3,547,570.000
2,900,000.000 513,971,942
4,898,352,945
4,898,352,945
25
25
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13 68.72 87.99
8.19 10.49
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38
59 19
52
193 45 28
29 31
44 45
28 3 31 29 3 31
22,725,768 21,770,643
195,917 206,930
7,453
3,678,543 3,291,565
957,351 912,489
12,713 50,722
644,694 447,651
824 428
28,215,813 26,687,885
110,648 110,298
80,498 66,464
710 710
10,102 10,562
201,959 188,035
95,535 96,732
12,706 12,706
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108,242 109,439
5,480,557 6,783,747
956,115 956,115
2,428 1,546
511,355 511,637
82,660 82,660
556,611 523,217
1,567 192
20,750 20,750
7,570,543 8,838,366
7,880,745 9,135,840
36,096,558 35,823,726
( )
44 45
28 3 31 29 3 31
3,565 3,524
85,383 61,012
1,620,526 1,419,878
1,178,517 1,150,008
1,923,850 459,723
323,266 26,700
1,498,000 1,251,100
101,000 82,900
25,700
20,860 46,283
6,780,670 4,501,131
7,280 7.841
1,546,322 1,482,500
100,350 93,560
1,653,953 1,583,902
8,434,623 6,085,034
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( )

44 45

28 3 31 29 3 31

2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
1,100,000 1,100,000
24,034,752 26,100,773
25,478,483 27,544,504
27,634,752 29,700,773
27,182 37,917
27,182 37,917
27,661,934 29,738,691
36,096,558 35,823,726

44 45

27 4 1 28 4 1
28 3 31 29 3 31

4,608,029 4,371,647
33,183,045 28,124,470
45,653 64,558
37,836,728 32,560,677
15,893,270 13,056,474
168,848 169,346
1,028 2,915
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1,315,033 1,331,709
3,914,869 3,213,013
193,638 137,135
31,664 39,943
523,643 501,370
23,203 24,788
2,545 2,492
63,792 109,609
22,131,536 18,588,799
191,952 209,010
2,916,345 2,852,929
108,042 129,064
7,113 32,873
683,822 639,080
19,339 22,638
165,319 142,966
136,339 174,826
635,313 620,232
226,884 217,625
55,907 57,699
1,498,000 1,251,100
37,270 38,169
101,100 80,300
279,901 564,747
7,062,654 7,033,264
8,642,537 6,938,613
17,230 4,517
4,001 675
62,103 6,051
4,000

106 123
13,069 5,690
96,510 21,058
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5,968 21,990
113
5,968 22,103
8,733,078 6,937,568
213,659
25,700
4,215
243,574
8,489,504 6,937,568
3,016,713 1,881,549
56,198 225,697
2,960,515 2,107,247
5,528,988 4,830,321
44 27 4 1 28 3 31
2,000,000 156,268 156,268 343,731 1,100,000 20,569,363
2,063,600
5,528,988
- - - - - 3,465,388
2,000,000 156,268 156,268 343,731 1,100,000 24,034,752
22,013,094 24,169,363 75,392 75,392 24,244,756
2,063,600 2,063,600 2,063,600
5,528,988 5,528,988 5,528,988
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