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201501 638,266,177 97.77%
14,569,978 2.23%
652,836,155 100.00%
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0
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27 30 307 1.0000
27 307 1.0000
27 606 1.0025
27 680 1.0049
27 681 1.0067
27 680 1.0042
27 675 0.9979
27 27 676 0.9994
27 676 0.9984
27 652 0.9870
27 30 27 27 0.1%
+ x 100
(D
27 30 27 27 677,388,139 0
201501
(@)
27
42,966,327 6.73%
42,462,199 6.65%
20,226,638 3.17%
282,728,269 44 .30%
129,565,898 20.30%
93,054,424 14.58%
27,271,887 4.27%
638,275,642 100.00%
25
25
)
27
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1|[MORGAN STANLEY CAP TR V 13,905 3,048 3,053 6.65%
42,394,798 42,462,199
2|BNP PARIBAS 300,000 14,299.24 14,102.32 6.63%
42,897,720 42,306,967
3|GLEN MEADOW PASS THROUGH 400,000 11,284.88 10,512.36 6.59%
45,139,550 42,049,460
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4|STANDARD CHARTERED PLC 300,000 13,515.69 13,360.09 6.28%
40,547,070 40,080,285
5[LLOYDS BANKING GROUP PLC 300,000 12,390.65 12,390.65 5.82%
37,171,965 37,171,965
6[RABOBANK CAP FD TRST 111 300,000 12,481.54 12,307.40 5.78%
37,444,620 36,922,213
7[cHuBB CORP 300,000 12,648.16 11,996.82 5.64%
37,944,487 35,990,460
8|EVEREST REINSURANCE HLDG 300,000 11,890.78 11,754.46 5.52%
35,672,362 35,263,380
9|UBS PFD FUNDING TR V 250,000 12,421.07 12,330.06 4.83%
31,052,677 30,825,162
10|BARCLAYS BANK PLC 200,000 13,323.13 13,251.15 4.15%
26,646,270 26,502,308
11|ROYAL BK SCOTLND GRP PLC 200,000 12,905.67 12,905.67 4.04%
25,811,340 25,811,340
12|CREDIT AGRICOLE SA 205,000 12,605.74 12,548.18 4.03%
25,841,786 25,723,787
13|SOCIETE GENERALE 200,000 12,511.83 12,511.83 3.92%
25,023,670 25,023,670
14|DEUTSCHE BK CAP FNDG TST 200,000 12,227.06 12,193.73 3.82%
24,454,124 24,387,475
15|DRESDNER FNDG TRUST I 150,000 15,283.82 15,162.64 3.56%
22,925,741 22,743,971
16|REINSURANCE GRP OF AMER 200,000 11,269.74 10,966.79 3.44%
22,539,480 21,933,580
17|LINCOLN NATIONAL CORP 200,000 10,936.49 10,209.41 3.20%
21,872,990 20,418,830
18|ROYAL BK SCOTLND GRP PLC-Q 6,600 3,076 3,064 3.17%
20,306,617 20,226,638
19| ING GROEP NV-ISF 5,606 3,104 3,063 2.69%%
17,404,564 17,173,590
20| ING GROEP NV-1S6 5,379 3,079 3,073 2.59%
16,562,929 16,530,338
21|HSBC FIN CAP TRUST IX 100,000 12,155.80 12,193.73 1.91%
12,155,808 12,193,737
22[ING GROEP NV-1SP 3,014 3,105 3,073 1.45%
9,361,012 9,262,398
25
25
79.17%
16.55%
95.73%
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8,433,771
8,433,771
27 27
4,100,000 4,088,577 11,423
4,088,577 11,423
27 30 27 27
27 27
1.0566
10,000 10,566
ING GROEP NV-ISF 5,606 143,625.720
ING GROEP NV-1SG 5,379 136,680.390
ING GROEP NV-1SP 3,014 77,248.820
MORGAN STANLEY CAP TR V 13,905 349,849.800
ROYAL BK SCOTLND GRP PLC-Q 6,600 167,574.000
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874,978.730
34,504 108,217,369
ACAFP FL PERPETUAL 205,000.000 213,251.250
BACR FL PERPETUAL 200,000.000 219,890.000
BNP FL PERPETUAL 200,000.000 236,000.000
DB FL PERPETUAL 200,000.000 201,800.000
HIG FL 02/12/67 400,000.000 372,500.000
HSBC FL 11/30/35 100,000.000 100,312.000
LLOYDS FL PERPETUAL 300,000.000 306,750.000
LNC FL 04/20/67 200,000.000 180,500.000
RABOBK FL PERPETUAL 300,000.000 309,000.000
RBS FL PERPETUAL 200,000.000 213,000.000
RGA FL 12/15/65 200,000.000 186,000.000
SOCGEN FL PERPETUAL 200,000.000 206,500.000
STANLN FL PERPETUAL 300,000.000 334,602.000
UBS FL PERPETUAL 250,000.000 256,252.500
3,336,357.750
14 3,255,000.000 412,640,727
520,858,096
520,858,096
25
25
()
)
15.86 20.78
14 60.51 79.22
25
25
)
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38 59
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15,769 15,862
490,240 559,646
13,019 7,378
21,563,076 24,168,184
162,431 135,473
68,912 48,230
710 710
9,490 6,166
241,544 190,580
173,597 105,376
3,150 -
12,706 12,706
189,454 118,082
5,381,370 5,298,347
1,169,774 1,169,774
2,299 3,738
511,366 510,636
132,660 82,660
611,818 561,097
2,209 2,190
70,650 20,750
7,740,848 7,607,693
8,171,846 7,916,356
29,734,923 32,084,541
( )
42 43

26 3 31 27 3 31
3,558 3,042
39,085 53,907
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1,109,332 1,519,563
1,020,908 1,178,272
1,316,049 1,515,891
118,950 620,431
955,000 1,220,900
80,000 87,600
21,473 29,244
4,664,357 6,228,853
6,569 3,527
1,391,001 1,459,244
116,430 148,160
1,514,000 1,610,931
6,178,358 7,839,785
( )
42 43

26 3 31 27 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
19,953,563 20,569,363
21,397,294 22,013,094
23,553,563 24,169,363
3,001 75,392
3,001 75,392
23,556,565 24,244,756
29,734,923 32,084,541
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42 43

25 4 1 26 4 1

26 3 31 27 3 31
3,557,574 3,613,731
27,766,163 30,077,141
69,161 54,133
31,392,899 33,745,007
13,355,205 14,599,540
204,927 172,450
269 -
1,191,119 1,225,517
3,772,225 3,858,570
145,854 166,866
35,588 35,132
495,807 465,810
26,478 23,810
2,206 2,207
34,597 48,630
19,264,279 20,598,538
201,630 201,630
2,983,202 2,893,443
92,691 99,464
5,583 4,787
614,668 644,228
19,862 17,830
167,353 149,324
74,265 91,224
618,978 627,983
222,235 225,474
77,093 58,879
939,093 1,174,402
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290,905 250,480
6,433,492 6,563,983
5,695,126 6,582,484
34,957 18,215
3,291 3,072
68,331 71,459
1,706 397
11,918 12,418
120,205 105,563
23,470 764
23,470 764
5,791,861 6,687,284
400
400
1,884 95
7,785
1,884 7,881
5,789,977 6,679,803
2,321,531 2,602,339
49,846 53,385
2,271,684 2,548,953
3,518,293 4,130,849
42 25 4 1 26 3 31

2,000,000 156,268 156,268 343,731 1,100,000 19,981,120
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27,556
2,000,000 156,268 156,268 343,731 1,100,000 19,953,563
21,424,851 23,581,120 59,183 59,183 23,640,304
3,545,850 3,545,850 3,545,850
3,518,293 3,518,293 3,518,293
56,182 56,182 56,182
27,556 27,556 56,182 56,182 83,739
21,397,294 23,553,563 3,001 3,001 23,556,565
43 26 4 1 27 3 31
2,000,000 156,268 156,268 343,731 1,100,000 19,953,563
3,515,050
4,130,849
615,799
2,000,000 156,268 156,268 343,731 1,100,000 20,569,363
21,397,294 23,553,563 3,001 3,001 23,556,565
3,515,050 3,515,050 3,515,050
4,130,849 4,130,849 4,130,849
72,391 72,391 72,391
615,799 615,799 72,391 72,391 688,190
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1.
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282,257 241,990
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3,850 3,850
3,850 3,850
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2
42 26 3 31 ( )
1 17,588,077 17,588,077
2 2,410,896 2,410,896
3 895,204 895,204
4
5,330,234 5,330,234
26,224,413 26,224,413
1 1,109,332 1,109,332
2 *1 752,915 752,915
1,862,248 1,862,248
*1
43 27 3 31 ( )
1 19,107,074 19,107,074
2 3,278,499 3,278,499
3 1,001,357 1,001,357
4
5,247,212 5,247,212
28,634,143 28,634,143
1,519,563 1,519,563
*1 926,569 926,569
2,446,132 2,446,132
*1
2 3
2
42 26 3 31 43 27 3 31
1
51,135 51,135
2
1,169,774 1,169,774
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1
2. 4
3)
42 26 3 31
1 1 5 5 10 10
17,588,077
2,410,896
895,204
1,141,800 1,960,844 1,113,993
22,035,978 1,960,844 1,113,993
43 27 3 31
1 1 5 5 10 10
19,107,074
3,278,499
1,001,357
428,800 2,113,200 149,744
23,815,730 2,113,200 149,744
1.
42 26 3 31
1,169,774
43 27 3 31
1,169,774
2.
42 26 3 31
3,171,477 3,105,800 65,677
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