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27 11
SMBC 201504
)
27 11
0
201504 28,450,829,713 99.51%
141,274,630 0.49%
28,592,104,343 100.00%
)
27 11
() () ()
(D) ()
1 201504 27,843,834,129 1.0053 1.0218 99.51%
27,993,796,597|  28,450,829,713
99.51%
99.51%
27 11
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27 11
()
27 28 16,778 1.0000
27 16,772 0.9996
27 29,201 0.9968
27 28,962 0.9890
27 29,008 0.9911
27 28,810 0.9849
27 28,688 0.9810
27 10 26 28,448 28,711 0.9733 0.9823
27 10 28,519 0.9737
27 11 28,592 0.9793
27 28 27 10 26 0.0090
27 28 27 10 26 1.8%
+ x 100
(2
27 28 27 10 26 29,302,773,879 73,100,541
201504
()
27 11
46,652,585 0.16%
8,128,010,603 28.57%
7,838,463,900 27.55%
6,146,596,353 21.60%
2,266,092,149 7.97%
1,878,981,421 6.60%
710,088,811 2.50%
319,390,305 1.12%
76,378,687 0.27%
1,039,782,832 3.65%
28,450,437,646 100.00%
25
25
)
27 11
) () Q)
(@) (@)
1|BARCLAYS BANK PLC 10,000,000 23,970.31 23,972.52 8.43%
2,397,031,000 2,397,252,520
2|HSBC BANK FUNDING STER 10,700,000 20,029.10 20,142.25 7.58%
2,143,113,700 2,155,221,798
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3|DEUTSCHE BK CAP FNDG TST 16,250,000 12,220.59 12,312.70 7.03%
1,985,845,875 2,000,814,562

4|ROYAL BK SCOTLND GRP PLC 12,579,000 15,321.79 15,352.50 6.79%
1,927,328,593 1,931,190,975

5|SMFG PREF CAP USD 3 13,000,000 14,383.69 14,453.70 6.60%
1,869,880,459 1,878,981,421

6|CREDIT AGRICOLE SA 12,500,000 12,653.53 12,585.61 5.53%
1,581,691,312 1,573,201,380

7|BNP PARIBAS 10,000,000 14,093.59 14,107.10 4.96%
1,409,359,500 1,410,710,520

8|STANDARD CHARTERED PLC 10,400,000 12,327.44 12,343.41 4.51%
1,282,054,113 1,283,714,640

9|BNP PARIBAS 8,600,000 14,093.59 14,107.10 4.26%
1,212,049,170 1,213,211,047

10|EVEREST REINSURANCE HLDG 9,500,000 11,422.26 11,207.32 3.74%
1,085,114,700 1,064,695,875

11|STANDARD CHARTERED PLC 7,000,000 13,356.67 13,333.70 3.28%
934,967,250 933,359,536

12|LIBERTY MUTUAL GROUP INC 7,600,000 11,806.07 11,806.07 3.15%
897,261,510 897,261,510

13|DRESDNER FNDG TRUST 1 5,150,000 15,168.27 15,122.21 2.74%
781,165,905 778,793,943

14|GLEN MEADOW PASS THROUGH 6,800,000 10,654.63 10,593.22 2.53%
724,515,180 720,339,300

15|HT1 FUNDING GMBH 5,427,000 13,036.70 13,084.37 2.50%
707,501,980 710,088,811

16 |CREDIT AGRICOLE SA 4,950,000 13,976.91 13,971.14 2.43%
691,857,342 691,571,601

17|SOCIETE GENERALE 5,390,000 12,558.34 12,650.46 2.40%
676,894,795 681,859,794

18|GOLDMAN SACHS CAPITAL 1 4,250,000 14,253.38 14,427.54 2.16%
605,768,812 613,170,559

19|RABOBANK CAP FD TRST 111 4,000,000 12,574.18 12,619.75 1.77%
502,967,551 504,790,200

20|LLOYDS BANKING GROUP PLC 3,530,000 13,740.48 13,817.25 1.71%
485,039,208 487,748,925

21|HARTFORD FINL SVCS GRP 3,250,000 13,669.86 13,633.02 1.56%
444,270,645 443,073,150

22|CREDIT AGRICOLE SA 2,983,000 13,976.91 13,971.14 1.46%
416,931,404 416,759,209

23|RBS CAPITAL TRUST 11 3,000,000 13,571.61 13,633.02 1.44%
407,148,300 408,990,600

24 |LINCOLN NATIONAL CORP 4,000,000 10,378.65 10,163.35 1.43%
415,146,338 406,534,200
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(

25|LLOYDS BANKING GROUP PLC 2,650,000 13,817.25 13,832.60 1.29%
366,157,125 366,563,966
26 |ROYAL BK SCOTLND GRP PLC 2,800,000 12,850.04 12,926.80 1.27%
359,801,190 361,950,540
27 |DANSKE BANK A/S 1,700,000 18,783.05 18,787.66 1.12%
319,311,850 319,390,305
28|LLOYDS BANKING GROUP PLC 1,500,000 13,817.25 13,832.60 0.73%
207,258,750 207,489,037
29|BPCE SA 1,000,000 15,974.33 15,928.28 0.56%
159,743,376 159,282,801
30|BARCLAYS BANK PLC 600,000 19,093.91 19,090.77 0.40%
114,563,498 114,544,669
25
25

)

)

)

96.18%

0.16%

96.35%

25
25

27 11

27 11
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29,086,696,087
20,829,730
82,419,600

29,189,945,417

29,189,945,417

261,159,844
22,412,751
263,067,060
9,605,520
4,500,413
180,016,554
907,573

741,669,715

741,669,715

29,229,673,338

781,397,636
310,436,612

28,448,275,702

28,448,275,702

29,189,945,417
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167,408,918
475,796,487

308,387,569

4,500,413
180,016,554
929,173

185,446,140

493,833,709

493,833,709

493,833,709

837,147

63,359
63,359
25,397,373
25,397,373

263,067,060

781,397,636
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27 28
27 10 26
27 28 27 10 26
27 10 26
16,778,388,191
12,524,385,688
73,100,541
29,229,673,338
781,397,636
27 28
27 10 26
44,717,667
27 10 26
592,217,199 202.61
263,067,060 90
573,503,672
0
18,713,527
0
592,217,199
(202.61 )
263,067,060
(%0 )
27 28
27 10 26
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®
27 10 26
135,980,197
135,980,197
27 10 26
527,234,400 532,840,000 5,605,600
22,835,862,240 23,081,660,000 245,797,760
5,183,077,436 5,198,439,520 15,362,084
750,643,830 735,419,700 15,224,130
29,548,359,220 240,330,114
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27 10 26

27 10 26

0.9733
10,000 9,733

201504 28,930,471,541 29,086,696,087

28,930,471,541 29,086,696,087

201504

201504

27 10 26

837,231,310

531,041,287

27,137,096,404

44,851

496,623,831

94,356,280

29,096,393,963

29,096,393,963

102,164

9,605,520

9,707,684

9,707,684

28,930,471,541
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156,214,738
29,086,686,279
29,086,686,279
29,096,393,963

27 28
27 10 26
@
@
@
60 61
@ 27 28 27 10 26
27 10 26
16,778,388,191
13,464,662,286
1,312,578,936
SMBC 201504 28,930,471,541
28,930,471,541
28,930,471,541
27 28
27 10 26
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27 10 26
€))
@
®
27_10 26
979,317,204
979,317,204
27 10 26
31,000,000 31,044,851 44,851
9,600,000 9,702,164 102,164
40,747,015 57,313
27 28 27 10 26
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27 10 26
1.0054
10,000 10,054
ING GROEP NV-1SG 14,757 374,827.800
374,827.800
14,757 45,406,640
ACAFP FL PERPETUAL 4,950,000.000 5,633,100.000
ACAFP FL PERPETUAL 12,500,000.000 12,878,125.000
ACAFP FL PERPETUAL 2,983,000.000 3,394,654.000
BACR FL PERPETUAL 350,000.000 359,842.000
BNP FL PERPETUAL 8,600,000.000 9,868,500.000
BNP FL PERPETUAL 10,000,000.000 11,475,000.000
BPCEGP FL PERPETUAL 1,000,000.000 1,300,630.000
CMZB 8.151 06/30/31 5,150,000.000 6,360, 250.000
DB FL PERPETUAL 16,250,000.000 16,168,750.000
GS 6.345 02/15/34 4,250,000.000 4,932,167.500
HIG FL 02/12/67 6,800,000.000 5,899,000.000
HIG FL 06/15/38 3,250,000.000 3,617,250.000
HSBC FL PERPETUAL 600,000.000 900,000.000
LIBMUT FL 03/15/37 7,600,000.000 7,305,500.000
LLOYDS FL PERPETUAL 1,500,000.000 1,687,500.000
LLOYDS FL PERPETUAL 3,530,000.000 3,949,187.500
LLOYDS FL PERPETUAL 2,650,000.000 2,981,250.000
LNC FL 05/17/66 4,000,000.000 3,380,120.000
RABOBK FL PERPETUAL 500,000.000 624,375.000
RABOBK FL PERPETUAL 4,000,000.000 4,095,160.000
RBS FL PERPETUAL 2,800,000.000 2,929,500.000
RBS FL PERPETUAL 3,000,000.000 3,315,000.000
RBS FL PERPETUAL 12,579,000.000 15,692,302.500
RE FL 05/15/37 9,500,000.000 8,835,000.000
SOCGEN FL PERPETUAL 5,390,000.000 5,511,275.000
STANLN FL PERPETUAL 7,000,000.000 7,612,500.000
STANLN FL PERPETUAL 10,400,000.000 10,438,480.000
SUMIBK FL PERPETUAL 13,000,000.000 15,224,560.000
176,368,978.500
28 164,132,000.000 21,365,338, 055
BACR FL PERPETUAL 10,000,000.000 12,985,000.000
BACR FL PERPETUAL 600,000.000 620,604.000
DANBNK FL PERPETUAL 1,700,000.000 1,729,750.000
HSBC FL PERPETUAL 10,700,000.000 11,609,500.000
26,944,854.000
23,000,000.000 4 089,348 211
CMZB FL PERPETUAL 5,427,000.000 5,447,351.250
5,447,351.250
5,427,000.000 757,003,498
27,137,096, 404
27,137,096, 404
)
)
0.15 0.17
28 73.45 78.73
17.19 18.42
2.50 2.68

39/75




25
25

40/75

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad
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27 11

201504

28,628,518,528

36,414,185

28,592,104,343

29,197,269,341

0.9793

201504

28,450,437,646

0

28,450,437,646

27,843,834,129

1.0218
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11
27 11 311
3,592,258 112
28 195,192
261 3,252,724
22 144,342
311 3,592,258
38 59
19 52
52
38 38 57 19
52
193 43 26 27
31 44 27 27 30
42 43
26 3 31 27 3 31
17,588,077 19,107,074
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149,868 198,366
2,410,896 3,278,499
895,204 1,001,357
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

45/75



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

3,558 3,042
39,085 53,907
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
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3,001 75,392
23,556,565 24,244,756
29,734,923 32,084,541

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
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618,978 627,983
222,235 225,474
77,093 58,879
939,093 1,174,402
38,530 38,530
87,400 86,300
290,905 250,480
6,433,492 6,563,983
5,695,126 6,582,484
34,957 18,215
3,201 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
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