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28
SMBC 201504
)
28
0
201504 26,420,294,301 100.94%
247,099,205 0.94%
26,173,195,096 100.00%
)
28
() () (%)
) )
1 201504 28,727,078,723 0.9122 0.9197 100.94%
26,205,274,041|  26,420,294,301
100.94%
100.94%
28
28
)
”7 28 16,778 1.0000
27 29,201 0.9968
27 28,962 0.9890
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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 12 28,239 0.9745
28 27,880 0.9686
28 26,736 0.9383
28 27,110 0.9580
28 25 26,741 26,824 0.9579 0.9609
28 26,683 0.9579
28 26,173 0.9654
27 28 27 10 26 0.0090
27 10 27 28 25 0.0030
27 28 27 10 26 1.8%
27 10 27 28 25 1.3%
+ x 100
(2
27 28 27 10 26 29,302,773,879 73,100,541
27 10 27 28 25 71,415,570 1,384,849,365
201504
)
28
42,451,081 0.16%
8,379,543,910 31.72%
5,444,006,410 20.60%
5,443,990,240 20.60%
2,211,602,749 8.37%
1,649,899, 680 6.24%
679,101,132 2.57%
507,342,487 1.92%
280,218,860 1.06%
67,742,737 0.26%
1,715,087,629 6.49%
26,420,986,915 100.00%
25
25
()
28
() () (%)
() ()
1|BARCLAYS BANK PLC 10,000,000 20,300.07 20,327.08 7.69%
2,030,007,900 2,032,708,720
2|HSBC BANK FUNDING STER 10,700,000 17,490.41 17,642.69 7.14%
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1,871,474,158 1,887,768,889

3|ROYAL BK SCOTLND GRP PLC 12,579,000 12,979.98 13,118.65 6.25%
1,632,751,684 1,650,195,612

4|SMFG PREF CAP USD 3 13,000,000 12,785.61 12,691.53 6.24%
1,662,129,705 1,649,899,680

5[BNP PARIBAS 12,000,000 12,011.47 12,094.67 5.49%
1,441,376,856 1,451,361,456

6|CREDIT AGRICOLE SA 10,800,000 11,083.01 11,165.22 4.56%
1,196,965,829 1,205,844,135

7|BNP PARIBAS 8,600,000 12,011.47 12,094.67 3.94%
1,032,986,746 1,040,142,376

8|STANDARD CHARTERED PLC 9,600,000 10,469.96 10,123.27 3.68%
1,005,116,400 971,834,400

9|EVEREST REINSURANCE HLDG 9,500,000 9,235.75 9,180.28 3.30%
877,396,725 872,127,075

10|STANDARD CHARTERED PLC 7,000,000 11,260.41 11,426.82 3.03%
788,228,700 799,877,400

11|LIBERTY MUTUAL GROUP INC 7,600,000 9,790.45 9,624.04 2.77%
744,074,580 731,427,420

12|HT1 FUNDING GMBH 5,427,000 12,476.90 12,513.38 2.57%
677,121,539 679,101,132

13|DRESDNER FNDG TRUST 1 5,150,000 12,882.90 13,117.54 2.56%
663,469,736 675,553,598

14|CREDIT AGRICOLE SA 4,950,000 12,619.42 12,605.55 2.36%
624,661,537 623,975,096

15|SOCIETE GENERALE 5,390,000 11,177.20 11,288.14 2.30%
602,451,349 608,431,015

16 |LLOYDS BANK PLC 8,710,000 6,284.75 6,534.36 2.15%
547,401,812 569,143,278

17|GLEN MEADOW PASS THROUGH 6,800,000 8,112.48 8,043.15 2.07%
551,649,150 546,934,200

18 |GOLDMAN SACHS CAPITAL I 4,250,000 12,733.80 12,865.71 2.07%
541,186,675 546,792,751

19|HARTFORD FINL SVCS GRP 4,450,000 11,953.78 12,036.99 2.03%
531,943,432 535,646,055

20|BBVA INTL PREF UNIPERSON 4,500,000 11,113.41 11,274.27 1.92%
500,103,652 507,342,487

21|LLOYDS BANKING GROUP PLC 4,150,000 10,899.85 10,761.18 1.69%
452,343,982 446,588,970

22 |RABOBANK CAP FD TRST 111 4,000,000 11,218.91 11,142.59 1.69%
448,756,737 445,703,668

23|DRESDNER FNDG TRUST I 3,300,000 12,898.10 13,038.88 1.63%
425,637,507 430,283,341

24|LLOYDS BANKING GROUP PLC 3,530,000 12,009.25 12,009.25 1.60%
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(

(

(

423,926,701 423,926,701
25|CREDIT AGRICOLE SA 2,983,000 12,619.42 12,605.55 1.42%
376,437,447 376,023,780
26|RBS CAPITAL TRUST 11 3,000,000 11,620.96 11,815.11 1.34%
348,628,950 354,453,300
27|LLOYDS BANKING GROUP PLC 2,650,000 12,092.46 12,231.13 1.23%
320,450,190 324,125,077
28|LINCOLN NATIONAL CORP 4,000,000 7,427.43 7,627.12 1.15%
297,097,320 305,085,000
29|ROYAL BK SCOTLND GRP PLC 2,800,000 10,483.83 10,733.44 1.14%
293,547,240 300,536,460
30|DANSKE BANK A/S 1,700,000 16,459.54 16,483.46 1.06%
279,812,273 280,218,860
25
25

)

)

)

93.35%

0.16%

93.51%

25
25

28

28
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27 10 26 28 25
29,086,696,087 27,026,972,705
20,829,730 13,480,500
82,419,600 599,142,751
29,189,945,417 27,639,595, 956
29,189,945,417 27,639,595, 956
261,159,844 608,115,916
22,412,751 31,614
263,067,060 83,748,718
9,605,520 22,297,329
4,500,413 4,470,704
180,016,554 178,828,142
907,573 909,521
741,669,715 898,401,944
741,669,715 898,401,944

29,229,673,338

27,916,239,543

781,397,636 1,175,045,531
310,436,612 884,122,005
28,448,275,702 26,741,194,012
28,448,275,702 26,741,194,012
29,189,945,417 27,639,595,956
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27 28 27 10 27

27 10 26 28 25
167,408,918 2,662,403,922
475,796,487 2,484,603,378
308,387,569 177,800,544
4,500,413 4,470,704
180,016,554 178,828,142
929,173 920,321
185,446,140 184,219,167
493,833,709 362,019,711
493,833,709 362,019,711
493,833,709 362,019,711
837,147 17,006,523
781,397,636
63,359 37,020,807
63,359 37,020,807
25,397,373 1,906,796
25,397,373 1,906,796
263,067,060 83,748,718
781,397,636 1,175,045,531
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27 10 27
28 25
27 10 27 28 25
27 10 26 28 25

16,778,388,191
12,524,385,688
73,100,541

29,229,673,338

29,229,673,338
71,415,570
1,384,849,365

27,916,239,543

781,397,636 1,175,045,531
27 10 27
25
44,717,667 43,835,038
28
202.61 986,515,543 353.38
263,067,060 90 83,748,718 30
573,503,672 672,106,070
0 0
18,713,527 18,644,820
0 295,764,653
592,217,199 986,515,543
(202.61 ) (353.38 )
263,067,060 83,748,718
(90 ) (30 )

27 10 27
28 25
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28 25
€3]
@
®
27_10 26
135,980,197
135,980,197
28 25

2,586,147,704

2,586,147,704

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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28 25
598,724,500 612,205,000 13,480,500
21,549,597,920 22,017,118,000 467,520,080
4,269,280,612 4,400,882,640 131,602,028
707,657,292 716,651,100 8,993,808
27,746,856,740 594,635,416
27 10 27 28 25
27 10 26 28 25
0.9733 0.9579
10,000 9,733 10,000 9,579
201504 29,628,341,050 27,026,972,705
29,628,341,050 27,026,972,705
)
201504
201504
27 10 26 28 25
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837,231,310 1,392,832,584
531,041,287 393,331,073
27,137,096,404 24,651,990,078
44,851 534
496,623,831 586,351,581
94,356,280 22,801,782
29,096,393,963 27,047,307,632
29,096,393,963 27,047,307,632
102,164 280,589
9,605,520 20,409,431
20
9,707,684 20,690,040
9,707,684 20,690,040
28,930,471,541 29,628,341,050
156,214,738 2,601,723,458
29,086,686,279 27,026,617,592
29,086,686,279 27,026,617,592
29,096,393,963 27,047,307,632

27 10 27

28 25

@

@
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@
60 61
@ 27 10 27 28 25
27 10 26 25
16,778,388,191 28,930,471,541
13,464,662,286 3,220,182,071
1,312,578,936 2,522,312,562
SMBC 201504 28,930,471,541 29,628,341,050
28,930,471,541 29,628,341,050
28,930,471,541 29,628,341,050
2,601,723,458
27 10 27
28 25
28 25
@
@
(©))
27 10 26
979,317,204
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979,317,204
25
905,834,198
905,834,198
27 10 26
31,000,000 31,044,851 44,851
9,600,000 9,702,164 102,164
40,747,015 57,313
28 25
34,500,000 34,780,055 280,055
34,780,055 280,055
27 10 27 28 25
27 10 26 28 25
1.0054 0.9122
10,000 10,054 10,000 9,122
ING GROEP NV-1SG 14,757 374,680.230
374,680.230
14,757 41,743,124
ACAFP FL PERPETUAL 10,800,000.000 10,789,308.000
ACAFP FL PERPETUAL 4,950,000.000 5,630,625.000
ACAFP FL PERPETUAL 2,983,000.000 3,393,162.500
BACR FL PERPETUAL 1,774,000.000 1,777,317.380
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BBVASM FL PERPETUAL 4,500,000.000 4,507,875.000
BNP FL PERPETUAL 8,600,000.000 9,311,220.000
BNP FL PERPETUAL 12,000,000.000 12,992,400.000
BPCEGP FL PERPETUAL 1,000,000.000 1,242,080.000
CMZB 8.151 06/30/31 3,300,000.000 3,836,646.000
CMzB 8.151 06/30/31 5,150,000.000 5,980,437.500
GS 6.345 02/15/34 4,250,000.000 4,878,192.500
HIG FL 02/12/67 6,800,000.000 4,972,500.000
HIG FL 06/15/38 4,450,000.000 4,794,875.000
HSBC FL PERPETUAL 600,000.000 876,498.000
LIBMUT FL 03/15/37 7,600,000.000 6,707,000.000
LLOYDS 6.85 PERPETUAL 2,000,000.000 2,019,160.000
LLOYDS FL PERPETUAL 1,300,000.000 1,277,250.000
LLOYDS FL PERPETUAL 3,530,000.000 3,821,225.000
LLOYDS FL PERPETUAL 4,150,000.000 4,077,375.000
LLOYDS FL PERPETUAL 8,710,000.000 4,934,215.000
LLOYDS FL PERPETUAL 2,650,000.000 2,888,500.000
LLOYDS FL PERPETUAL 1,500,000.000 1,635,000.000
LLOYDS FL PERPETUAL 2,700,000.000 1,532,250.000
LLOYDS FL PERPETUAL 1,000,000.000 562,500.000
LNC FL 05/17/66 4,000,000.000 2,678,000.000
RABOBK FL PERPETUAL 500,000.000 613,375.000
RABOBK FL PERPETUAL 4,000,000.000 4,045,040.000
RBS FL PERPETUAL 2,800,000.000 2,646,000.000
RBS FL PERPETUAL 12,579,000.000 14,717,430.000
RBS FL PERPETUAL 3,000,000.000 3,142,500.000
RE FL 05/15/37 9,500,000.000 7,908,750.000
SOCGEN FL PERPETUAL 5,390,000.000 5,430,425.000
STANLN FL PERPETUAL 9,600,000.000 9,060,000.000
STANLN FL PERPETUAL 7,000,000.000 7,105,000.000
SUMIBK FL PERPETUAL 13,000,000.000 14,982,240.000
176,766,371.880
35 177,666,000.000 19,693,541, 491
BACR FL PERPETUAL 600,000.000 611,256.000
BACR FL PERPETUAL 10,000,000.000 12,477,000.000
DANBNK FL PERPETUAL 1,700,000.000 1,719,805.000
HSBC FL PERPETUAL 10,700,000.000 11,502,607.000
26,310,668.000
23,000,000.000 4,231,807, 841

CMZB FL PERPETUAL 5,427,000.000 5,476,114.350
5,427,000.000 5,476, 114350

684,897,622

24,651,990,078
24,651,990,078

25
25
)
)
0.15 0.17
35 72.86 79.89
15.66 17.16
2.53 2.78
25
25
)
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264,526,262

26,173,195,096

27,111,489,716

0.9654

201504

26,434,411,233

13,424,318

26,420,986,915

28,727,078,723

0.9197
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