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AR

B S, FE %) xE@I—ILE (gzgg)
USD  CREDIT AGRICOLE SA 8.3750 2019/10/13 3,925, 576. 84
usbD DEUTSCHE BK CAP FNDG TST 5.6280 2016/01/19 3,592, 369. 57
usbD CREDIT SUISSE GUERNSEY 5. 8600 2017/05/15 3,584, 218. 95
usbD UBS PFD FUNDING TR V 6. 2430 2016/05/15 3,217,561.39
EUR BPCE SA 6. 1170 2017/10/30 2,811,829.62
GBP BNP PARIBAS 5. 9540 2016/07/13 2,065, 310. 38
GBP DNB BANK ASA 6.0116 2017/03/29 1,653, 589. 94
EUR BARCLAYS BANK PLC 4.7500 2020/03/15 2,174,912. 49
EUR ELM BV (SWISS LIFE) 5. 8490 2017/04/12 2,065, 432.79
GBP AVIVA PLC 6. 1250 2022/09/29 1,472, 304. 64
EUR ABN AMRO BANK NV 4.3100 2016/03/10 1,968, 379. 23
GBP DANSKE BANK A/S 5.3750 2018/09/29 1,382, 560. 33
Uusb SOCIETE GENERALE 5.9220 2017/04/05 1, 945, 438. 66
GBP MUFG CAPITAL FIN 5 LTD 6. 2990 2017/01/25 1, 165, 545. 59
USD  ALLIANZ SE 5. 5000 2018/09/26 1,651, 696. 63
UsD SWISS RE CAPITAL | LP 6. 8540 2016/05/25 1,524,911. 61
EUR UBS AG JERSEY BRANCH 7.1520 2017/12/21 1,197, 494. 95
USD  SMFG PREF CAP USD 3 9. 5000 2018/07/25 1, 200, 900. 78
EUR DB CONT CAP TRUST IV 8.0000 2018/05/15 999, 049. 18
UusbD STANDARD CHARTERED PLC 6. 4090 2017/01/30 1,027, 276. 11
GBP ING GROEP NV 5. 1400 2016/03/17 626, 060. 47
GBP AMERICAN INTL GROUP 5. 7500 2017/03/15 622, 046. 70
GBP RABOBANK CAP FD TR IV 5. 5560 2019/12/31 548, 690. 39
EUR SOCIETE GENERALE 6.9990 2017/12/19 547, 304. 64
USD  BPCE SA 12. 5000 2019/09/30 458, 763. 84
USD  CREDIT AGRICOLE SA 6.6370 2017/05/31 356, 580. 02
UusbD PRUDENTIAL PLC 7.7500 2016/06/23 256, 935. 10
EUR NATIXIS 6. 3070 2017/10/18 108, 507. 95

EEOBT

uUsb — XKL

EUR 1—0

GBP — mWRVR
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HFRNATUw REBFT 7> R2014-07 (BBAY IHY /FREENER)

SNEAEETESEN

SHEE  SHEESE  BAEE BAEESE *EE B I(g;;,'ja)l_
HAH 56, 790, 140 TR R 310, 000 20168 1 B28H (1, 848, 006)
HAM 14,176, 392 RN R 79, 000 20164 1 B28H (175, 010)
NIV 22,543,000 HAH 2,758, 000, 792 20164 1 B28H 47,723, 463
J1—0O 11,614, 000 HAH 1,515, 754, 754 20164 1 B28H (2,018, 377)

TR R 9, 778, 000 HAH 1,809, 526, 458 20164 1 B28H 76, 545, 227
1—0 68, 000 HAH 8,997, 080 20164 1 B28H 110,514
HAM 5, 294, 564 KR 44,000 20164 1 B28H (4, 576)
a8 &t 120, 333, 235
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545 EREEIEEREESS 2016/7/20 1,470,000
97 SEEEHE 0. 4% 2016/6/20 1,240, 071
588 EREAEHIEES 2016/5/16 1,000, 010
98 SEFEHE 0. 3% 2016/6/20 860, 071
280 10£EEE 1. 9% 2016/6/20 790,102
605 EREFEEEES 2016/8/8 660, 024

(1) SEEFELRE BBNFIRSENTEIEFEA).
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20165 7 B2881R7E
X bl bz A F F OE BEHER O 8 ERFHH
% ez e
EfEEES 604 EEEFZ ARG — 30, 000 30, 000 2016/08/01
605 B HHEESS — 660, 000 660, 019 2016/08/08
607 EEEEHEESS — 40, 000 40, 001 2016/08/15
609 EEEZHAEES — 120, 000 120, 008 2016/08/22
610 B HHEESS — 10, 000 10, 000 2016/08/29
100 SEFEE 0. 3000 1, 100, 000 1,100, 902 2016/09/20
a (B WB O8N |
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