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B FARERB2EH 112,516,185 0.62
T A 17,901,278,857 100.00
(Z)RFHE-REEFIAEETAGET AL - F T -
(Z)HRFE-FXEPIAERETAREF A2 - H
i 5 e sy | guren | FETE
lomaL A THIeOMSAEes L | sneson | | e
Qvg/imge%gco 2 LIMITED (REG)9 | ¢y e RATE BOND 283,845,331 1.59
g.l}%;Atl)-lASIEPLZEOAﬁ%E COLTDSER144A | EixED RATE BOND 253,116,102 1.41
’Z*E‘SAC\TGZB%AL FINANCE 14% FIXED RATE BOND 251,844 749 1.41
g?;_';";;fg{“,&i%gg? SERREGS (REG | x£p RATE BOND 236,377 201 1.34
T AOUPICSL APIALSERRESS | o marcoono | oo | 1
ATV AITUINES STOUPSASERREGS) rixeomaresono | | vos
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A 0.25%
BBB 0.17%
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LY 7
1100 ot P
oA\ \ A o
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2 1001 1 \ | \ 7
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550
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(Z) BT L ERLERAERPF (%) :

ER 104 | 105 | 106 | 107 | 108 109

110

111

112

113

A2 53] N/A | N/A | N/A | N/A | N/A | -7.19

0.00

-5.06

9.98

14.64

AD #g 7] N/A | N/A | N/A | N/A | N/A | -7.26

-0.02

-4.93

9.87

14.69

N2 #E3) N/A | N/A | N/A | N/A | N/A | -7.19

0.00

-5.06

9.86

14.76

ND #3] | N/A | N/A | N/A | N/A | N/A| -7.14

-0.14

-4.93

9.87

14.69

A2 FE ) N/A | N/A | N/A | N/A | N/A | -2.00

291

-14.34

9.80

7.52

AD # 3l | N/A | N/A | N/A | N/A | N/A | -2.00

3.00

-14.45

9.85

7.57

N2 #E 3] N/A | N/A | N/A | N/A | N/A | -2.00

291

-14.34

9.80

7.52

ND #3] | N/A | N/A | N/A | N/A | N/A | -2.00

3.00

-14.45

9.85

7.57

w3 N/A | N/A | N/A | N/A | N/A | -0.86

5.47

-14.19

6.79

4.37

| N/A | N/A | N/A | N/A | N/A | -1.05

5.38

-14.04

6.71

4.26

82




N2 #2] | N/A | N/A | N/A | N/A | N/A| -095 | 557 |-14.19 | 6.68 | 4.37
ND #3 | N/A | N/A | N/A | N/A | N/A | -1.05 | 527 |-1419 | 6.68 | 4.30
2421 | N/A | N/A| N/A|N/A|N/A| 369 | 272 | -1572 | 7.93 | 6.37
gu | 2D #73 | N/A | N/A | N/A | N/A | N/A| -398 | 239 |-1564 | 8.08 | 6.19
N2#53 | N/A | N/A | N/A | N/A | N/A| -398 | 3.03 |-1560 | 7.91 | 6.47
ND #31 | N/A | N/A | N/A | N/A | N/A | -430 | 2.28 |-1559 | 8.06 | 6.19
A2#%3 | N/A | N/A | N/A| N/A|N/A| 056 | 7.50 |-11.97 | 13.01 | 10.65
4 am| A0 #73 | N/A | N/A | N/A | N/A|N/A| 079 | 7.61 |-11.68 | 12.59 | 10.90
N2 #2 | N/A | N/A | N/A | N/A | N/A| 084 | 7.05 |-11.61 | 13.04 | 10.84
ND #73] | N/A | N/A | N/A | N/A | N/A | 077 | 7.6 |-11.78 | 13.11 | 10.50
FAL KR ¢ Lipperi®4p(113/12/31) » 44p 120 13 B2 -
(Z) AREPFINEpH-Fh > AREEFTAGERTZBT 2B >
—ENZENTENLEZPALA PAE 2 BRI E(%)
2 By 2 - & z & IE -+ E AL
$xp
A2 73] 1.89 6.19 9.79 23.56 37.33 NA 13.30
- AD # 3] 1.93 6.29 9.86 23.74 37.42 NA 13.34
AT
N2#2 | 1.89 | 629 | 9.89 | 2356 | 37.33 | NA | 13.30
ND#3 | 1.93 | 629 | 9.86 | 23.57 | 37.42 | NA | 13.34
A2 5% 0.65 1.31 5.89 6.62 25.17 NA 7.90
. AD #3] 0.66 1.38 591 6.67 25.33 NA 7.96
T N2 %7 4] 0.65 1.31 5.89 6.62 25.17 NA 7.90
ND %7 3] 0.66 1.38 591 6.67 25.33 NA 7.96
A2%3 | 029 | 029 | 333 | -0.19 | 2227 | NA | 5.0
e AD % 7] 0.42 0.27 324 | -0.06 | 22.17 | NA 5.17
N2 47 3] 0.29 0.19 3.24 -0.28 22.16 NA 5.30
ND#4] | 037 | 026 | 3.24 | -025 | 21.80 | NA | 485
A2%3 | 051 | 1.02 | 498 | 206 | 1856 | NA | -1.00
o AD #g 3] 0.60 1.09 4.85 2.04 18.30 NA -1.44
N2 #g 4] 0.61 1.22 5.19 2.16 19.04 NA -0.60
ND % 3] 0.60 1.08 4.84 2.10 17.97 NA -1.84
A2 53] 1.25 2.78 8.83 14.82 | 46.21 NA 29.40
sam AD #73] 1.28 2.79 8.89 15.68 | 47.55 NA 29.48
N2 %74 1.49 3.10 9.27 16.22 | 47.72 NA 29.70
ND #7 % 1.44 2.93 8.85 15.72 | 46.99 NA 28.84

T KR C Lipper

41 (114/3/31) >
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(z) 55T EREERAEZT Y
£ R 109 110 111 112 113
e 2.08% 2.07% 2.07% 2.06% 2.06%
Fr I REEERTCEEORREIELFT (e AP RIALHF VIR
G MRl IR RE R REFAARGT ) S TOREETAYEL S
(F) BT EREERLFZRE Ao 897
B[ E R 104 | 105 | 106 | 107 | 108 109 110 111 112 113
AD #3374 %3+ % | NA | NA | NA | NA | 0.3390 | 0.7980 | 0.7200 | 0.7200 | 0.6289 | 0.6313
D#g3]#74 %3 % | NA | NA | NA | NA | 0.3390 | 0.7980 | 0.7200 | 0.7200 | 0.6289 | 0.6313
AD # 4] % ~3*% | NA | NA | NA | NA | 0.3410 | 0.8144 | 0.7944 | 0.7944 | 0.6580 | 0.6389
ND #4]% 3% | NA | NA | NA | NA | 0.3410 | 0.8144 | 0.7944 | 0.7944 | 0.6580 | 0.6389
AD #EA) A %3+ % | NA | NA | NA | NA | 0.4025 | 0.9650 | 0.9600 | 0.9468 | 0.6386 | 0.4404
D#g3l 4 X35 | NA | NA | NA | NA | 0.4025 | 0.9650 | 0.9600 | 0.9468 | 0.6364 | 0.6768
AD #EA#% 3% | NA | NA | NA | NA | 0.3355 | 0.7980 | 0.7620 | 0.7620 | 0.6163 | 0.5343
ND #5412 % 3% | NA | NA | NA | NA | 0.3355 | 0.7978 | 0.7618 | 0.7618 | 0.6132 | 0.5324
AD # 3] % 2%+ % | NA | NA | NA | NA | 0.5295 | 1.2468 | 1.1268 | 1.1109 | 0.8552 | 0.822
ND %53l m 253 % | NA | NA | NA | NA | 0.5295 | 1.2467 | 1.1267 | 1.1111 | 0.8489 | 0.8148
FRCNEVER 33 3 8
C RIS ERMAEZEVFAPRL CFTALGREIET KFP WL
CEEE X ?Qﬁﬁﬁ%~?$%—%%%~%ﬁ£Wm%.
e =1 - »7 2 o R TAagplbiem a3 -
o~ EITE R E ﬂx;\ﬁ%“éﬁ;ﬂ?‘iilléf’ - F o AELCEIFRIERESRE
BRI 2 RERAF L CAATRERAFEIE Y 2 ﬁ%ﬁ
A
. PN R & £2 X F
£LET LR &Y e
ot S < > W F S A\
R ESE (Frde %t~ ) ES I BE O
i+ )
%"E i H £ (F®) | (%)
MORGAN STANLEY
113 [BANK AG 0| 1,459,357.69 0/ 1,459,357.69 0 0 0
# R
orCCLAYS BANK 0| 1,391,437.90| 0| 1,391,437.90| O o o
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LDN

Ry
< B e & £2 %
LR L RS £ gé £ i
BET LA (Frd W H =) 5 %
¥ ;u)
T £
| P MORGAN
SECURITIES LTD ol 1,360,349.17 1,360,349.17
LDN
UBS EUROPE SE o 823,541.71 823,541.71
HSBC FRANCE
(FORMERLY HSBC o 702,204.99 702,204.99
CCF)
E’LACRCLAYS BANK ol 246,366.34 246,366.34
CITIGROUP
GLOBAL MKTSLTD | 0 242,180.13 242.180.13
LDN
DEUTSCHE BANK
126 LONDON ol 238,065.44 238 065.44
MORGAN STANLEY
A ol 219,965.60 219,965.60
P MORGAN
SECURITIES LTD o 18591453 185,914.53
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