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LIBOR
LIBOR 1.00 0.756 0.70
LIBOR 0.50 1.00 0.594 0.55
LIBOR 0.50 0.432 0.40
X
0.756 0.32 0.34 0.04
0.70
0.594 0.25 0.26 0.04
0.55
0.432 0.18 0.18 0.04
0.40
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584,420,675 11.51
52,237,894 1.03
292,383,401 5.76
598,446,352 11.78
100,095,304 1.97
49,256,594 0.97
229,043,992 4.51
279,807,924 5.51
103,085,062 2.03
356,359,460 7.02
777,737,141 15.31
434,569,108 8.56
587,855,187 11.57
216,912,571 4.27
104,363,520 2.05
4,766,574,185 93.85]
312,366,158 6.15
5,078,940,343 100.00;
2,075,776,900 40.87
) ) ) ) )
3,567,120,817 1.3940, 4,972,566,419 1.3837] 4,935,825,074{100.01
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100.01,
100.01
)
) ) ) ) )
BERKSHIRE
1,900,000 12,849.86| 244,147,340 12,767.31| 242,578,890 0.500 2020/3/13| 4.78
HATHAWAY
DNB NOR BANK 1,800,000 13,883.64] 249,905,520 13,447.39 242,053,110 3.875 2020/6/29) 4.77

DAIMLER FINANCE
1,900,000 12,815.95 243,503,069 12,738.60] 242,033,552 0.284(2019/11/13] 4.77
FRN

CREDIT AGRICOLE
1,360,000 17,715.30 240,928,145 17,717.77, 240,961,672 0.000] 2020/2/2| 4.74]
SA

JAUST & NZ BANKING
1,800,000 13,680.44 246,247,920 13,134.84 236,427,264 5.125( 2019/9/10| 4.66
GROUP

SPAREBANK 1 SR
1,800,000 13,241.02 238,338,360 13,002.89 234,052,110[ 2.125( 2020/2/3] 4.61

BANK
DANSKE BANK A/S | 1,800, 000) 12,931.14] 232,760,520 12,774.42 229,939,596( 0.750( 2020/5/4] 4.53
NORDEA BANK ABP | 1,700,000 13,920.47 236,647,990 13,473.17 229,043,992 4.000f 2020/6/29| 4.51

PKO BNK POLSKI
(PKO FIN)

1,800,000 12,966.82 233,402,886 12,700.00j 228,600,000( 2.324f 2019/1/23] 4.50

NATIONAL
1,700,000 13,385.03 227,545,646 13,160.62 223,730,693 2.000(2020/11/12| 4.41
JAUSTRALIA BANK

JASB FINANCE LTD | 1,700,000 12,832.71 218,156,155 12,759.56] 216,912,571 0.500( 2020/6/17| 4.27

LLOYDS TSB BANK | 1,600,000) 14,380.33 230,085,392 13,545.43] 216,727,024 6.500( 2020/3/24] 4.27

SHELL INTL FIN
1,600,000 12,779.12 204,465,936 12,728.82 203,661,264 0.089 2019/9/15 4.01
FRN

SANTANDER
1,600,000 12,790.17 204,642,720 12,725.14 203,602,336 0.375( 2020/2/17| 4.01
[CONSUMER BANK

ISKANDINAV ISKA
1,000,000 12,864.97 128,649, 730) 12,775.94 127,759,460 0.284] 2020/5/26] 2.52
ENSKIL FRN

NATIONAL
1,000,000 12,900.66 129,006,600} 12,769.72 127,697,230 0.252| 2021/4/19| 2.5]]
JAUSTRALIA B FRN
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ELLS FARGO & CO

17 1,000,000 12,804.64 128,046,480 12,576.17]  125,761,750| 0.182] 2022/1/31 2.48
FRN
NYKREDIT

18 970,000 12,809.21 124,249,433 12,708.38] 123,271,305 0.375| 2020/6/16 2.43
REALKREDIT AS
GOLDMAN SACHS

19 900,000 13,009.88 117,088,920 12,704.82] 114,343,434 0.683] 2021/7/27| 2.25
GROUP FRN
EXPORT- IMPORT BK

20 800,000 13,199.87] 105,598,976 13,045.44  104,363,520] 2.000| 2020/4/30| 2.05
KOREA

21 UBS AG LONDON 790,000 13,062.96] 103,197,432 13,048.74  103,085,062| 1.250] 2021/9/3 2.03
BANK OF AMERICA

22 780,000 13,078.07 102,009,016 13,043.15 101,736,601 1.375 2021/9/10| 2.00
CORP

23 KBC GROUP NV FRN | 800,000 12,854.81 102,838,504 12,511.91 100,095,304 0.23412022/11/24) 1.97
ISPAREBANK 1 SN

24 770,000 12,813.15 98,661,308 12,731.11 98,029,585 0.183] 2020/11/9| 1.93
FRN
BAYER CAPITAL

25 700,000 12,700.000 88,900,000 12,629.38| 88,405,716 0.240| 2022/6/26| 1.74
CORP B FRN

26 NYKREDIT FRN 660,000 12,826.49 84,654,848 12,327.00  81,358,207| 0.254] 2022/6/2| 1.60)

27 ING BANK NV 500,000 13,030.58) 65,152,905 12,869.16)  64,345,820| 1.250/2019/12/13) 1.27
NATWEST MARKETS

28 500,000 12,777.59 63,887,985 12,616.18]  63,080,900| 0.115 2020/6/8| 1.24
PLC FRN

29 RCI BANQUE SA FRN| 410,000 12,838.04 52,636,001 12,541.88)  51,421,729| 0.332] 2021/4/12) 1.01
IALLERGAN FUNDING

30 390,000 12,700.000 49,530,000 12,629.89 49,256,504 0.034/2020/11/15) 0.97
SCS FRN

2018 12
b.
93.85
93.85
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ES 2YR 1903 146 16,338,684.8( 2,075,012,970| 16,344,700 2,075,776,900( 40.87|
2018 12

14 (2009 5 18 ) 11,348,880,804] 11,641,560,375 9,477, 9,720
15 (2009 11 18 ) 11,412,010,396] 11,690,112,867 10,020 10,260
16 (2010 5 18 ) 8,734,207,506 8,993,903,687 8,437, 8,677,
17 (2010 11 18 ) 7,532,766,700 7,764,253,563 8,147 8,387
18 (2011 5 18 ) 6,941,949,558 7,152,153,106 8,178 8,418
19 (2011 11 18 ) 5,274,145,223 5,465,778,564 7,040 7,280
20 (2012 5 18 ) 4,298,032,796 4,460,431,927 6,723 6,963
21 (2012 11 19 ) 3,811,286,564 3,955,515,701 6,727, 6,967
22 (2013 5 20 ) 4,203,621,827 4,330,324,155 8,297, 8,537,
23 (2013 11 18 ) 3,868,677,298 3,985,209,075 8,256 8,496
24 (2014 5 19 ) 3,610,808,589 3,717,734,016 8,269 8,509
25 (2014 11 18 ) 3,368,355,623 3,469,190,245 8,393 8,633
26 (2015 5 18 ) 2,911,032,546 3,003,417,952 7,647 7,887
27 (2015 11 18 ) 2,738,384,576 2,813,086,258 7,137, 7,337,
28 (2016 5 18 ) 2,358,147,948 2,403,052,059 6,575 6,699
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29 (2016 11 18 ) 2,015,991,593 2,056,932,520 6,123 6,243
30 (2017 5 18 ) 1,890,356,177 1,927,532, 777, 6,358 6,478
31 (2017 11 20 ) 5,561,299,777 5,621,356,867 6,622 6,742
32 (2018 5 18 ) 5,556,806,876 5,661,351,800 6,436 6,556
33 (2018 11 19 ) 5,125,777,045 5,228,810,861 6,172 6,292
2017 12 6,076,360,459 — 6,751 —

2018 1 5,835,473,116 — 6,744 —

2 5,588,930,522 — 6,532 —

3 5,537,014,176 — 6,456 —

4 5,609,923,333 — 6,531 —

5 5,349,211,805 — 6,216 —

6 5,470,933,227, — 6,251 —

7 5,560,424,020 — 6,334 —

8 5,485,971,665 — 6,292 —

9 5,454,186,180 — 6,398 —

10 5,198,524,325 — 6,191 —

11 5,111,321,292 — 6,189 —

12 4,935,188,555 — 6,058 —

14 2008 11 19 2009 5 18 243
15 2009 5 19 2009 11 18 240,
16 2009 11 19 2010 5 18 240,
17 2010 5 19 2010 11 18 240
18 2010 11 19 2011 5 18 240
19 2011 5 19 2011 11 18 240
20 2011 11 19 2012 5 18 240
21 2012 5 19 2012 11 19 240
22 2012 11 20 2013 5 20 240
23 2013 5 21 2013 11 18 240
24 2013 11 19 2014 5 19 240
25 2014 5 20 2014 11 18 240
26 2014 11 19 2015 5 18 240
27 2015 5 19 2015 11 18 200
28 2015 11 19 2016 5 18 120,
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29 2016 5 19 2016 11 18 120,
30 2016 11 19 2017 5 18 120,
31 2017 5 19 2017 11 20 120,
32 2017 11 21 2018 5 18 120
33 2018 5 19 2018 11 19 120
14 2008 11 19 2009 5 18 7.89
15 2009 5 19 2009 11 18 8.26
16 2009 11 19 2010 5 18 13.40
17 2010 5 19 2010 11 18 0.59
18 2010 11 19 2011 5 18 3.33
19 2011 5 19 2011 11 18 10.98
20 2011 11 19 2012 5 18 1.09
21 2012 5 19 2012 11 19 3.63
22 2012 11 20 2013 5 20 26.91
23 2013 5 21 2013 11 18 2.40
24 2013 11 19 2014 5 19 3.06
25 2014 5 20 2014 11 18 4_40
26 2014 11 19 2015 5 18 6.03
27 2015 5 19 2015 11 18 4_05]
28 2015 11 19 2016 5 18 6.19
29 2016 5 19 2016 11 18 5.05
30 2016 11 19 2017 5 18 5.80
31 2017 5 19 2017 11 20 6.04
32 2017 11 21 2018 5 18 1.00]
33 2018 5 19 2018 11 19 2.24
100
14 303,498,656 772,562,408
15 138,624,693 724,408,151

36/99
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16 63,853,017 1,100,905,689
17 74,711,850 1,180,937,909
18 60,287,115 818,424,981
19 53,339,091 1,050,146,620
20 49,894,004 1,148,530,835
21 51,273,523 777,988,459
22 39,279,098 639,063,422
23 31,672,556 411,938,237
24 168,777,799 488,275,700,
25 66,628,416 420,046,019
26 146,043,706 352,195,426
27 751,009,380 720,820,136
28 474,183,077 724,537,392
29 19,009,374 313,217,825
30 18,779,909 338,390,267
31 8,128,999,117 2,704,130,011
32 3,233,824,547 2,997,452,622
33 991,681,760 1,321,392,779

37/99
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] HE (%) A B WA (%) mEH e (%)
NN 93.85 | | BERKSHIRE HATHAWAY AN | HiN% | 0.500 (2020 3 H138/| 4.78
g L £.15 | | DNB NOR BANK Albraz—| W% |3.875 | 2020 6 B298 | 4.77
(=1 100.00 | | DAIMLER FINANCE FRN F55 | Hifis (0.284 2019118138 | 4.77
CREDIT AGRICOLE SA 757 | #Hil% [0.000 |2020€£ 2828| 474
FOMSERE | HE(%) | | AUST & NZ BANKING GROUP |#-2)5U7| $#iN35 |5.125 [2019% 9 H108 | 4.66
i) £4087 | | SPAREEANK 1 SR BANK Alox—| & [2.125 |020 2A3H| 461
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3,644,894 4,410,892
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15,998,255 22,558,729
4,487,854 7,082,873
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917 -
6,801,825 9,087,377
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1,549 1,884
267,104 335,783
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47,811 51,052
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559 567
11,861,780 16,804,193
1,755,094 1,772,529
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1,041,413 1,060,775
596,342 589,157
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