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DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XL32 AAM_0002314275 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XL32 ME_0002305166 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XL32 ME_0002306167 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XL32 ME_0002314138 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XL32 ME_0002314139 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XL32 ME_0002314296 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XL32 ME_0002314999 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 259400DZXF7UJKK2AY35_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 259400DZXF7UJKK2AY35_PLN 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 851WYGNLUQLFZBSYGB56_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 851WYGNLUQLFZBSYGB56_GBP 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 851WYGNLUQLFZBSYGB56_USD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 96950023SCR9X9F3L662_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 96950023SCR9X9F3L662_USD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 F3JS33DEI6XQ4ZBPTN86_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 O2RNE8IBXP4R0TD8PU41_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 P0T131ELWMYGYC1G4O52_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 P0T131ELWMYGYC1G4O52_GBP 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 P0T131ELWMYGYC1G4O52_PLN 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 P0T131ELWMYGYC1G4O52_SGD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT72 P0T131ELWMYGYC1G4O52_USD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AA_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AA_GBP 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AA_PLN 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AA_SGD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AA_USD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AP_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AP_GBP 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AP_PLN 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 AP_USD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 FG_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 FG_PLN 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 FI_0002302156 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 FI_0002307170 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 FI_0002307999 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GK_0002213138 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GK_0002213139 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GK_0002213275 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GK_0002213296 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GK_0002213999 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002202132 99
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DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002202143 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002202155 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002202165 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002202241 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002202242 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002202999 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002209145 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002209147 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002209210 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002209999 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002213138 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002213139 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002213275 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002213296 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002213999 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002302156 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 GW_0002302999 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 RU_EUR 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 RU_PLN 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XT79 RU_USD 99

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_GBP_SEB20180238_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_GBP_SEB20180238_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_PLN_SEB20180226_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_PLN_SEB20180226_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_SGD_SEB20180234_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_SGD_SEB20180234_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20172540_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20172540_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180057_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180057_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180224_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180224_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180311_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180311_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180312_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180312_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180313_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_CACE20180313_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_SEB20180316_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_SEB20180316_SHORT 99 L2

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_SEB20180639_LONG 99 L1

DE0009802314 1 SEB ImmoPortfolio EUR 99.399.742,62 2018-06-30 2018-07-12 15,37 6.465.095,00 14,03536725 N XTE2 02_FX_USD_SEB20180639_SHORT 99 L2
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Lodz,AlejaPilsudsk22 L 12.308.614,24            EUR 12.308.614,24 12.308.614,24 

Florida,2700WestPens A 362.757,00                 USD 362.757,00 362.757,00 

Florida,235OcalaRoad A 226.003,00                 USD 226.003,00 226.003,00 

Warschau,Szturm 2 A 11.972.034,96            EUR 11.972.034,96 11.972.034,96 

Warschau, Szturm 2a A 7.162.635,87              EUR 7.162.635,87 7.162.635,87 

Warsch,Domaniewska49 A 53.618.094,95            EUR 53.618.094,95 53.618.094,95 

IPTR IV GmbH L 115.887,73 -                EUR -115.887,73 -115.887,73 

mBank Spólka Akcyjna vormals BRE Bank SA A 52.880,64                   EUR 52.880,64 52.880,64 

mBank Spólka Akcyjna vormals BRE Bank SA A 6.614.839,91              PLN 6.614.839,91 6.614.839,91 

Commerzbank AG A 5.746.148,83              EUR 5.746.148,83 5.746.148,83 

Commerzbank AG A 647.456,49                 GBP 647.456,49 647.456,49 

Commerzbank AG A 1.844.733,80              USD 1.844.733,80 1.844.733,80 

CACEIS Bank Deutschland GmbH A 2.927.510,56              EUR 2.927.510,56 2.927.510,56 

CACEIS Bank Deutschland GmbH A 4.997,35                     USD 4.997,35 4.997,35 

SEB AG A 4.087.429,89              EUR 4.087.429,89 4.087.429,89 

Société Générale S.A. A 962.380,90                 EUR 962.380,90 962.380,90 

SEB AG A 650.442,04                 EUR 650.442,04 650.442,04 

SEB AG A 777.662,05                 GBP 777.662,05 777.662,05 

SEB AG A 840.601,15                 PLN 840.601,15 840.601,15 

SEB AG A 1.329.625,35              SGD 1.329.625,35 1.329.625,35 

SEB AG A 96.100,60                   USD 96.100,60 96.100,60 

Andere (Aktiva) -EUR A 4.631.783,73              EUR 4.631.783,73 4.631.783,73 

Andere (Aktiva) -GBP A 842.747,88                 GBP 842.747,88 842.747,88 

Andere (Aktiva) -PLN A 7.483.876,08              PLN 7.483.876,08 7.483.876,08 

Andere (Aktiva) -SGD A 440,98                        SGD 440,98 440,98 

Andere (Aktiva) -USD A 792.137,01                 USD 792.137,01 792.137,01 

Andere (Passiva) -EUR L 413.198,71 -                EUR -413.198,71 -413.198,71 

Andere (Passiva) -GBP L 6.141,86 -                    GBP -6.141,86 -6.141,86 

Andere (Passiva) -PLN L 295.471,38 -                PLN -295.471,38 -295.471,38 

Andere (Passiva) -USD L 4.998,53 -                    USD -4.998,53 -4.998,53 

Forderungen GR -EUR A 1.616.296,15              EUR 1.616.296,15 1.616.296,15 

Forderungen GR -PLN A 3.591.999,39              PLN 3.591.999,39 3.591.999,39 

Helsinki, Äyritie 8b A 6.464,05                     EUR 6.464,05 6.464,05 

41,SpringStreet,echt A 618.262,32                 USD 618.262,32 618.262,32 

BG 41SpringStreet L 368.261,87 -                USD -368.261,87 -368.261,87 

Warschau,Szturm 2 A 892.349,73                 PLN 892.349,73 892.349,73 

Warschau, Szturm 2a A 203.311,30                 PLN 203.311,30 203.311,30 

Lodz,AlejaPilsudsk22 A 9.903,71                     PLN 9.903,71 9.903,71 

Warsch,Domaniewska49 L 16.714,74 -                  PLN -16.714,74 -16.714,74 

Land Polen L 1.088.837,64 -             PLN -1.088.837,64 -1.088.837,64 

Ottobrunn, RobertKoc L 548.926,54 -                EUR -548.926,54 -548.926,54 
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Hamburg, Straßenbahn L 658.327,32 -                EUR -658.327,32 -658.327,32 

Hamburg,Lübecker 128 L 360.098,45 -                EUR -360.098,45 -360.098,45 

Stuttgart, Ingersh10 L 193.512,40 -                EUR -193.512,40 -193.512,40 

KorntalMün,Lingwie11 L 330.575,74 -                EUR -330.575,74 -330.575,74 

Düss,Theodorstr180 L 312.462,48 -                EUR -312.462,48 -312.462,48 

Land Deutschland A 373.661,78                 EUR 373.661,78 373.661,78 

Parc, Les Pleiades 3 L 101.898,04 -                EUR -101.898,04 -101.898,04 

Toulouse,Regent Park L 85.668,91 -                  EUR -85.668,91 -85.668,91 

Aix, Parc Cezanne II L 229.981,70 -                EUR -229.981,70 -229.981,70 

Land Frankreich A 4.669,52                     EUR 4.669,52 4.669,52 

Warschau,Szturm 2 L 349.485,27 -                PLN -349.485,27 -349.485,27 

Warschau, Szturm 2a L 1.865.889,60 -             PLN -1.865.889,60 -1.865.889,60 

Lodz,AlejaPilsudsk22 L 552.753,63 -                PLN -552.753,63 -552.753,63 

Warsch,Domaniewska49 L 2.193.851,18 -             PLN -2.193.851,18 -2.193.851,18 

Land Polen A 1.514.672,52              PLN 1.514.672,52 1.514.672,52 

Helsinki, Äyritie 8b L 256.075,32 -                EUR -256.075,32 -256.075,32 

BG Plaza Allegro A 217.925,90                 EUR 217.925,90 217.925,90 

Rückstellung -EUR L 8.610.481,66 -             EUR -8.610.481,66 -8.610.481,66 

Rückstellung -PLN L 12.051.744,15 -           PLN -12.051.744,15 -12.051.744,15 

Rückstellung -USD L 2.125.977,98 -             USD -2.125.977,98 -2.125.977,98 

02_FX_GBP_SEB20180238 A 2.361.095,46              1 EUR 0,00 0,00 

02_FX_GBP_SEB20180238 L 2.095.000,00 -             1 GBP -3.360,12 -3.360,12 

02_FX_PLN_SEB20180226 A 8.100.000,00              1 PLN -172.700,32 -172.700,32 

02_FX_PLN_SEB20180226 L 1.896.422,55 -             1 EUR 0,00 0,00 

02_FX_SGD_SEB20180234 A 807.087,81                 1 EUR 0,00 0,00 

02_FX_SGD_SEB20180234 L 1.330.000,00 -             1 SGD -44.269,94 -44.269,94 

02_FX_USD_CACE20172540 A 5.847.415,09              1 EUR 0,00 0,00 

02_FX_USD_CACE20172540 L 6.990.000,00 -             1 USD -162.720,48 -162.720,48 

02_FX_USD_CACE20180057 A 6.101.909,82              1 EUR 0,00 0,00 

02_FX_USD_CACE20180057 L 7.700.000,00 -             1 USD -516.138,95 -516.138,95 

02_FX_USD_CACE20180224 A 5.608.725,56              1 EUR 0,00 0,00 

02_FX_USD_CACE20180224 L 7.135.000,00 -             1 USD -497.700,26 -497.700,26 

02_FX_USD_CACE20180311 A 6.990.000,00              1 USD 434.703,18 434.703,18 

02_FX_USD_CACE20180311 L 5.613.330,66 -             1 EUR 0,00 0,00 

02_FX_USD_CACE20180312 A 7.700.000,00              1 USD 474.317,84 474.317,84 

02_FX_USD_CACE20180312 L 6.137.903,55 -             1 EUR 0,00 0,00 

02_FX_USD_CACE20180313 A 7.135.000,00              1 USD 440.728,19 440.728,19 

02_FX_USD_CACE20180313 L 5.657.759,10 -             1 EUR 0,00 0,00 

02_FX_USD_SEB20180316 A 1.277.037,27              1 EUR 0,00 0,00 

02_FX_USD_SEB20180316 L 1.600.000,00 -             1 USD -94.798,54 -94.798,54 

02_FX_USD_SEB20180639 A 154.000,00                 1 USD 583,49 583,49 

02_FX_USD_SEB20180639 L 130.265,61 -                1 EUR 0,00 0,00 
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24 25 26 27 28

Market valuation in portfolio currency 

(B)

Clean market valuation in portfolio currency 

(B)

Valuation 

weight

Market exposure amount in quotation currency 

(A)

Market exposure amount in portfolio currency 

(B)

12.308.614,24 12.308.614,24 0,123829438 12.308.614,24 12.308.614,24 

312.210,17 312.210,17 0,003140956 362.757,00 312.210,17 

194.511,58 194.511,58 0,001956862 226.003,00 194.511,58 

11.972.034,96 11.972.034,96 0,12044332 11.972.034,96 11.972.034,96 

7.162.635,87 7.162.635,87 0,072058898 7.162.635,87 7.162.635,87 

53.618.094,95 53.618.094,95 0,539418851 53.618.094,95 53.618.094,95 

-115.887,73 -115.887,73 -0,001165876 -115.887,73 -115.887,73 

52.880,64 52.880,64 0,000532 52.880,64 52.880,64 

1.524.824,21 1.524.824,21 0,015340324 6.614.839,91 1.524.824,21 

5.746.148,83 5.746.148,83 0,057808488 5.746.148,83 5.746.148,83 

734.827,48 734.827,48 0,00739265 647.456,49 734.827,48 

1.587.687,24 1.587.687,24 0,01597275 1.844.733,80 1.587.687,24 

2.927.510,56 2.927.510,56 0,029451893 2.927.510,56 2.927.510,56 

4.301,02 4.301,02 4,32699E-05 4.997,35 4.301,02 

4.087.429,89 4.087.429,89 0,041121132 4.087.429,89 4.087.429,89 

962.380,90 962.380,90 0,009681925 962.380,90 962.380,90 

650.442,04 650.442,04 0,006543699 650.442,04 650.442,04 

882.603,62 882.603,62 0,008879335 777.662,05 882.603,62 

193.771,73 193.771,73 0,001949419 840.601,15 193.771,73 

839.065,63 839.065,63 0,008441326 1.329.625,35 839.065,63 

82.709,87 82.709,87 0,000832093 96.100,60 82.709,87 

4.631.783,73 4.631.783,73 0,046597542 4.631.783,73 4.631.783,73 

956.472,46 956.472,46 0,009622484 842.747,88 956.472,46 

1.725.150,66 1.725.150,66 0,017355685 7.483.876,08 1.725.150,66 

278,28 278,28 2,7996E-06 440,98 278,28 

681.760,06 681.760,06 0,006858771 792.137,01 681.760,06 

-413.198,71 -413.198,71 -0,004156939 -413.198,71 -413.198,71 

-6.970,67 -6.970,67 -7,01276E-05 -6.141,86 -6.970,67 

-68.110,78 -68.110,78 -0,000685221 -295.471,38 -68.110,78 

-4.302,03 -4.302,03 -4,32801E-05 -4.998,53 -4.302,03 

1.616.296,15 1.616.296,15 0,016260567 1.616.296,15 1.616.296,15 

828.012,12 828.012,12 0,008330123 3.591.999,39 828.012,12 

6.464,05 6.464,05 6,50309E-05 6.464,05 6.464,05 

532.113,19 532.113,19 0,005353265 618.262,32 532.113,19 

-316.947,99 -316.947,99 -0,00318862 -368.261,87 -316.947,99 

205.700,59 205.700,59 0,002069428 892.349,73 205.700,59 

46.866,44 46.866,44 0,000471495 203.311,30 46.866,44 

2.282,96 2.282,96 2,29675E-05 9.903,71 2.282,96 

-3.853,01 -3.853,01 -3,87628E-05 -16.714,74 -3.853,01 

-250.994,13 -250.994,13 -0,002525098 -1.088.837,64 -250.994,13 

-548.926,54 -548.926,54 -0,005522414 -548.926,54 -548.926,54 
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24 25 26 27 28

Market valuation in portfolio currency 

(B)

Clean market valuation in portfolio currency 

(B)

Valuation 

weight

Market exposure amount in quotation currency 

(A)

Market exposure amount in portfolio currency 

(B)

-658.327,32 -658.327,32 -0,006623028 -658.327,32 -658.327,32 

-360.098,45 -360.098,45 -0,00362273 -360.098,45 -360.098,45 

-193.512,40 -193.512,40 -0,00194681 -193.512,40 -193.512,40 

-330.575,74 -330.575,74 -0,00332572 -330.575,74 -330.575,74 

-312.462,48 -312.462,48 -0,003143494 -312.462,48 -312.462,48 

373.661,78 373.661,78 0,003759183 373.661,78 373.661,78 

-101.898,04 -101.898,04 -0,001025134 -101.898,04 -101.898,04 

-85.668,91 -85.668,91 -0,000861862 -85.668,91 -85.668,91 

-229.981,70 -229.981,70 -0,002313705 -229.981,70 -229.981,70 

4.669,52 4.669,52 4,69772E-05 4.669,52 4.669,52 

-80.561,83 -80.561,83 -0,000810483 -349.485,27 -80.561,83 

-430.116,78 -430.116,78 -0,004327142 -1.865.889,60 -430.116,78 

-127.418,37 -127.418,37 -0,001281878 -552.753,63 -127.418,37 

-505.717,06 -505.717,06 -0,00508771 -2.193.851,18 -505.717,06 

349.155,74 349.155,74 0,003512642 1.514.672,52 349.155,74 

-256.075,32 -256.075,32 -0,002576217 -256.075,32 -256.075,32 

217.925,90 217.925,90 0,002192419 217.925,90 217.925,90 

-8.610.481,66 -8.610.481,66 -0,086624788 -8.610.481,66 -8.610.481,66 

-2.778.115,80 -2.778.115,80 -0,027948923 -12.051.744,15 -2.778.115,80 

-1.829.742,65 -1.829.742,65 -0,018407921 -2.125.977,98 -1.829.742,65 

0,00 0,00 0 2.373.896,13 2.373.896,13 

-3.813,55 -3.813,55 -3,83658E-05 -2.095.000,00 -2.377.709,68 

-39.810,13 -39.810,13 -0,000400505 8.100.000,00 1.867.176,87 

0,00 0,00 0 -1.906.987,00 -1.906.987,00 

0,00 0,00 0 811.365,32 811.365,32 

-27.936,73 -27.936,73 -0,000281054 -1.330.000,00 -839.302,05 

0,00 0,00 0 5.875.961,37 5.875.961,37 

-140.046,89 -140.046,89 -0,001408926 -6.990.000,00 -6.016.008,26 

0,00 0,00 0 6.182.856,57 6.182.856,57 

-444.219,81 -444.219,73 -0,004469023 -7.700.000,00 -6.627.076,38 

0,00 0,00 0 5.712.453,52 5.712.453,52 

-428.350,34 -428.350,34 -0,004309371 -7.135.000,00 -6.140.803,86 

374.131,32 374.131,32 0,003763906 6.990.000,00 6.016.008,26 

0,00 0,00 0 -5.641.876,94 -5.641.876,94 

408.226,04 408.226,04 0,004106912 7.700.000,00 6.627.076,34 

0,00 0,00 0 -6.218.850,30 -6.218.850,30 

379.316,80 379.316,80 0,003816074 7.135.000,00 6.140.803,86 

0,00 0,00 0 -5.761.487,06 -5.761.487,06 

0,00 0,00 0 1.295.465,58 1.295.465,58 

-81.589,24 -81.589,24 -0,000820819 -1.600.000,00 -1.377.054,82 

502,19 502,19 5,05223E-06 154.000,00 132.541,53 

0,00 0,00 0 -132.039,34 -132.039,34 
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Market exposure

 amount for the 

3rd currency in

quotation currency 

Market Exposure in 

weight

Market exposure for the 3rd currency in weight

over NAV

Interest rate 

type

Coupon 

rate

Interest rate reference 

identification

0,123829438

0,003140956

0,001956862

0,12044332

0,072058898

0,539418851

-0,001165876

0,000532

0,015340324

0,057808488

0,00739265

0,01597275

0,029451893

4,32699E-05

0,041121132

0,009681925

0,006543699

0,008879335

0,001949419

0,008441326

0,000832093

0,046597542

0,009622484

0,017355685

2,7996E-06

0,006858771

-0,004156939

-7,01276E-05

-0,000685221

-4,32801E-05

0,016260567

0,008330123

6,50309E-05

0,005353265

-0,00318862

0,002069428

0,000471495

2,29675E-05

-3,87628E-05

-0,002525098

-0,005522414
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Market exposure

 amount for the 

3rd currency in

quotation currency 

Market Exposure in 

weight

Market exposure for the 3rd currency in weight

over NAV

Interest rate 

type

Coupon 

rate

Interest rate reference 

identification

-0,006623028

-0,00362273

-0,00194681

-0,00332572

-0,003143494

0,003759183

-0,001025134

-0,000861862

-0,002313705

4,69772E-05

-0,000810483

-0,004327142

-0,001281878

-0,00508771

0,003512642

-0,002576217

0,002192419

-0,086624788

-0,027948923

-0,018407921

0,023882317

-0,023920682

0,018784524

-0,01918503

0,00816265

-0,008443704

0,059114453

-0,060523379

0,062201937

-0,066670961

0,0574695

-0,061778871

0,060523379

-0,056759472

0,066670961

-0,062564048

0,061778871

-0,057962797

0,013032887

-0,013853706

0,001333419

-0,001328367



1

Portfolio 

identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

35 36 37 38 39 40 41 42 43 44

Identification type for interest rate 

index

Interest rate index 

name

Interest rate Margin Coupon payment 

frequency

Maturity 

date

Redemption 

type

Redemption 

rate

Callable / 

putable

Call / put 

date

Issuer / bearer option 

exercise

1

1

1

1

1

1

1

1

1

1

1

1

1

1
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Strike price for embedded (call/put) 

options

Issuer name Issuer identification code Type of identification code for 

issuer

Name of the group of the issuer

259400DZXF7UJKK2AY35 1

259400DZXF7UJKK2AY35 1

Commerzbank AG 851WYGNLUQLFZBSYGB56 1

Commerzbank AG 851WYGNLUQLFZBSYGB56 1

Commerzbank AG 851WYGNLUQLFZBSYGB56 1

CACEIS Bank Deutschland GmbH 96950023SCR9X9F3L662 1

CACEIS Bank Deutschland GmbH 96950023SCR9X9F3L662 1

SEB AG F3JS33DEI6XQ4ZBPTN86 1

Société Générale S.A. O2RNE8IBXP4R0TD8PU41 1

SEB AG P0T131ELWMYGYC1G4O52 1

SEB AG P0T131ELWMYGYC1G4O52 1

SEB AG P0T131ELWMYGYC1G4O52 1

SEB AG P0T131ELWMYGYC1G4O52 1

SEB AG P0T131ELWMYGYC1G4O52 1

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9
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Strike price for embedded (call/put) 

options

Issuer name Issuer identification code Type of identification code for 

issuer

Name of the group of the issuer

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

9

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG

SEB AG P0T131ELWMYGYC1G4O52 1 SEB AG



1
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identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

50 51 52 53 54 55 56 57

Identification of the group Type of identification code for issuer 

group

Issuer country Issuer economic 

area

Economic 

sector

Covered / not 

covered

Securitisati

on

Explicit guarantee by the country of 

issue

PL

US

US

PL

PL

PL

DE

1 DE

1 PL

1 DE

1 DE

1 DE

1 DE

1 DE

1 DE

1 FR

1 DE

1 DE

1 DE

1 DE

1 DE

DE

GB

PL

SG

US

DE

GB

PL

US

DE

PL

FI

US

DE

PL

PL

PL

PL

PL

DE
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identifying data
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DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

50 51 52 53 54 55 56 57

Identification of the group Type of identification code for issuer 

group

Issuer country Issuer economic 

area

Economic 

sector

Covered / not 

covered

Securitisati

on

Explicit guarantee by the country of 

issue

DE

DE

DE

DE

DE

DE

FR

FR

FR

FR

PL

PL

PL

PL

PL

FI

DE

DE

PL

US

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE

P0T131ELWMYGYC1G4O52 1 DE
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DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

58 58b 59 60 61 62 63 64 65 67

Subordinated 

debt

Nature of the 

TRANCHE

Credit quality 

step

Call / 

Put

Strike 

price

Conversion factor (convertibles)/ concordance

factor / parity (options)

Final maturity 

date

Exercise 

type

Hedge 

strategy

CIC code of the underlying 

asset
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58 58b 59 60 61 62 63 64 65 67

Subordinated 

debt

Nature of the 

TRANCHE

Credit quality 

step

Call / 

Put

Strike 

price

Conversion factor (convertibles)/ concordance

factor / parity (options)

Final maturity 

date

Exercise 

type

Hedge 

strategy

CIC code of the underlying 

asset
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DE0009802314

DE0009802314

68 69 70 71 72 73 74

Identification code of the underlying 

asset

Type of identification code for the underlying 

asset

Name of the underlying 

asset

Quotation currency of the underlying asset ( 

C )

Last valuation 

price

Country of quotation of the 

underlying

Economic Area of 

quotation of the 

underlying asset



1

Portfolio 

identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314
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Identification code of the underlying 

asset

Type of identification code for the underlying 

asset

Name of the underlying 

asset

Quotation currency of the underlying asset ( 

C )

Last valuation 

price

Country of quotation of the 

underlying

Economic Area of 

quotation of the 

underlying asset
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DE0009802314

DE0009802314

75 76 77 78 79 80 81 82 83 84

Coupon 

rate

Coupon payment 

frequency

Maturity 

date

Redemption 

profile

Redemption 

rate

Issuer 

name

Issuer identification 

code

Type of issuer identification 

code

Name of the group of the 

issuer

Identification of the 

group
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DE0009802314

DE0009802314

DE0009802314

75 76 77 78 79 80 81 82 83 84

Coupon 

rate

Coupon payment 

frequency

Maturity 

date

Redemption 

profile

Redemption 

rate

Issuer 

name

Issuer identification 

code

Type of issuer identification 

code

Name of the group of the 

issuer

Identification of the 

group
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DE0009802314
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DE0009802314

DE0009802314

85 86 87 88 89 90 91 92

Type of the group identification 

code

Issuer 

country

Issuer economic 

area

Explicit guarantee by the country of 

issue

Credit quality 

step

Modified Duration to maturity 

date

Modified Duration to next option exercise 

date

Credit 

sensitivity
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Type of the group identification 

code

Issuer 

country

Issuer economic 

area

Explicit guarantee by the country of 

issue

Credit quality 

step

Modified Duration to maturity 

date

Modified Duration to next option exercise 

date

Credit 

sensitivity
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DE0009802314

DE0009802314

93 94 94b 95 97 98

Sensitivity to underlying asset price 

(delta)

Convexity / gamma for 

derivatives

Vega Identification of the original portfolio for positions

embedded in a fund

SCR_Mrkt_IR_up weight over 

NAV

SCR_Mrkt_IR_down weight over 

NAV



1

Portfolio 

identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

93 94 94b 95 97 98

Sensitivity to underlying asset price 

(delta)

Convexity / gamma for 

derivatives

Vega Identification of the original portfolio for positions

embedded in a fund

SCR_Mrkt_IR_up weight over 

NAV

SCR_Mrkt_IR_down weight over 

NAV
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SCR_Mrkt_Eq_type1 weight over 

NAV

SCR_Mrkt_Eq_type2 weight over 

NAV

SCR_Mrkt_Prop weight over 

NAV

SCR_Mrkt_Spread_bonds weight over 

NAV

SCR_Mrkt_Spread_structured weight over 

NAV
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SCR_Mrkt_Eq_type2 weight over 
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SCR_Mrkt_Prop weight over 
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SCR_Mrkt_Spread_bonds weight over 
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SCR_Mrkt_Spread_structured weight over 

NAV
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SCR_Mrkt_Spread_derivatives_up weight over

NAV

SCR_Mrkt_Spread_derivatives_down weight over

NAV

SCR_Mrkt_FX_up weight over 

NAV

SCR_Mrkt_FX_down weight over 

NAV

Asset pledged as 

collateral

Place of 

deposit

Participatio

n
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Valorisation 

method

Average price of 

acquisition

Credit 

rating

Rating 

agency

Geographic zone of issue - (issuer economic area for

D4)

Fund Issuer 

Code

Fund Issuer Code 

Type

Fund Issuer 

Name

Fund Issuer 

Sector

Fund Issuer Group 

Code
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DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

110 111 112 113 114 115 116 117 118 119

Valorisation 

method

Average price of 

acquisition

Credit 

rating

Rating 

agency

Geographic zone of issue - (issuer economic area for

D4)

Fund Issuer 

Code

Fund Issuer Code 

Type

Fund Issuer 

Name

Fund Issuer 

Sector

Fund Issuer Group 

Code



1

Portfolio 

identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

120 121 122 123 123a 124 125 126

Fund Issuer Group Code 

Type

Fund Issuer Group 

name

Fund Issuer 

Country

Fund CIC 

code

Fund 

Custodian

Country

Duratio

n

Accrued 

Income 

(Security 

Denominated

Accrued 

Income 

(Portfolio 

Denominated 



1

Portfolio 

identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

120 121 122 123 123a 124 125 126

Fund Issuer Group Code 

Type

Fund Issuer Group 

name

Fund Issuer 

Country

Fund CIC 

code

Fund 

Custodian

Country

Duratio

n

Accrued 

Income 

(Security 

Denominated

Accrued 

Income 

(Portfolio 

Denominated 



1

Portfolio 

identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

127 128 129 130 131 1000

Bond Floor 

(convertible

 instrument 

only)

Option premium 

(convertible 

instrument only)

Valuation 

Yield

Valuation Z-

spread

Underlying Asset 

Category

TPT Version

3X V3.0

3X V3.0

3X V3.0

3X V3.0

3X V3.0

3X V3.0

3X V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0



1

Portfolio 

identifying data

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

DE0009802314

127 128 129 130 131 1000

Bond Floor 

(convertible

 instrument 

only)

Option premium 

(convertible 

instrument only)

Valuation 

Yield

Valuation Z-

spread

Underlying Asset 

Category

TPT Version

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

7 V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0

E V3.0


