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FEEREL FEEREL
fz4 i) okt FREff 45 fz4i] peny FREA *+ 5
% HFE%
AROERERIEIFFICEB I TS F- DR F &H 55 THEI E. ON AG 7,915,126.00 19, 586, 313, 613. 00 2.19
SNTWVSEEEDH L HIMEES R.WE A 818,242.00 4,404, 447,105, 00 0.49
HEF R.W.E. PREF N-VTG 1,638,987.00 8,486, 378, 264. 00 0.95
TIVR 37, 624, 064, 420. 00 4.20
GDF SUEZ STRIP VVPR 630, 105. 00 67, 985. 00 0.00 i
67, 985. 00 0.00 CHINA MOBILE 10,894,200.00 8,763, 056, 888. 00 0.98
EREE 67,985.00 0.00 HONGKONG ELECTRIC 32,290,274.00 16,679, 203, 311. 00 1.86
= 25,442, 260, 199. 00 2.84
FT—ZR+SU7F 1 RRLT
DUET GROUP QUADRUPLE STAPLED 26,463,701.00 3,714,632, 230.00 0.41 P. T. TELEKOMUNIKAST INDONESIA ' B’ 79,261,000.00 5,708, 791, 649. 00 0.64
3, 714,632, 230. 00 0.41 PERUSAHAAN GAS NEGA ’ B’ 22,816, 500. 00 914,702, 398. 00 0.10
F—=ZA L7 6, 623, 494, 047. 00 0.74
TELEKOM AUSTRIA 9,359,249.00 10,734,217, 556. 00 1.20 1RSI
10,734, 217, 556. 00 1.20 BEZEQ TSRAEL TELECOMMUNICATION 17,409,404.00 4,321,221, 113.00 0.48
NZa—4 4,321,221, 113.00 0.48
VIMPELCOM ” ADR" (R. 1 SHS-WI-) 2,312,789.00 2,833,531, 758.00 0.32 L BYTF
2,833,531, 758. 00 0.32 ENEL ENTE NAZION. ENERGTA ELETTR. 49,957,397.00 20,293,684, 725. 00 2.91
IS2N SNAM RETE GAS 58,427,279.00 23,639, 759, 612. 00 2.65
CEMIG MINAS GERAIS PREF 9,634,438.00 12, 740,841, 103. 00 1.42 T.E.R.N.A 54,982,304.00 18,849, 707, 734. 00 2.10
SABESP 4,610,941.00 9,637, 256, 333. 00 1.08 TELECOM ITALIA 37,238,857.00 3,891, 276,527. 00 0.43
TRACTEBEL ENERGIA 6,805,022.00 8,900, 144, 448. 00 0.99 TELECOM ITALIA RISP 26,997,376.00 2,362, 318, 964. 00 0.26
TRANSMISSAO ENERGIA PAULISTA PREF 762,300.00 2,074, 949,528. 00 0.23 69, 036, 747, 562. 00 .1
VIVO PARTICIP. "ADR' (R. 1 PREF. SHS) 716,539.00 1,937,858, 901. 00 0.22 BA
35,291, 050, 313. 00 3.94 NTT DOCOMO 52,585.00 7,456,553, 000. 00 0.83
h+4 7,456, 553, 000, 00 0.83
ENBRIDGE 2,153,811.00 9,893, 653, 746. 00 1.10 rs5u48
ROGERS COMMUNICATIONS B’ 1,411,919.00 3,988, 212,803.00 0.45 KONINKLIJKE KPN NV 15,214, 349.00 18, 056, 858, 147. 00 2.02
TELUS -NVTG— 1, 362, 559. 00 4,876, 978, 583. 00 0.54 18,056, 858, 147. 00 92.02
TRANSCANADA 2,302,272.00 7,153,488, 078.00 0.80 FIL AL
25,912, 333, 210. 00 2.89 EDP (ELECTRIC. DE PORTUGAL) NOM. 52,619,030.00 14,177,515, 427. 00 1.58
FzaHME 14,177, 515, 427. 00 1.58
CESKE ENERGETICKE ZAVODY 1,317,500.00 4, 414, 668, 625. 00 0.49 sE
4,414,668, 625. 00 0.49 SK TELECOM " ADR’ (R. 1/9 SHS) 2,525,059.00 3,811, 458, 406. 00 0.43
PRGN 3,811, 458, 406. 00 0.43
FORTUM 10,418, 595. 00 25, 449, 643, 641. 00 2.84 ZARA Y
25, 449, 643, 641 00 2.84 ENAGAS 3,718,480.00 5,987, 918,996. 00 0.67
TS VR TBERDROLA 14,738,299.00 9,191, 181,202. 00 1.03
ELECTRICITE DE FRANCE 778,859.00 2,626,902, 436. 00 0.29 RED ELECTRICA CORP 2,537,842.00 9,671,223, 107.00 1.08
GDF SUEZ 10,036,803.00 29,758, 309, 428. 00 3.32 TELEFONICA 6,498,562.00 11,919, 617, 385. 00 1.33
SECHILIENNE-SIDEC 986,923.00 2,028,497, 034. 00 0.23 36,769, 940, 690. 00 11
SUEZ ENVIRONNEMENT 3,290,138.00 5,521,794, 711. 00 0.62 2L R
VEOLTA ENVIRONNEMENT 6, 306,866.00 15, 259, 566, 015. 00 1.70 SWISSCOM NOM. 301,462.00 10,794, 035, 806. 00 1.91
VINCI 931, 831. 00 4,149, 734, 995. 00 0.46 10, 794, 035, 806. 00 1.2l
59, 344, 804, 619. 00 6.62 =
[ TURK TELEKOM 2,813, 474. 00 988, 133,927, 00 0.11
DEUTSCHE TELEKOM NOM. 4,940,825.00 5, 146,925, 438. 00 0.57 988, 133, 927. 00 01l

12



FEEREL
fz4 i) okt FREAf xH %
%
1¥YR

CENTRICA 71,394,381.00 29,986, 258, 191. 00 3.35
INTERNATIONAL POWER 32,161,045.00 17,823, 002, 749. 00 1.99
NATIONAL GRID 20,565, 448.00 14,637, 699, 284. 00 1.63
NORTHUMBRIAN WATER 17,552,997.00 7,372,410, 723. 00 0.82
PENNON GROUP 13,925,432.00 11,191, 070, 081. 00 1.25
SCOTTISH & SOUTHERN ENERGY 9,804,941.00 15,500, 177, 124. 00 1.73
SEVERN TRENT 6,387,092.00 12,018, 393, 002. 00 1.34
UNITED UTILITIES GROUP 15,054,096.00 11,378, 099, 566. 00 1.2
VODAFONE GROUP AG 125, 683, 455.00 26, 386, 160, 147. 00 2.95
146,293, 270,867.00  16.33

T A HhERE
ALLIANT ENERGY 1,880,785.00  5,673,317,639. 00 0.63
AMERICAN ELECTRIC POWER 6,138,644.00 18,066,941, 764. 00 2.02
AT & T 10,614,100.00 25, 350, 782, 903. 00 2.83
CENTERPOINT ENERGY 5,857,400.00 7,562, 726, 323. 00 0.84
CMS ENERGY 3,452,533.00 5,287,372, 681. 00 0.59
CONSOLIDATED EDISON 1,720,401.00 6,955,337, 310.00 0.78
CONSTELLATION ENERGY GROUP 1,773,000.00 4,500,392, 785. 00 0.50
DOMINION RESOURCES 5,872, 134.00 20,549, 651, 699. 00 2.29
DUKE ENERGY 10,459,799.00 15,209, 179, 819. 00 1.70
ENERGY TRANSFER EQUITY LP 1,517,170.00  4,797,710,215.00 0.54
ENTERGY 2,444,000.00 14,113, 359, 789. 00 1.58
ENTERPRISE PRODUCTS PARTNERS 4,340,400.00 14,690, 785, 514. 00 1.64
EXELON 6,316,423.00 21,358, 373, 398. 00 2.38
FIRSTENERGY 2,652,184.00 8,054, 225,590. 00 0.90
FRONTIER COMMUNICATIONS * B’ 9,320,781.00 7,342, 145, 947. 00 0.82
MAGELLAN MIDSTREAM PARTNERS 1,533,952.00 7,064,994, 195. 00 0.79
NEXTERA ENERGY 2,607, 214.00 11,097, 041, 481. 00 1.24
NORTHEAST UTILITIES 2,526,167.00 6,609, 701,233. 00 0.74
NSTAR 2,581,561.00  8,945,901,505. 00 1.00
PG & E 5,261,156.00 20, 550, 104, 091. 00 2.29
PPL 6,119,115.00 13, 144, 466, 992. 00 1.47
PROGRESS ENERGY 2,737,237.00 9,701,652, 624. 00 1.08
PUBLIC SERVICE ENTERPRISE GROUP 6,300,326.00 16, 171,699, 405. 00 1.81
SOUTHERN 9,414,737.00 29, 426, 880, 585. 00 3.28
SPECTRA ENERGY 693,721.00 1,430, 280,514.00 0.16
UNISOURCE ENERGY 1,006,000.00 2,978,016, 769. 00 0.33
VERIZON COMMUNICATIONS 2,772,663.00 8,047, 428,829. 00 0.90
WISCONSIN ENERGY 1,410,000.00 6,800,775, 034. 00 0.76
XCEL ENERGY 6,536, 244.00 12,533,690, 026. 00 1.40
334,014,936, 659.00  37.29
#RAE 883,105,372,222.00  98.59
BERMEESHEE 883,105,440,207.00  98.59
Bl A 14,071, 206, 698. 37 1.57
Z Ot Ml (1,465,788, 194.34)  (0.16)
A ESE 895,710,858, 711,03 100.00
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(HAZ : 1)
HEREMEERS 1,177, 470, 163, 723. 22
V-
BlX4:, A% 40, 850, 690, 245. 00
TEARE 6, 495, 175. 00
40, 857, 185, 420. 00
&R
PR o o ONE W s T 3, 555,922, 011. 00
PRGN, ST FEOoR L ORI 1, 536, 926, 647. 00
EIEBWM, -t A, EERABLOZOMOERA 1,011, 713, 303. 00
LR 96, 275, 371. 00
6, 200, 837, 332. 00
RERFIE 34,656, 348, 088. 00
B A MRES 78 AN AR 2 FEHMRI A HH (216, 920, 306, 282. 41)
HNE R R AR L BRI K (1, 081, 696, 197. 33)
EHRMFIZE/ (BX) (183, 345, 654, 391. 74)
LTSRS RERMFMAIE BROES
— BEHMRES 89, 092, 862, 462. 55
ERICK AMEEDEM D (94, 252, 791,929. 19)
ZASAESFEAT T 56, 098, 333, 646. 00
ZASAES E R (189, 186, 003, 049. 00)
s i (54, 418, 843, 680. 00)
HRBEMEEL 895,710, 858, 711. 03
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L% L%
1. AROERBARIMEIFICEBZIA TS FEIIMOBRFHHLHIET FRN BANCA INTESA 04/11 EUR 1,214, 000. 00 1,214,212.45  0.08
MBI SN TWAEERDH L EMES FRN UNICREDIT 04/11 EUR 7,250, 000. 00 7,250,000.00 050
& 23,498,787.45 .62
F—Xb+SUT BX
3. 625% COMMONWEAL. BANK AUST. 06/11  EUR 8, 131, 000. 00 8,131,528.52  0.56 4.125% N.T.T. 04/11 EUR 7,100, 000. 00 7,129,465.00  0.49
4.125% BHP BILLITON FIN. 06/11 EUR 8,890, 000. 00 8,911,424.90  0.62 7,129,465.00  0.49
5. 875% COMMONVEAL. BANK AUST. 08/11 EUR  11,465,000.00 11,629,178.80  0.81 Sy—T—
FRN ANZ BANKING GROUP 06/08 EUR 5,000, 000. 00 4,999,775.00  0.35 FRN UBS JERSEY BRANCH 07/12 _EUR 15,000, 000. 00 14,988,300.00  1.04
FRN NAT. AUSTRALIA BANK 07/12 EUR 2,000, 000. 00 2,000,460.00 014 14,988, 300,00 1.04
FRN WESTPAC BANKING 06/11 _EUR 5, 000, 000. 00 5,001,250.00  0.35 FSUH
40,673,617.22  2.83 0% NETHERLANDS 10/11 BUR 25,000, 000. 00 24,987,095.00  1.73
i S 4 5.75% STEMENS FINANCE 01/11 EUR 12,311, 000.00 12,445,189.90  0.86
2. 3750% KOMMUNALKR AUSTRTA 09/11 _EUR 18, 449, 000. 00 18,477,872.69  1.28 FRN ABN AMRO 09/11 EUR 8,600, 000. 00 8,605,375.00  0.60
18,477,872.69  1.28 FRN ING BANK 08/11 ER 15,000, 000.00 15,039,525.00  1.04
NLF— FRN RABOBANK 09/11 EUR  20,000,000.00  20,010,800.00  1.39
0% BELGIUM 10/11 EUR 10,000, 000. 00 9,997,647.00  0.69 FRN RABOBANK 10/11 EUR 5,000, 000. 00 5,001,100.00  0.35
9,997,647.00  0.69 FRN RABOBANK 10/12 EUR 10,000, 000. 00 10,005,900.00  0.69
hF+45 96,094,984.90  6.66
5.125% BANK NOVA SCOTIA 08/11 ELR 1,479, 000. 00 1,480,589.93  0.10 JILYT—
5.625% QUEBEC (PROV.) 01/11 EUR  18,657,000.00 18,837,226.62  1.31 FRN DNB NOR 06/11 EUR 11,400, 000. 00 11,400,513.00  0.79
5. 75% ROYAL BANK OF CANADA 08/11 EUR 12,731, 000. 00 12,908,024.56  0.90 FRN DNB NOR BANK 08/12 EUR 500, 000. 00 503,140.00  0.03
FRN CAISSE DESJARDINS 10/12 EUR 14,400, 000. 00 14,452,200.00 1.0 FRN DNB NOR BK ASA 06/11 EUR 4,000, 000. 00 4,000,120.00  0.28
47,618, 04111 3.31 FRN DNB NORBANK 08/11 EUR 6,800, 000. 00 6,800,340.00  0.47
FUR—Y 92,704,113.00 157
5.875% DANSKE BANK 08/11 EUR 4,000, 000. 00 4,040,140.00  0.28 ARLY
FRN DANSKE BANK 06/11 EUR 10,000, 000. 00 10,001,500.00  0.69 4.45% 1.C.0. 06/11 CAD 7,300, 000. 00 5,202,756.46  0.37
14,041,640.00  0.97 FRN SANTANDER INTL 06/11 EUR 2,850, 000. 00 2,846,152.50  0.20
TIVR FRN SANTANDER INTL 07/11 EUR 7,200, 000. 00 7,200,000.00  0.50
0% B.T.F. 11/11 ER 15,000, 000. 00 14,983,603.50  1.04 15,338,908.96  1.07
4.75% BNP PARIBAS 08/11 EUR 723,000. 00 723,201.75  0.05 A T—Fo
5.375% IXIS CORP & INVT BK 01/11  ELR 7,000, 000. 00 7,060,795.00  0.49 FRN NORDEA BANK 11/13 EUR 10,000, 000.00 10,013,850.00  0.69
FRN B.F.C.M. 09/11 EUR 10,000, 000.00 10,015,800.00  0.70 FRN SVENSKA HANDELSBANKEN 08/11 _EUR 10, 000, 000. 00 10,011,350.00  0.69
FRN BNP PARIBAS 10/11 ER 15,000, 000. 00 15,003,225.00  1.04 20,025,200.00  1.38
FRN BNP PARIBAS 11/12 EUR 10,000, 000.00 10,003,000.00  0.69 24 R
FRN BNP PARIBAS 11/12 EUR 10,000, 000. 00 9,998,550.00  0.69 5.125% CREDIT SUISSE 08/11 _EUR 10,564, 000.00 10,567,380.48  0.73
FRN BPCE 09/11 EUR 10,000, 000.00 10,003,850.00  0.69 10,567,380.48 _ 0.73
FRN BPCE 10/12 EUR 5,000, 000. 00 4,996,125.00  0.35 PEIP
FRN HSBC FINANCE 06/11 EUR11,000,000.00 11,000,605.00 ~0.76 4. 25% BARCLAYS 08/11 ER  25,620,000.00  26,037,349.80  1.82
FRN SOCIETE GENERALE 08/11  EUR 13,700, 000. 00 13,738,017. 50 0.95 4.625% JTT FINANCE 04/11 EUR 13,513, 000. 00 13,592, 524. 01 0.94
FRN SOCIETE GENERALE 09/11 _EUR 2,000, 000. 00 2,002, 620. 00 0.14 5.375% UBS LONDON 08/11 EUR 5, 360, 000. 00 5,364, 046. 80 0.37
109,529, 418.75  7.59 FRN BARCLAYS BANK 09/13 EUR 10,000, 000.00 10,067,500.00  0.70
[ FRN CREDIT AGRICOLE LDN 11/12 EUR 5,000, 000. 00 5,018,450.00  0.35
0% GERMANY 10/11 EUR 10,000, 000. 00 9,993,875.00  0.69 FRN CREDIT SUISSE LDN 07/12 EIR 12,000, 000. 00 11,990,640.00  0.83
0% GERMANY 11/11 EUR 9,000, 000. 00 8,966,474.10  0.62 FRN HBOS TREASURY SERV. 06/11 EUR 8,200, 000. 00 8,199,385.00  0.57
2.25% 1.K.B. 09/11 ER  20,979,000.00  20,998,930.05  1.46 FRN WESTPAC BANK LONDON 06/11 _EUR 15,000, 000. 00 14,999,700.00  1.04
4% BAYERTSCHE LDBANK 04/11 EUR  16,015,000.00 16,050,233.00  1.11 95,260,59.61 6,62
5. 375% BAYERISCHE LDBANK 01/11 EUR 7,000, 000. 00 7,076,650.00  0.49 FAYHEBE
FRN BAYERISCHE LDBK. 04/11 EUR 2,010, 000. 00 2,010,100.50  0.14 1% WELLS FARGO 06/11 EUR 7,333, 000,00 7,356,575.60 0,51
FRN DEUTSCHE BANK 07/11 EUR 3,100, 000. 00 3,100,155.00  0.22 5.625% PHILIP MORIS 08/11  EIR 13,050, 000. 00 13,274,460.00  0.92
FRN DEUTSCHE BANK 07/12 EUR 2,000, 000. 00 1,999,540.00  0.14 FRN BANK OF AMERICA 04/11  EIR 7,372, 000. 00 7,373,179.52  0.51
FRN NRW BANK 09/11 EUR 6,152, 000. 00 6,164,088.68  0.43 FRN GOLDMAN SACHS 06/11 EUR 13,700, 000. 00 13,701,849.50  0.95
FRN NRW BANK 10/12 EUR 2,000, 000. 00 2,000,390.00  0.14 FRN WELLS FARGO 06/11 EUR 11, 900, 000. 00 11,897,679.50  0.83
78,360,436.33  5.44 53,603, 744.12  3.72
TANSUE BEt1. 693,137,236.08  48.06
FRN GE CAP. EUROP. FUND. 04/11 EUR 6,635, 000. 00 6,635,796.20  0.46 1. 20hOEERDH B EMEE
FRN GE CAP. EUROP. FUND. 08/11 EUR 8,499, 000. 00 8,522,287.26  0.59 EE
15,158,083.46  1.05 24 R
157 0% BANQUE NAT. SUISSE 11/11 CHF  40,000,000.00 30,798, 145.21  2.15
5% INTESA SANPAOLO 08/11 EUR 15,000, 000. 00 15, 034, 575. 00 1.04 0% BANQUE NAT. SUISSE 11/11 CHF 30, 000, 000. 00 23,107, 852. 05 1.60




FEEC AR
fz4 i) BEAS el TREfll %15 fz4 i) Bk~ el IRFAf x5
L% L%
0% SWISS CONFED. 11/11 CHF 20,000, 000. 00 15,399,380.71  1.07 0% SKANDINAV. ENSK. (ECP) 11/11 EUR 14,000, 000.00 13,969,747.40  0.97
0% SWISS CONFED. 11/11 CHF 30,000,000.00  23,107,852.05 160 0% SVENSKA HAND. (ECP) 11/11 EUR 3,000, 000. 00 2,997,123.30 021
92,413,230.02  6.42 0% SVENSKA HAND. (ECP) 11/11 EUR  20,000,000.00 19,976,164.00  1.39
&% 92,413,230.02  6.42 0% SWEDBANK (ECP) 11/11 EUR 15,000, 000.00 14,996,007.00  1.04
1]1 i&%ﬂﬁmﬂ?—ﬁnu 86,912,102.20  6.04
A—R+SUTF 1¥YR
0% BK WESTERN AUS. (ECP) 11/11 EUR  15,000,000.00 14,974,306.50  1.04 0% B.0.T. MITSUB. (ECP) 11/11 EUR  14,000,000.00 13,979,025.20  0.97
0% SUMITOMO MITSUT (CD)11/11 EUR 14,000, 000.00 13,990,902.80  0.97 0% BARCLAYS BANK (ECP) 11/11 EUR  20,000,000.00 19,979,910.00  1.39
0% UOB AUSTRALIA (CD) 11/11 _EUR__ 14,000,000.00 13,990,828.60  0.97 0% BARCLAYS BANK (ECP) 11/11 EUR 5,000, 000. 00 4,988,440.50  0.35
42,956,037.90  2.98 0% BBVA LONDON (ECP) 10/11 EUR  10,000,000.00 9,999,009.00  0.69
A—Z YT 0% KOREA DEV. BANK (ECP) 11/11 EUR  10,000,000.00 9,993,491.00  0.69
0% AUSTRIA (ECP) 11/11 EUR 20,000, 000. 00 19,995,864.00 1.3 0% LLOYDS TSB BANK (ECP) 11/11 EUR 8,000, 000. 00 7,985,480.80  0.55
19,995, 864,00 1.39 0% LLOYDS TSB BANK (ECP) 11/11 EUR 5,000, 000. 00 4,991,093.00  0.35
RLE— 0% ROYAL BK SCOT. (ECP) 11/11 EUR  14,000,000.00 13,967,668.40  0.97
0% KBC BANK (CD) 11/11 EUR 14, 000, 000. 00 13,993, 819. 00 0.97 0% STANDARD CHART. (ECP) 11/11 EUR 15,000, 000. 00 14,981, 193. 00 1.04
13,993,819.00 0,97 0% UNICREDITO ITAL. (CD) 11/11 EUR 7,000, 000. 00 6,996,297.00  0.49
FuT—4H 0. 94% MIZUHO CORP. BK (CD) 11/11 EUR 5,000, 000. 00 4,999,152.00  0.35
0% NYKREDIT BANK (ECP) 11/11 _EUR _ 15,000,000.00  14,981,526.00  1.04 0.98%MIZUHO CORP. BK (CD) 11/11 _EUR _ 15,000,000.00 14,999, 136.00  1.04
14,981, 526. 00 1,04 127, 859, 895. 90 8.88
T4VSUR THAYHERE
0% FINGRID (ECP) 11/11 EUR 10,000, 000.00 9,973,411.00  0.69 0% GEN. ELEC. CAP. (ECP) 10/11 _EUR  15,000,000.00 14,966, 131.50 104
0% POHJOLA BANK (ECP) 11/11 EUR 5,000, 000. 00 4,994,159.00  0.35 14,966, 131.50 ~ 1.04
0% POHJOLA BANK (ECP) 11/11 EIR 6,000, 000. 00 5,998,884.00  0.42 BEM. 596,215,454.65  41.40
0% POHJOLA BANK (ECP) 11/11 EUR 5,500, 000. 00 5,495,488.90  0.38 BEFMAESHAE 1,381,765,920.75  95.88
0. 86% NORDEA BK FINL. (CD) 11/11 _EUR 5, 000, 000. 00 4,999,440.00  0.35 BeTHE 50,436,025.17  3.50
31,461,382.90 219 E DO PE 8,878,013.88  0.62
PP ZS WMEESE 1,441,079, 959.80  100.00
0% CRCAM ANJ. & MAL. (CD) 11/11 EUR 8,000, 000. 00 7,984,596.00  0.55
0% CRCAM AQUITAINE (CD) 11/11 EUR 7,000, 000. 00 6,981,422.70  0.48 _ . _
0% CRCAM COTE ARMOR (CD) 11/11 EUR  7,000,000.00 6,963,502.00  0.48 AHEER L UVHMEELDHESE
0% CRCAM PYR. GASC. (CD) 11/11 EUR 7,000, 000. 00 6,986,569.10  0.48 2011 43 H 31 HIZH T L7=H#IH
0% REG. RHONE-ALPES (ECP) 11/11 EUR 10,000, 000.00 9,995,841.00  0.69 (BT : =—n)
0% SCHLUMBERGER (ECP) 11/11 EUR  20,000,000.00 19,963,612.00 1.3 TERaEmARE 71,571,866, 378.00
0% UNEDIC (ECP) 11/11 EUR  18,000,000.00 17,980,619.40  1.25 e
0% UNEDIC (ECP) 11/11 EUR 15,000, 000. 00 14,970,739.50 1,04 2T FIARDFIE 369, 851. 30
. 91,826,90..70  6.36 RIS, W% 12, 052, 750. 75
Fa4Y FEAHA 270, 846. 76
0% DFS DEUT. FL. (ECP) 11/11 EUR  20,000,000.00 19,968,770.00 1.3 12, 693, 448. 81
0% DZ BANK (ECP) 10/11 EUR  13,000,000.00 12,991,578.60 0.9 =
0% FMS WERTMANAG. (ECP) 11/11 EUR  30,000,000.00 29,909,157.00  2.09 PRI S O AR R 1,139, 106. 20
0% HONDA BANK (ECP) 11/11 _EWR 9,000, 000. 00 8,978,054.40  0.62 (R ST FACERS & OV A, 144, 076. 06
71, 847, 560. 00 5.00 P R 198, 604. 69
FANLTUK EETRABLOZOMmoRE A 224, 751.55
0% CATERPILLAR (ECP) 11/11 ER 7,500, 000. 00 7,489,350.75  0.52 FEREL 216, 366. 39
0% CATERPILLAR (ECP) 11/11 _EWR 4,000, 000. 00 3,995, 78160 0.28 AT 5 FIAR D THFI B 489, 726. 66
11, 485,132. 35 0.80 2,412, 631.55
BT 10, 280, 817. 26
0% MITSUBISHI FIN. (ECP) 11/11 _EUR 14,000, 000.00 13,976,561.20  0.97 A 528 HUT AR B FEBLEIRIE /R 2 -1, 373, 608. 50
13,976,561.20  0.97 BAA MR AR D EBRRIR 8% (77— ) v 7 EIR) 312, 824. 46
Lo INY %ﬁ%f@ﬁ&él A% D FEHMRIS %k -2, 954, 473. 60
0% CLEARSTREAM BK (ECP) 11/11 EUR _ 15,000,000.00 15,000,000.00  1.04 BIRIAR B WIS HE -769, 622. 81
15,000,000.00  1.04 SEERKINCAR D FEHAMRILE K 6, 250. 00
roo% EHRAFIE 5,502, 186. 81
0% ABN AMRO (ECP) 11/11 ER 15,000, 000. 00 14,984,541.00 1,04 LR ICAR 5 R LB RIE B D2 H):
0% PACCAR FIN. EUR. (ECP) 11/11 EUR 4,000, 000. 00 3,991,212.00  0.28 — BEAMRE -2, 199, 727. 46
0% PACCAR FIN. EUR. (ECP) 11/11 _EIR 10, 000, 000. 00 9,993,678.00  0.69 — BRTRIEGI 1, 567, 596. 76
28,969,431.00 2,01 — SEHERK 4, 375. 00
E3] — AUy -65, 814. 13
0% EXP. IMP. BK KOR. (ECP) 11/11 _EUR 10, 000,000.00 9,983,109.00  0.69 EAICLBHEEK 4,808, 616. 98
9,983,109.00  0.69 G RES AT T I 882, 079, 449. 84
AT —TY B EH R H -1, 017, 586, 618. 40
0% NORDEA BANK (ECP) 11/11 EIR 20,000, 000. 00 19,991, 896, 00 s N -87, 866. 71
0% SBAB (ECP) 11/11 EUR 15,000, 000. 00 14,981, 164. 50 HRBEMEERE 1,441,079, 959. 80

15




