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21 11

7,015,255,958 98.26

124,518,549 1.74

7,139,774,507 100.00

21 11
38,669,032.00 71.81
8,458,827.98 15.70
2,511,744.42 4.66
1,257,610.15 2.34
1,001,945.42 1.86
895,574.44 1.67
573,241.20 1.06
349,231.47 0.65
170,975.00 0.32
74.,850.00 0.14
114,353.80 0.21
53,848,678.28 100.00
21 11

3,163,603,481.78 93.98
204,446,756.24 6.02
3,368,050,238.02 100.00
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OCEAN  FUND
EQUITIES 840,046.35 | 65.71 | 55,201,293.62 64.0029 | 53,765,402.40 | 7,000,793,046 | 98.06
EASTERN EUROPE-N
SGAM
FD-MONEY 905,513 | 0.12 111,016.98 | 0.122663 111,073.75 14,462,912 | 0.2
MARKET EUR0-JC
21 11
98.26
98.26
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LUKOIL SP ADR usD 136,403.00 5,325,396.99 | 5,282,172.59 9.81
SBERBANK RF usD 3,331,165.00 4,819,039.48 | 5,048,736.14 9.38
GAZPROM OAO-SPON ADR REG usb 293,235.00 7,112,708.96 | 4,518,687.23 8.39
MMC NORILSK NICKEL JSC-ADR usD 390,991.00 4,304,565.36 | 3,524,205.31 6.55
ROSNEFT 0JSC-GDR usb 624,295.00 3,454,527.24 | 3,409,603.14 6.33
KGHM POLSKA MIEDZ SA PLN 77,961.00 1,468,275.50 | 1,976,340.85 3.67
PKO BANK POLSKI SA PLN 207,309.00 1,426,347.47 | 1,854,391.88 3.44
NOVOLIPETSK IRON & STEEL ADR usD 90,727.00 1,334,910.09 | 1,847,553.66 3.43
MOBILE TELESYSTEMS-SP ADR usb 48,900.00 1,360,456.36 | 1,618,083.12 3.01
TELEKOMUNIKACJA POLSKA SA PLN 354,673.00 1,336,523.39 | 1,353,801.98 2.51
SURGUTNEFTEGAZ-SP ADR usb 234,901.00 1,362,875.21 | 1,350,357.28 2.51
MOL HUNGARIAN OIL AND GAS PLC | HUF 22,677.00 1,469,627.99 | 1,293,238.53 2.40
TATNEFT-SP REGS GDR usb 65,218.00 1,690,518.10 | 1,288,901.89 2.39
CENTRAL EUROPEAN DISTRIBUTION | USD 68,744.00 1,423,699.10 | 1,257,610.15 2.34
VTB BANK 0JSC-GDR REG S usb 433,022.00 890,306.24 | 1,231,629.92 2.29
OTP BANK HUF 62,500.00 1,180,402.88 | 1,218,505.89 2.26
MAGNIT GDR SPONSORED usb 125,417.00 1,099,084.06 | 1,180,690.84 2.19
URALKALI-SPON GDR usD 67,896.00 861,384.24 | 1,049,435.75 1.95
X 5 RETAIL GROUP NV REGS GDR usb 52,197.00 845,457.18 | 1,001,945.42 1.86
GLOBE TRADE CENTRE PLN 172,066.00 925,950.45 972,089.09 1.81
INTEGRA GROUP HLDGS-REG GDR usb 413,000.00 697,988.85 896,177.60 1.66
SURGUTNEFTEGAZ-SP ADR PREF usD 268,800.00 690,287.43 852,478.72 1.58
MECHEL OAO ADR usb 64,400.00 1,137,307.18 835,017.86 1.55
RusHydro 0JSC usD 29,188,588.00 797,433.02 732,759.75 1.36
KOMERCNI BANKA AS CzK 4,883.00 507,635.07 691,923.08 1.29
TMK OAO GDR REG S usD 55,000.00 472,225.48 639,692.87 1.19
ASSECO POLAND PLN 37,363.00 515,917.06 515,980.06 0.96
ROSTELECOM SP.ADR usD 20,700.00 691,043.62 518,830.25 0.96
FEDERAL GRID CO UNIFIED usb 60,000,000.00 456,690.85 496,745.12 0.92
ENERGY SYSTEM JSC

OAO SEVERSTAL GDR usD 95,481.00 336,449.20 491,509.60 0.91

30
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RABOBANK NEDERLAND TV 0372011 EUR | 80,000,000.00 | 80,000,000.00 | 80,110,755.56 | 2.38
o CDINATIONWIDE BUILDING

|PRE|20091215]0.75 EUR | 75,000,000.00 | 74,858,081.56 | 74,978,166.39 | 2.23
CD | BAYERISCHE LANDESBANK 11/12/09 EUR | 65,000,000.00 | 64,911,395.95 | 64,990,263.29 | 1.93
CD | LLOYDS TSB BANK 0.68% 22/12/09 EUR | 60,000,000.00 | 60,000,000.00 | 60,079,333.33 | 1.78
CP | ENEL 15/01/2010 EUR | 59,500,000.00 | 59,386,176.50 | 59,444,325.46 | 1.77

LANDBK HESSEN Eurib3 01/04/11 *EUR | EUR | 52,000,000.00 | 52,000,000.00 | 52,096,922.22 | 1.55

CAISSE DES DEPOTS ET CONSIGNATION

3M MLTCPON 26/11/2011 EUR | 52,000,000.00 | 52,000,000.00 | 52,003,004.44 | 1.54

KOMMUNALKRED FRN 21/05/10 EMTN EUR | 50,000,000.00 | 50,000,000.00 | 50,012,944.44 | 1.49
o CD|NORDEA BANK

AB|PRE|20091203]0.42 EUR | 50,000,000.00 | 49,947,555.07 | 49,998,834.56 | 1.49
o CD|NORDEA BANK

AB|PRE| 20091203]0.43 EUR | 50,000,000.00 | 49,945,711.79 | 49,998,806.85 | 1.49
CD | BANCO BILBAO VIZCAYA 08/12/09 EUR | 50,000,000.00 | 49,952,018.31 | 49,996,309.10 | 1.48
CD | ABBEY NATIONAL 14/12/09 EUR | 50,000,000.00 | 49,955,802.99 | 49,993,686.14 | 1.48
o CD|BANCO DI BRESCIA

SPA|PRE|20091217]0.49 EUR | 50,000,000.00 | 49,938,146.06 | 49,989,124.58 | 1.48
o CD|BAYERISCHE HYPO-

UND|PRE |20100104]0.62 EUR | 50,000,000.00 | 49,918,328.07 | 49,970,770.05 | 1.48
CD | BAYER HYP 06/01/2010 EUR | 50,000,000.00 | 49,924,724.61 | 49,970,544.41 | 1.48
CD | BQUE SOFINCO 29/01/2010 EUR | 50,000,000.00 | 49,937,467.19 | 49,959,897.44 | 1.48
CD | BFCM 16/02/10 EUR | 50,000,000.00 | 49,939,379.14 | 49,949,262.98 | 1.48

CD|SNS BANK
@ NV|PRE | 20100218]0.65 EUR | 50,000,000.00 | 49,917,082.18 | 49,928,798.83 | 1.48
o CD] ING BANK

NV|PRE | 20100209]0.68 EUR | 46,200,000.00 | 46,119,853.94 | 46,139,019.30 | 1.37
o CD|NORDEA BANK

AB|PRE|20091207]0.43 EUR | 40,000,000.00 | 39,956,569.43 | 39,997,136.45 | 1.19
o CD|BANQUE FEDERATIVE

DU|PRE|20091216]0.42 EUR | 40,000,000.00 | 39,957,578.37 | 39,993,007.42 | 1.19
o CD|BANK OF TOKYO-

MITSUB|PRE|20100127]0.48 EUR | 40,000,000.00 | 39,950,993.45 | 39,969,637.25 | 1.19
CD | CAIXA 05/05/2010 EUR | 40,000,000.00 | 39,841,750.78 | 39,864,482.71 | 1.18
CD | ROYAL BANK OF SCOTLAND EUR | 40,000,000.00 | 39,783,973.03 | 39,859,164.74 | 1.18

CREDIT FONCIER DE FRANCE TV

09/03/2011 EUR | 38,000,000.00 | 38,000,000.00 | 38,122,392.72 | 1.13
CD | UNICREDIT SPA 15/01/10 EUR | 35,000,000.00 | 34,779,574.78 | 34,946,091.66 | 1.04

CAIXA Eurib3 21/04/11 *EUR EUR | 32,000,000.00 | 32,000,000.00 | 32,039,688.00 | 0.95
CD | LLOYDS TSB BANK 0.98% 22/09/2009 | EUR | 30,000,000.00 | 30,000,000.00 | 30,060,433.33 | 0.89

DEXIA CREDIT LOCAL E3R 11/04/2011 | EUR | 30,000,000.00 | 30,000,000.00 | 30,039,308.33 | 0.89

CAIXA DEP VRN 21/05/11 EUR | 30,000,000.00 | 30,000,000.00 | 30,005,433.33 | 0.89
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19 10 23 20 10 20 0

20 10 21 21 10 20 0

17 3 31 17 10 20 30.21

17 10 21 18 10 20 31.80

18 10 21 19 10 22 39.82

19 10 23 20 10 20 67.99

20 10 21 21 10 20 40.02

10,000
100
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2,319,633 181,183
8,151,402,228 2,208,848,664
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116,001,276 43,922,936
7,572,626 5,212,138
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1.
2.
3.
4. 20
19 10 23 10 21 21 10 20
20 10 20
4 5
20 10 20 21 10 20
1. 1.
9,163,632,447 10,411,378,866
2. 55 6 1 10 | 2. 55 6 1 10
4,343,628,214 2,743,619,329
3. 1 3. 1
1 0.5260 1 0.7365
10,000 5,260 10,000 7,365
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19 10 23 20 10 21

20 10 20 21 10 20

19 10 23 20 10 20
) )
European 13,901,753,331
FundServi
ces S.A.
16,509,568,180

20 10 21 21 10 20
) )
European
FundServi 674,217,000
ces S.A.
19 10 23 20 10 20
20 10 21 21 10 20
4 5
19 10 23 20 10 21
20 10 20 21 10 20
7,919,519,093 9,163,632,447
4,736,797,456 2,859,381,238
3,492,684,102 1,611,634,819
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19 10 23 20 10 21
20 10 20 21 10 20
) ) ) )
4,642,463,893 5,353,485,062 7,508,093,039 2,208,848,664
4,642,463,893 5,353,485,062 7,508,093,039 2,208,848,664
3.
4 19 10 23 20 10 20
5 20 10 21 21 10 20
4)
1
@D
¢)
21 10 20
()
Ocean Fund Equities
840,046.3479 65.7122 55,201,293.62
Eastern Europe
SGAM Fund Money Market
905,513 0.1226012 111,016.98

55,312,310.60

97.9%

(7,508,093,039)

100%

7,508,093,039

(7,508,093,039)
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Ocean Fund Equities Eastern Europe
SGAM Fund Money Market(EURO)

Ocean Fund Equities Eastern Europe SGAM Fund Money Market(EURO)
Ocean Fund Equities Eastern Europe SGAM Fund Money Market(EURO)
Ocean Fund SGAM Fund 2
Ocean Fund Equities Eastern Europe 2008 9 30 SGAM Fund Money Market(EURO)

2009 5 31
PricewaterhouseCoopers Sar.1l.

PricewaterhouseCoopers Sar.l.
m  Ocean Fund Equities Eastern Europe

Ocean Fund Equities Eastern Europe
2008 9 30

BE (BfI) EUR
A MEES (R 1) 71,526,233

&E

A fEE 2R (B 51,967,757
RITTEE 267,792
AT HICLDRINAS -
T7UREITRINAE 1,500,000
XRINEEHE 128,662
FUXF 2 -
SCYIER B | RE TR M 4% -
R DT () -
ERRADVYTZAFIR -
AT ar B EHEzE (R) -
Bl E -
RUERITRIE 7,197
Z D& E -

BEA 53,871,408

=R

2 E _
BMEESBAICLDKRILE _
J7URERKRILE _
R HE FA RN 101,373
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R BT HREN

KILREREN 26,580
KILBEEHAIE N RN 1,690
AR 5| R EIR A -
AEFHEGIREIRFTME -
ERRIVYT 2R DK EHTME -
RILFRFR 1,343
RILFFIRIEN 4,647
AT 3 bl ETHEEE (55) -
KILFERVERITF 5 425
2FRATYTZILFIR -
BiESE 136,058
MEE 53,735,350
— BT S f-YEE* 73.35
RITHEREEEHOK™ 732,608
N
1.
undertakings for collective investment
2.1
12 90
90
2.2 ucl ucl
3.
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i SE 254

#H

= = 1 b2 Bkl FHA
ne s RIAR (EUR) (EUR) L 3RS
11 | BAYER HVB ON 0&G BASKET USD 759,441 529,823 | 0.99

29,868 | CENTRAL EUROPEAN MEDIA ENTERPRISES LTD usD 1,487,057 | 1,390,643 | 2.59
120,000 | CEZ CZK 6,769,342 | 5,209,727 | 9.70
151,500 | CIMSA CIMENTO SANAYI VE TICA TRY 402,800 420,904 | 0.78
38,750 | EVRAZ GROUP SA usD 2,429,730 | 1,042,786 | 1.94
196,000 | GAZPROM OAO USD 6,262,761 | 4,318,656 | 8.04
133,800 | INTEGRA GROUP HOLDINGS usD 738,698 330,535 | 0.62
71,850 | BANK OF GEORGIA JSC usD 884,024 332,996 | 0.62
78,000 | KGHM POLSKA MIEDZ SA PLN 2,031,667 | 1,149,665 | 2.14
64,950 | LUKOIL usD 3,811,228 | 2,718,869 | 5.06
121,200 | MCI MANAGEMENT SA PLN 244,929 248,201 | 0.46
81,121 | MECHEL USD 2,009,473 | 1,037,222 | 1.93
223,650 | MMC NORILSK NICKEL usD 3,224,467 | 2,195,660 | 4.09
86,015 | MOBILE TELESYSTEMS 0JSC usD 4,099,165 | 3,429,822 | 6.38
14,900 | MOL HUNGARIAN OIL AND GAS NYRT HUF 1,250,528 957,534 | 1.78
473,000 | MULTIMEDIA POLSKA SA PLN 901,373 | 1,004,928 | 1.87
1,666,000 | NETIA SA PLN 1,556,282 | 1,297,837 | 2.42
202,482 | OTP BANK NYRT HUF 6,032,920 | 5,116,163 | 9.52
66,800 | PIK GROUP usD 1,011,557 247,293 | 0.46
240,935 | POWSZECHNA KASA 0SZCZEDNOSCI BANK POLSKI SA PLN 3,440,587 | 3,085,538 | 5.74
1,010,000 | POLSKIE GORNICTWO NAFTOWE 1 GAZOWNICTWO SA PLN 1,113,311 977,544 | 1.82
1,022,400 | ROSNEFT OIL CO usD 6,999,999 | 4,891,274 | 9.10
2,127,142 | SBERBANK usD 4,304,549 | 2,604,695 | 4.85
641,800 | SURGUTNEFTEGAZ USD 1,773,685 | 1,210,814 | 2.25
19,700 | TATNEFT usD 1,702,902 992,959 | 1.85
175,000 | TEKFEN HOLDING AS TRY 750,751 700,863 | 1.30
65,650 | TMK OAO usD 1,387,862 | 1,163,768 | 2.17
212,073 | VIMPEL-COMMUNICATIONS usD 3,653,651 | 3,064,879 | 5.70
104,000 | VTB BANK 0JSC usD 491,494 296,159 | 0.55
=y 71,526,233 | 51,967,757 | 96.72

=) B 71,526,233 | 51,967,757 | 96.72
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SGAM Fund Money Market(EURO)

SGAM Fund Money Market(EURO)

2009 5 31

BE (BAL)
A fiEE 25 (IR 1)

'E
7 fMRIE 25 (B4
RITHEE

BIMEEHFTAICKDRINAE

T7URRITRINAE

WM KDRINAE
AT ar FfisTEEE (B)

BRIBR Ty T (B)

RIFIBRURIEE L=

TDMmEE

AT HES | REHRTM &

TG RER T H R
ATy T RERFH LS

EUR
4,022,966,487

4,029,370,268
262,416,105

788,769

AEat

4,292,575,142

Ak
LG

HHMEEHBAIZESRILE

IT7URBERRILE

WEMBIZKHRILE

F T ar Bl T mEE (55)

K HE P SREN 1,470,218
3L AT EREN -
ZTDHEKILER 2,380,069
KILFTREFE 73,995
RILFE -
xaOLich=Li= -
AT REIRFTME -
S| REIR A -
AT REIRFHEE -
BEESE 3,924,282
MEE 4,288,650,860
— B sf-yaEE* 122.2563
RITHEREEEHOK™ 13,968,157
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12 90
90
2.
3.
AR (k= LLSt)
= N, A STm%a A
2 5 3
B iR RibER (EUR) (EUR) 7% )
24,000,000 | BANCO DE SABADELL SA 1.46% 2070472011 |  EUR 24,000,000 | 24,000,000 | 0.56
CAIXA GERAL DE DEPOSITOS SA 1.037%
30,000,000 | 00 EUR 30,000,000 | 30,000,000 | 0.70
CREDIT FONCIER DE FRANCE 1.957%
38,000,000 | (oo EUR 38,000,000 | 38,000,000 | 0.89
30,000,000 | DEXIA CREDIT LOCAL 1.253% 11/04/2011 EUR 30,000,000 | 30,000,000 | 0.70
KOMMUNALKREDIT AUSTRIA AG 1.544%
50,000,000 | 5o o EUR 50,000,000 | 50,000,000 | 1.17
LA CAJA DE AHORROS Y PENSIONES DE
32,000,000 | oo e o Joa /oA EUR 32,000,000 | 32,000,000 | 0.75
LANDESBANK HESSEN-THUERINGEN
52,000,000 | 0 o 01/08/2011 EUR 52,000,000 | 52,000,000 | 1.21
80,000,000 | RABOBANK NEDERLAND NV 1.302% 22/03/2011 | EUR 80,000,000 | 80,000,000 | 1.87
336,000,000 | 336,000,000 | 7.85

20




RERREEASE

wr N b i Bl A

& e AR (EUR) (EUR) H 5
100,000,000 | ABN AVRO BANK NV 0770772009 EUR 99,619,757 | 99,857,931 | 2.33
50,000,000 | ALLIED IRISH BANKS 31/07/2009 EUR 49,802,726 | 49,875,632 | 1.16
40,000,000 | BANCA MONTE DEI PASC 11/08/2009 EUR 39,863,997 | 39,897,998 | 0.93
60,000,000 | BANCO BILBAO 27/08/2009 EUR 59,851,634 | 59,862,923 | 1.40
60,000,000 | BANCO BILBAO VIZCAYA 03/09/2009 EUR 59,853,160 | 59,853,160 | 1.40
81,000,000 | BANCO BILBAO VIZCAYA 16/07/2009 EUR 80,761,149 | 80,887,136 | 1.89
40,000,000 | BANCO BPI 26/08/2009 EUR 39,864,505 | 39,876,287 | 0.93
50,000,000 | BANCO DI BRESCIA 17/06/2009 EUR 49,793,220 | 49,968,533 | 1.17
60,000,000 | BANCO POPOLARE SC 12/08/2009 EUR 59,801,327 | 59,848,836 | 1.40
45,000,000 | BANCO POPULAR ESPANO 25/06/2009 EUR 44,823,594 | 44,957,816 | 1.05
15,000,000 | BANCO POPULAR ESPANOL SA 10/06/2009 EUR 14,933,505 | 14,994,947 | 0.35
15,000,000 | BANESTO O% 04/08/2009 EUR 14,947,286 | 14,964,475 | 0.35
30,000,000 | BANESTO FINANCIAL PR 25/06/2009 EUR 29,881,636 | 29,971,695 | 0.70
40,000,000 | BANKINTER 02/09/2009 EUR 39,870,090 | 39,871,502 | 0.93
20,000,000 | BANKINTER 28/07/2009 EUR 10,929,472 | 19,957,373 | 0.47

BANQUE FEDERALE DES BANQUES POPULAIRES
20,000,000 | oo o EUR 19,985,006 | 19,993,921 | 0.47
25,000,000 | BANQUE POP LOR 31/08/2009 EUR 24,932,944 | 24,936,511 | 0.58
30,000,000 | BANQUE PSA O% 28/07/2009 EUR 20,841,501 | 29,904,258 | 0.70
75,000,000 | BARCLAYS 17/08/2009 EUR 74,769,626 | 74,816,191 | 1.74
55,000,000 | BARCLAYS 21/07/2009 EUR 54,826,763 | 54,908,622 | 1.28
10,000,000 | BARCLAYS 31/08/2009 EUR 9,971,360 9,972,883 | 0.23
15,000,000 | BARCLAYS BK 03/09/2009 EUR 14,957,570 | 14,957,570 | 0.35
28,700,000 | BAYERISCHE 1170672009 EUR 28,592,587 | 28,690,660 | 0.67
25,000,000 | BCP FINANCE 18/06/2009 EUR 24,976,896 | 24,990,634 | 0.58
120,000,000 | BFCM 05/06/2009 EUR 119,560,019 | 119,990,435 | 2.80
20,000,000 | CA ILE DE FRANCE 31/08/2009 EUR 10,946,355 | 19,949,209 | 0.47
35,000,000 | CAIXA 11/08/2009 EUR 34,859,246 | 34,894,435 | 0.81
50,000,000 | CAIXA 30/06/2009 EUR 49,840,000 | 49,952,528 | 1.16
CAIXA D ESTALVIS DE CATALUNYA

10,000,000 | /0.2 ) - EUR 9,960,722 9,976,260 | 0.23
37,000,000 | CAIXA GERAL DE DEPOS 08/07/2009 EUR 36,883,450 | 36,955,176 | 0.86
100,000,000 | CAIXA GERAL DE DEPOS 15/07/2009 EUR 99,687,535 | 99,855,785 | 2.33
70,000,000 | CIC 10/06/2009 EUR 69,759,330 | 69,981,688 | 1.63
20,000,000 | CICM SUD MEDITERRANE 27/08/2009 EUR 10,948,511 | 19,952,428 | 0.47
80,000,000 | CNCA 26/06/2009 EUR 79,775,742 | 79,943,935 | 1.86
30,000,000 | CRCAM O% 29/06/2009 EUR 29,905,515 | 29,973,866 | 0.70
35,000,000 | DEXIA 12/08/2009 EUR 34,900,998 | 34,924,672 | 0.81
50,000,000 | DEXIA CLF 19/08/2009 EUR 49,867,463 | 49,889,073 | 1.15
70,000,000 | DEXIA CREDIT LOCAL 24/06/2009 EUR 69,752,225 | 69,943,443 | 1.63
39,000,000 | DRESDNER BANK AG 16/07/2009 EUR 38,876,179 | 38,941,491 | 0.91
30,000,000 | DZ BANK IRELAND 18/06/2009 EUR 20,972,276 | 29,988,760 | 0.70
25,000,000 | EBS BUILDING SOCIETY 22/06/2009 EUR 24,976,127 | 24,985,368 | 0.58
25,000,000 | ENEL FINANCE INTERNATIONAL 11/08/2009 |  EUR 24,909,606 | 24,932,204 | 0.58
40,000,000 | ERSTE BANK 23/06/2009 EUR 39,837,617 | 39,964,699 | 0.93
80,000,000 | FORTIS BANK 23/06/2009 EUR 79,684,361 | 79,931,383 | 1.85
30,000,000 | GE CAPITAL 1970672009 EUR 20,899,902 | 29,982,592 | 0.70
50,000,000 | GOVERNOR - CO OF THE 30/06/2009 EUR 49,803,608 | 49,941,730 | 1.16
40,000,000 | HELLENIC REPUBLIQ 28/08/2009 EUR 39,877,708 | 39,885,684 | 0.93
55,000,000 | HSBC 22/06/2009 EUR 54,962,137 | 54,976,795 | 1.28
10,000,000 | INGBANK 1670772009 EUR 9,967,247 9,984,523 | 0.23
40,000,000 | INTESA SANPAOLO BANK 06/07/2009 EUR 39,876,019 | 39,955,040 | 0.93
20,000,000 | INTESA SANPAOLO BANK 13/08/2009 EUR 19,953,088 | 19,963,796 | 0.47
40,000,000 | INTESA SANPAOLO BANK 22/06/2009 EUR 39,869,869 | 39,973,697 | 0.93
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75,000,000 | INTNEDBK 18/06/2009 EUR 74,956,109 | 74,978,762 | 1.75
20,000,000 | IRISH LIFE — PERMANE 22/07/2009 EUR 19,923,701 | 19,958,916 | 0.47
70,000,000 | KBC 0% 28/07/2009 EUR 69,746,124 | 69,846,550 | 1.63
50,000,000 | LANDESBANK HESSEN-TH 13/08/2009 EUR 49,846,500 | 49,881,538 | 1.16
50,000,000 | LANDESBANK HESSEN-TH 15/07/2009 EUR 49,833,004 | 49,922,966 | 1.16
30,000,000 | LANDESBANK HESSEN-TH 22/07/2009 EUR 29,900,986 | 29,946,685 | 0.70
LANDESBANK HESSEN-THUERINGEN

20,000,000 | o, EUR 19,935,299 | 19,956,397 | 0.46
10,000,000 | LLOYDS TSB BANK 1.265% 05/08/2009 EUR 10,000,127 | 10,000,087 | 0.23
13,000,000 | LLOYDS TSB BANK PLC 1.38% 08/07/2009 EUR 13,000,164 | 13,000,064 | 0.30
20,000,000 | MEDIOBANCA 2670672009 EUR 10,943,427 | 19,985,858 | 0.47
50,000,000 | NATIONWIDE BUILDING 30/06/2009 EUR 49,809,065 | 49,943,965 | 1.16
30,000,000 | NATIXIS 26/08/2009 EUR 29,905,995 | 29,914,170 | 0.70
20,000,000 | NORDDEUTSCHE LANDESBANK 05/08/2009 EUR 10,935,553 | 19,955,868 | 0.47
50,000,000 | NORDDEUTSCHE LANDESBANK 26/08/2009 EUR 49,845,866 | 49,859,268 | 1.16
25,000,000 | NORDEA 0% 18/06/2009 EUR 24,982,027 | 24,992,714 | 0.57
100,000,000 | NORDEA 0% 27/07/2009 EUR 99,825,084 | 99,875,718 | 2.33
25,000,000 | NORDEA BANK AB 21/07/2009 EUR 24,921,256 | 24,958,465 | 0.58
20,000,000 | NORDEA BANK AB 29/06/2009 EUR 19,940,124 | 19,983,439 | 0.47
50,000,000 | POHJOLA BANK PLC 21/07/2009 EUR 49,848,792 | 49,920,242 | 1.16
30,000,000 | RBS 26/06/2009 EUR 290,887,722 | 29,971,930 | 0.70
40,000,000 | RCI BANQUE SA 1970672009 EUR 39,735,977 | 39,954,083 | 0.93
75,000,000 | ROYAL BANK OF SCOTLAND 08/06/2009 EUR 74,666,614 | 74,982,267 | 1.75
30,000,000 | ROYAL BANK OF SCOTLAND 22/06/2009 EUR 29,880,627 | 29,975,871 | 0.70
100,000,000 | SG 03/07/2009 EUR 99,717,688 | 99,906,930 | 2.33
20,000,000 | SG 0% 16/07/2009 EUR 10,945,549 | 19,974,270 | 0.47
20,000,000 | SNS BANK NV 19/08/2009 EUR 10,937,330 | 19,947,549 | 0.47
50,000,000 | SOCIETE GENERALE 11/06/2009 EUR 49,854,756 | 49,987,370 | 1.17
40,000,000 | SUNCORP 20/07/2009 EUR 39,835,865 | 39,915,227 | 0.92
60,000,000 | SVENSKA HANDELSBANKEN 06/08/2009 EUR 59,847,058 | 59,893,605 | 1.40
20,000,000 | UBS 31/08/2009 EUR 19,940,124 | 19,943,309 | 0.47
20,000,000 | UBS AG 21/07/2009 EUR 10,927,966 | 19,962,004 | 0.47
35,000,000 | UBS AG 28/0/2009 EUR 34,897,440 | 34,904,129 | 0.81
20,000,000 | UNICREDIT 0% 28/07/2009 EUR 19,929,472 | 19,957,373 | 0.47
75,000,000 | UNICREDIT SPA 04/06/2009 EUR 74,647,085 | 74,996,164 | 1.75
35,000,000 | UNICREDIT SPA 04/08/2009 EUR 34,876,556 | 34,916,810 | 0.81
20,000,000 | UNICREDIT SPA 05/08/2009 EUR 19,930,476 | 19,952,391 | 0.47
15,000,000 | UNICREDIT SPA 1070672009 EUR 14,933,025 | 14,994,904 | 0.35
25,000,000 | UNICREDIT SPA 31/07/2009 EUR 24,911,509 | 24,944,212 | 0.58
&t 3,686,966,487 | 3,693,370,268 | 86.10

22




21 11

7,190,654 ,407

50,879,900

7,139,774,507

10,378,070,501

0.688
6,880

21 11

54,839,610.54

990,932.26

53,848,678.28

840,046.35

64.10

21 11

1,373,562,948.38

1,211,144.87

1,372,351,803.51

11,187,748.391

122.6656
17 3 31 17 10 20 6,605,282,093 879,146,222
17 10 21 18 10 20 7,692,208,283 | 5,886,208,813
18 10 21 19 10 22 5,107,933,385 | 4,720,549,633
19 10 23 20 10 20 4,736,797,456 | 3,492,684,102
20 10 21 21 10 20 2,859,381,238 | 1,611,634,819
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