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FRANCE BTAN 2.|15% JAN14235, 000. D285, 54/0. 5[0
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FRANCE BTAN 4.[5% JuL13370,0p0.899, 60/0. 0[0
FRANCE OAT 4.5% APR41 185, 0p0.D®1, 40[1. 0[0
FRANCE OAT 4.75% OfT12, 300, p0oD, 4D0, 500./00
FRANCE OAT 5.75% 0O[cT32360,0p0. 085, 34/8.0[0
FRANCE OAT 6.5% APR11 635,0p0.693, 54/7. 0[0
GERMANY BUND 4/ JAN37 65, 000. 083, 51]. 50
GERMANY BUND 4. 25%| JAN22a5, 0p0. D03, 06[7. 5)0
GERMANY BUND 4|. 75% JUuLB240, 0p0. B304, 640. 0[0
GERMANY BUND 5% JulL121,000, p0D, @®1, 9(00.[00
GERMANY OBL 4% APRIL2 1B35,0p0.D®2, 04/0. 00
HELLENI C GOVT [4.5% SEPB50, 0p0.DD5, 91/0. 0[0
HELLENIC GOVT [6% JUL19113,0p0.DD2, 43|5. 5[0
| RELAND GOVT 5. 9% l0oCT187, 00/0. 089, 59p. 6(
| TALY BTP 4% FEB17 300, 0p0.305, 55/0. 0)o
| TALY BTP 4% FEB37 300, 0p0.D2909, 09/0. 0o
| TALY BTP 4.5% MAR[L9 100, 0p0.D®1, 87/0. 0[0
| TALY BTP 5.25% AU|G17 850, 0p0.9®®1, 00/5. 0[0
NETHERLANDS GdVT 4 JUiA®B, 0pPO.H®L, 31/0. 0[0
PORTUGAL OT 4.[75% PUN1®60, 0pO0.D®4, 640. 0[0
SPAI N GOVT 4.25% JjAN14350,0p0.3D2, 19(0. 0o
SPAIN GOVT 4.6/ JulL19 230, 0p0.D200, 81/0. o)
SPAI N GOVT 4.9% JulL40o 130, 0p0.D34, 09[5. 0o
27 9,455, pam®., 0A0, P55./60
(1,313, 0919,[898)
61.[9% 63. 7%
1,313,919, 498
(1,313,919,[898)
CADES 3.75% 670, 0p0.®DO, 13[4. 0)0
CAl SSE AMORT 3[. 625 150, 0p0.D92, 32[5. 0o
EUROPEAN I NV BK 3.F% EIMITON, 0PO. D®O, 12[8. 0[0
EUROPEAN I NV BK 4.p5% EMT,NODO. DO®4, 44/8. 0)0
KFW 3.875% 100, 0p0. ®®, 634. 10
KFW 4.125% 160, 0p0.D®4, 84/8. 0l
SFEF 3% 150, 0p0. D06, 71/5. 0)0
SLM STUDENT LJAN 3| 8% REGSOPO.Do6, 67|5. 0)o
VATTENFALL 4.2(5% EMTN 70, 000.0D1, 958. 0
9 1,870, p0oD,. ®D6, 8/60.[L0
(246, 356, 6[56)
11.[6 % 11. 9%
246,356, 696
(246, 356, 6[56)
AT&T I NC 6.125% GLOB 50, 000. 094, 02p. 00
ATLANTI A 5.625% EMTN 50, 000. 082, 41F5. 00
BARCLAYS BK 5.[25% [EMTNLOO, OPO. D@4, 10/0. 0[0
BK SCOTLAND 3.[375% EMTINOO, 0pO. D03, 14/0. 0l
BNP PARIBAS IV 6.342% 35, 000.0P6, 60p¢. 04
CIE FIN FONCIEHR 4.5% 360,0p0.363, 13[2. 0l
CI TI GROUP I NC [7.375% EBDNOO[O. 0B1, 08 . 00

50/82



EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
ooooodooodoooonoodd

ELEC DE FRANCH 5.1p5% BRTRO0. 093, 305. 0(
FORTI S BANK 3% EMTN 150, 0p0.DH2, 91/0. 0o
FRANCE TELECOM 7.25% EMIN, 0po.DD4, 00[0. 0[0
GDF SUEZ 6.375/% EMTN 50, 00[0. 097, 545. 04
GE CAPITAL 5.25% EMTN 90, 000. 093, 375. 04
GOLDMAN SACHS [3.5% EMTRO, 00[0. 093, 11}%. 00
GOLDMAN SACHS [P 5| 125%0, 00[0. 0B0, 13p. 45
HSBC FRANCE 4.|875% EMTEO, 00[0. 092, 15p¢. 0d
I NG BANK NV 3.[375% EMTINS0, 0po.D®1, 68/0. 0[0
| NG VERZEKERI NG VAR 70, 000. 093, 986 . 24
JOHN DEERE CAP 7.5k EMBR, 00[0. 0B5, 375 . 00
JOHNSON & JOHNSON W.75m0, 0p0.D04, 72[0. 0l
LA CAI XA 3.625% 300,0p0.298, 21/0. o)
LEGAL&GENL GRUP VAR EMBN, 000. 087, 51f. 23
LLOYDS TSB BK [3. 75 EMOMNS, 0po.D®1, 91[2. 5[0
LLOYDS TSB BK |6. 25 EMTE, 00(0. 0P8, 73J. 11
LVMH 4.375% EMTN 100,0p0.D02, 35/0. 0o
MORGAN STANLEY 5.5 GMBN, 00(0. 096, 09¢. 0d
MUNCHEN HYPOBANK 5P 5780, 00/0. 092, 80p. 0(
PROCTER & GAMBILE 4| 5% BMTROO0. 092, 54¢. 0d
RABOBANK 3.375% EMTN 325,0p0.8D5, 28/2. 5[0
RABOBANK 5. 875|% 50, 00[0. 092, 645. 04
RBS 3.75% EMTN 100, 0p0.D04, 05/0. 0o
SANOFI - AVENTI § 4.5 EMBE, 00[0. 062, 106. 0(
SANPAOLO | MI EMTN AR 50,000.004,575. 00
SI EMENS FIN 5.{125% EMTIRO, 00[0. 0D1, 19P. 0
STAN CHAR BK 3[. 625 EMT®N4, 0PO.DH7, 76[1. 6/
SWEDBANK 3.625% EMITN 150, 0p0.DB2, 67(0. 0fo
TESCO PLC 5.12[5% EMTN 50, 000. 082, 625. 00
TOTAL 3.5% EMTN 20, 000. 0DO0, 41}%. 00
VERI ZON WI RELHSS 8| 75%50, 00(0. 060, 27 5. 0
38 3,664, p0B,. ®H0, 5(32.[68
(477, 85|6, 3[19)
22.|5% 23. L%
477,856, 319
(477,85|6, 3[19)
JPM EURO LI QUI|DI TY| FUND-X4.[62 200, 67[3. 53
1 14.l62 200,673.5]3
(26,340, 4d7)
1.P% 1. 3%
26, 340[, 40[7
(26,34p,4d7)
2,064,473, 480
(2,064, 473,80)
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