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QUEBEC PROVINCE 425 27/02/2013  CA 101,14 0,19452 FRANKFURT . XS0163254062 GOVT REGIONAL 1.000
PFIZERINC 3625 03/06/2013 US 10185 02275 DUBLIN XS0432069747 INDUSTRIAL 50.000
SIEMENS FINAN - 4,125 20/02/2013  DE 10101 026002 SIX XS0413810606 INDUSTRIAL 1.000
ROCHEHLDGSINC - 4625 04/03/2013  CH 101,29 0,26668 NYSE BONDMATCH  XS0415624393 INDUSTRIAL 1.000
BTPS 215122012 T 100,14 0,27432 MILAN IT0004564636  GOVT NATIONAL 1.000
RODAMCO EURFIN 8,75 12/12/2012  NL 100,25 0,27676 EURONEXT-AMSTER  XS0237539795 FINANCIAL 50.000
SANOFI-AVENTIS 35 17/05/2013  FR 1016 027981 FRANKFURT XS0428037666 INDUSTRIAL 1.000
GECAPEURFUND 4875 06/03/2013  US 101,38 02919 LONDON XS0350465422 FINANCIAL 1.000
UNILEVERNV. 4875 21/05/2013  NL 102,33 0,29342 EURONEXT-AMSTER  XS0364979632 INDUSTRIAL 50.000
UBSAGLONDON . 4875 21/01/2013  CH 100,82 0,29679 FRANKFURT XS0341224151 BANK 1.000
GECAPEURFUND 525 31/01/2013  US 101,03 0,29835 LONDON XS0429315277 FINANCIAL 1.000
GECAPEURFUND 35 14/02/2013  US 100,78 0,30141 LONDON . XS0244082219 FINANCIAL 1.000
QUEBEC PROVINCE - 3,625 10/02/2015  CA 107,38 030614 FRANKFURT . XS0212274046 GOVT REGIONAL 50.000
GLAXOSMITHKLINE 5125 13112/2012  GB 10035 03105LONDON XS0335133996 SPECIAL PURPOSE  50.000
HSBCFRANCE 575 19/06/2013  FR 103,19 03136 FRANKFURT FR0010631614 BANK 50.000
TOYOTAMTRCRED - 4625 18/09/2013  JP 1036 032053 LONDON XS0388495490 FINANCIAL 1.000
CATERPILLARINTL . 2,375 17/06/2013  US 101,19 082192 8IX XS0518187769 FINANCIAL 50.000
BMWFINANCENV. 2,875 18/04/2013  DE 101,06 0,33006 ALLGERMANSE XS0478929457 INDUSTRIAL 1.000
SWEDBANKAB 3,125 04/03/2013  SE 100,82 033348 LONDON XS0491438429 BANK 50.000
INBEVNV. 7,375 30/01/2013  BE 101,44 033778 LONDON BE0934984015 INDUSTRIAL 50.000
SIEMENS FINAN 0375 10/09/2014  DE 100,06 0,34065 ALLGERMANSE DEOOOA1GBSABINDUSTRIAL 1.000
SLOVAKIAGOVT 35 04/03/2013  SK 100,93 0,34195 BRATISLAVA SK4120006545 GOVT NATIONAL !
ELECDEFRANCE 5625 23/01/2013  FR 100,98 0,34205 EURONEXT-PARIS XS0400736475 UTILITY-ELEC 50.000
HENKELKGAA 4,25 10/06/2013  DE 1022 034506 SIX DE0006641962 INDUSTRIAL 1.000
AT&TINC 4,875 15/03/2013  US 101,31 03453 LONDON XS0291950722 TELEPHONE 50.000
LLOYDSTSBBANK 325 26/11/2012  GB 100,08 0,34735 LONDON XS0469192388 BANK 50.000
AMER HONDAFIN 625 16/07/2013  JP 1039 035121 FRANKFURT XS0376700901 FINANCIAL 50.000
BMWFINANCENV 8875 19/09/2013 DE 107,13 036226 SIX XS0400017199 INDUSTRIAL 1.000
BAYERAG 4523/052013  DE 102,12 036261 EUROTLX . XS0255605825 INDUSTRIAL 50.000
TELENORASA 5875 05/12/2012  NO 100,28 0,38191 ALLGERMANSE XS0158765064 TELEPHONE 1.000
BASFFINEUROPNV  604/12/2013 DE 10587 03827 ALLGERMANSE DE00OAQT4DU7INDUSTRIAL 50.000
BMWUS CAPLLC 4,625 20/02/2013  DE 101,11 0,39072 LONDON XS0162732951 INDUSTRIAL 1.000
DAIMLERNACORP - 4,875 21/03/2013  DE 101,36 0,39861 ALLGERMANSE XS0247812836 SPECIAL PURPOSE  50.000
VOLKSWAGEN INTFN 4,875 22/05/2013  DE 102,28 040209 SIX XS0168882495 SPECIAL PURPOSE 1.000
DNBNORBANKASA 5875 20/06/2013  NO 10323 04027 FRANKFURT XS0371409292 BANK 50.000
EONINTLFINBV 4,125 26/03/2013  DE 101,32 0,40553 ALLGERMANSE XS0419267595 UTILITY -ELEC 1.000
FRANCE TELECOM 7,25 28/01/2013  FR 101,36 0,4119 FRANKFURT FRO000471948 TELEPHONE 1.000
DAIMLERAG  319/07/2013 DE 10173 041438 ALLGERMANSE DEOOOA1COVPEINDUSTRIAL 1.000
VATTENFALLAB 4,125 18/03/2013  SE 10123 041942 LONDON XS0417208591 UTILITY-ELEC 50.000
MERCK-FINANZ 8,75 07/12/2012  CH 100,19 0,42282 ALL GERMANSE XS0237054431 INDUSTRIAL 1.000
DIAGEOCAPBV 5501/07/2013  GB 103,14 042872 LONDON . XS0356009810 SPECIAL PURPOSE  50.000
SANOFI-AVENTIS 8,125 107110/2014  FR 10508 04328 ALLGERMANSE XS0456451938 INDUSTRIAL 1.000
MERCKFIN SERVIC - 4875 27/09/2013  DE 103,82 0,43495 NYSE BONDMATCH  XS0419828024 INDUSTRIAL 1.000
BHPBILLITONFIN - 4,875 26/02/2014 AU 10501 04397 LONDON XS0288320798 FINANCIAL 50.000
MANSE 5375 20/05/2013  DE 10249 044157 NYSE BONDMATCH  XS0429607640 INDUSTRIAL 1.000
EWeAG 4,875 14/10/2014  DE 10745 0,45027 FRANKFURT DE0OOAODLUSTUTILITY -ELEC 1.000
ALLIANDER 4125 17712/2014  NL 107,6 045261 FRANKFURT XS0208469253 UTILITY -ELEC 1.000
GAZDEFRANCE 475 19/02/2013  FR 101,11 0,45264 EURONEXT-PARIS FRO000472326 UTILITY -ELEC 1.000
SIEMENS FINAN 5375 11/06/2014  DE 10766 045648 SIX XS0369462022 INDUSTRIAL 1.000
TELENORASA 45 28/03/2014  NO 105,46 046487 FRANKFURT . XS0269252077 TELEPHONE 50.000
ATLASCOPCOAB 475 05/06/2014  SE 1066 04667 LONDON XS0302740328 INDUSTRIAL 50.000
GECAPEURFUND . 4625 29/10/2013  US 103,93 04695DUBLN XS0178807649 FINANCIAL 1.000
CREDITSUISSELD 6,125 05/08/2013  CH 104,04 046966 FRANKFURT XS0381268068 BANK 50.000
GDFSUEZ 625 24/01/2014  FR 106,83 047497 FRANKFURT FR0010678151 UTILITY -ELEC 1.000
ASTRAZENECAPLC 5125 15/01/2015  GB 109,97 048085 LONDON . XS0321640301 INDUSTRIAL 50.000
SCHLUMBERGERFIN 525 05/09/2013  NL 103,81 048167 FRANKFURT XS0386318371 SPECIAL PURPOSE  50.000
VODAFONE GROUP 8625 29/11/2012  GB 100,11 0,48252 LONDON XS0236598164 TELEPHONE 50.000
AUCHANSA — 529/042013 FR 102,02 048768 FRANKFURT FR0010611418 INDUSTRIAL 50.000
IBMCORP 6,625 30/01/2014  US 107,35 048829 NEWYORK XS0397540294 INDUSTRIAL 50.000
BMWFINANCENV 425 22/01/2014  DE 104,42 048925 SIX . XS0282510170 INDUSTRIAL 1.000
UBS AG LONDON 6,25 03/09/2013 CH 104,57 0,4905 FRANKFURT XS0385798276 BANK 1.000

Prezzi e rendimenti al 13 Novembre 2012



Nome breve Cedola Scadenza Paese Prezzo Rend. Mercato ISIN Number  Settore Taglio

NEDERLANDSE GASU 6 30/10/2013  NL 105,23 0,49064 EURONEXT-AMSTER  XS0396192535 GAS TRANSMISSION  50.000
SOCIETE GENERALE 525 28/03/2013  FR 101,71 049119 FRANKFURT XS0354843533 BANK 50.000
ELECDEFRANCE 4,625 06/11/2013  FR 103,99 0,49797 EURONEXT-PARIS XS0179486526 UTILITY -ELEC 1.000
DANONE 6,375 04/02/2014  FR 107,12 049918 FRANKFURT FR0010693309 INDUSTRIAL 50.000
SLOVAKREPUBLIC 45 20/052014  SK 105,98 050446 STUTTGART . XS0192595873 GOVTNATIONAL 1.000
BASF FINEUROPNV  526/09/2014  DE 1083 050521 EUROTLX DEOOOAOTKBMUINDUSTRIAL 1.000
BAYER CAP CORPNV 4,625 26/09/2014  DE 10761 05065SIx XS0420117383 INDUSTRIAL 1.000
HENKELAG&CO 4625 19/03/2014  DE 10547 0,50747 ALLGERMANSE XS0418268198 INDUSTRIAL 1.000
EONINTLFINBV 5125 07/05/2013  DE 102,16 050803 FRANKFURT XS0361244402 UTILITY -ELEC 1.000
VOLKSWAGEN BANK 2,375 28/06/2013  DE 101,14 0,50858 ALL GERMANSE XS0520522201 FINANCIAL 1.000
VODAFONE GROUP 6875 04/12/2013  GB 106,64 050865 LONDON XS0402707367 TELEPHONE 50.000
ARLIQUIDEFIN 6,125 28/11/2012  FR 100,18 051222 DUSSELDORF FR0010690925 INDUSTRIAL 50.000
DNBNORBANKASA 45 29/052014  NO 106,07 051228 FRANKFURT . XS0430768332 BANK 50.000
SCHNEIDERELEC 675 16/07/2013  FR 104,11 05137 DUSSELDORF FR0010709378 INDUSTRIAL 50.000
BRITISHTELPLC 525 22/01/2013  GB 10086 0,51465 LONDON XS0332154524 TELEPHONE 50.000
SCOTTISH & SOUTH 6,125 29/07/2013  GB 1039 051724 LONDON XS0377253405 UTILITY -ELEC 50.000
LINDE FINANCE BV 5375 12/09/2013  DE 10397 051925 ALLGERMANSE XS0387377756 INDUSTRIAL 1.000
BGENERGYCAP 3,375 15/07/2013  GB 10188 051957 LONDON XS0439816090 INDUSTRIAL 50.000
BPCE 2,625 07112/2012  FR 100,12 0,52008 FRANKFURT FR0010830398 BANK 50.000
SCHERING-PLOUGH - 537501102014 US 109,03 052154 DUBLIN XS0323955541 INDUSTRIAL 50.000
CARGILLINC 4,375 29/04/2013  US 101,72 0,52312 FRANKFURT XS0252760607 INDUSTRIAL 50.000
VOLKSWAGENINTFN 5,375 15/11/2013  DE 10481 05235SIX XS0428037583 SPECIALPURPOSE 1.000
VATTENFALLAB 575 05/12/2013  SE 10547 052505 LONDON XS0401892038 UTILITY-ELEC 50.000
DEUTSCHETELFIN = 45251022013  DE 103,71 053502 EUROTLX . XS0272605519 SPECIAL PURPOSE 1.000
JPMORGAN CHASE 525 08/05/2013  US 102,22 0,58529 LONDON XS0362269945 FINANCIAL 50.000
RWEFINANCEBV 575 20/11/2013  DE 10524 0,53653 ALLGERMANSE XS0399648301 UTILITY-ELEC 50.000
ARLIQUIDESA 475 25/06/2014  FR 106,71 0,53986 FRANKFURT FR0010096123 INDUSTRIAL 1.000
EONINTLFINBV 4875 28/01/2014  DE 10517 054066 SIX XS0410209357 UTILITY -ELEC 1.000
AUCHANSA 5125 18/07/2014  FR 107,59 05407 FRANKFURT FR0010499392 INDUSTRIAL 50.000
HSBCFRANCE 4875 15/01/2014  FR 105,01 054127 FRANKFURT FR0010709097 BANK 50.000
TELECOMAUSTRLIA 6 08/04/2013 AU 10213 05446 LONDON XS0356725084 TELEPHONE 50.000
EONINTLFINBY 525 06/06/2014  DE 107,25 0,54671 ALLGERMANSE XS0367884375 UTILITY -ELEC 1.000
BMWFINANCENV 4 17/09/2014  DE 10628 054965 MILAN XS0451689565 INDUSTRIAL 1.000
CHINA(PEOPLE'S) 4,25 28/10/2014  CN 107,14 0,55334 HONGKONG . XS0203685788 GOVT NATIONAL 10.000
BANK OF SCOTLAND 50625 23/05/2013  GB 1026 055348 LONDON XS0365381473 BANK 50.000
PFIZERINC 475 15/12/2014  US 108,65 0,55384 FRANKFURT . XS0336018832 INDUSTRIAL 50.000
CATERPILLARINTL 2,75 06/06/2014  US 103,38 0,55556 DUSSELDORF XS0633342604 FINANCIAL = 100.000
THAMES WATER UTC 6,125 04/02/2013  GB 10121 055592 LONDON XS0411560153 SPECIAL PURPOSE  50.000
INGBANKNV. 225 23/09/2013  NL 101,44 0,55601 EURONEXT-AMSTER  XS0543110364 BANK 50.000
ANGLIAN WATFIN 4625 07/10/2013  GB 1036 05568 LONDON XS0171463788 SPECIAL PURPOSE 1.000
TELIASONERAAB 5125 13/03/2014  SE 10599 05573 FRANKFURT XS0416482106 TELEPHONE 50.000
FORTUMOYJ 519112013 FI 104,45 055833 FRANKFURT XS0180181447 INDUSTRIAL 1.000
QUEBEC PROVINCE - 8,375 20/06/2016  CA 109,98 056104 LONDON XS0233031326 GOVT REGIONAL 50.000
SKANDINAV ENSKIL 55 06/052014  SE 1072 056368 LONDON XS0427065585 BANK 50.000
ARLIQUIDEFIN 4,125 23/06/2013  FR 102,12 056373 EUROTLX FRO000475550 INDUSTRIAL 1.000
JOHNDEERE CAP 7,5 24/01/2014  US 108,19 05662 DUBLN XS0410058746 FINANCIAL 50.000
SYNGENTAFINANCE 4 30/06/2014  CH 10551 056817 LONDON XS0436662828 INDUSTRIAL 50.000
TELSTRACORPLTD 475 15/07/2014 AU 106,89 056981 LONDON XS01965782556 TELEPHONE 50.000
BPCAPITALPLC 81 07/10/2014  GB 104,74 05704 LONDON . XS0547937408 SPECIAL PURPOSE  50.000
INBEVNV 6,57 27/02/2014  BE 107,63 0,57078 EURONEXT-AMSTER  BE6000006716 INDUSTRIAL 1.000
DEUTSCHPOSTFIN - 4875 30/01/2014  DE 10515 0572 FRANKFURT DE0008016502 SPECIAL PURPOSE 1.000
SCHNEIDERELEC 45 17/01/2014  FR 104,56 057386 BERLIN XS0260896542 INDUSTRIAL 1.000
ABB INTL FINANCE 4625 06/06/2013  CH 10223 057797 SIX XS0252915813 INDUSTRIAL 50.000
ELECDEFRANCE  530/052014 FR 106,73 0,57831 EURONEXT-PARIS XS0367001574 UTILITY -ELEC 50.000
SCHLUMBERGERFIN 45 25/03/2014  NL 10527 058034 FRANKFURT XS0418799630 SPECIAL PURPOSE  50.000
DAIMLERINTLFIN 7,875 16/01/2014  DE 10845 0582s8IX DEOOOAOTSSEG FINANCIAL 1.000
BASF FINEUROPNV 5,125 09/06/2015  DE 111,51 058248 NYSE BONDMATCH  XS0412154378 INDUSTRIAL 50.000
OMVAG 6,25 07/04/2014 AT 107,81 058294 MUNICH XS0422624980 INDUSTRIAL 1.000
GLAXOSMITHKLINE 3,875 06/07/2015 GB 108,58 058398 LONDON XS0438140526 SPECIAL PURPOSE  50.000
PPR. . 429012013 FR 100,69 058442 FRANKFURT FR0010208660 INDUSTRIAL 1.000
CREDIT AGRICOLE 6 24/06/2013  FR 103,24 0,58499 FRANKFURT XS0372104710 BANK 50.000
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BMWFINANCENV 2,125 13/01/2015  DE 10327 059356 SIX XS0729046051 INDUSTRIAL 1.000
DAIMLERAG 4625 02/09/2014  DE 107,17 0,59394 ALLGERMANSE DEOOOA1AS5GIINDUSTRIAL 1.000
ITWFINANCEEUR 525 01/10/2014 LU 108,65 059531 FRANKFURT XS0323494715 INDUSTRIAL 50.000
FRANCE TELECOM  522/01/2014  FR 105,17 0,60028 NYSE BONDMATCH  XS0409370219 TELEPHONE 50.000
SCHIPHOL NEDER - 4,875 08/07/2013  NL 1024 060128 LONDON XS0171966269 INDUSTRIAL 1.000
LAPOSTE 408112013 FR 1033 0,60255 ALLGERMANSE FR0010394429 INDUSTRIAL 1.000
CASINO GUICHARD 6,375 04/04/2013  FR 102,18 0,60306 FRANKFURT FR0010602920 INDUSTRIAL 50.000
ROYALBK SCOTLND 3625 17/05/2013  GB 101,49 060864 LONDON XS0497725563 BANK 50.000
ROYALBK SCOTLND 525 15/05/2013  GB 102,27 0,60879 LONDON XS0363669408 BANK 50.000
ABNAMRO BANKNV 2,75 29/10/2013  NL 102,02 0,60892 EURONEXT-AMSTER  XS0553727131 BANK 50.000
BATHOLDINGSBV 5125 09/07/2013  GB 102,89 060911 LONDON XS0171786287 INDUSTRIAL 1.000
ARLIQUIDESA 5220032013 FR 101,51 061107 FRANKFURT FR0010535583 INDUSTRIAL 50.000
AMER HONDAFIN 3,875 16/09/2014  JP 10593 061126 FRANKFURT XS0452167991 FINANCIAL 50.000
VATTENFALLAB 4,25 19/05/2014  SE 10543 061141 LONDON XS0428149545 UTILITY -ELEC 50.000
ING VERZEKERING 35 28/11/2012  NL 100,09 061172 EURONEXT-AMSTER  XS0236243548 FINANCIAL 50.000
CENTRICAPLC 7,125 09/12/2013  GB 106,88 061252 LONDON . XS0402535131 GAS TRANSMISSION 50000
STGOBAN 620052013 FR 102,71 061258 LONDON XS0428417900 INDUSTRIAL 50.000
VEOLIAENVRNMT 4875 28/05/2013  FR 102,24 061464 FRANKFURT FRO000474975 INDUSTRIAL 1.000
NATLGRIDPLC 4,125 21/03/2013  GB 101,19 061733 LONDON XS0247626962 UTILITY -ELEC 50.000
DANONE 55 06/052015  FR 111,92 0,61799 DUSSELDORF FR0010612713 INDUSTRIAL 50.000
CARREFOURSA 3625 06/05/2013  FR 1014 061827 FRANKFURT FR0010257873 INDUSTRIAL 1.000
DSM(KONIN) 575 17/03/2014  NL 106,78 0,61834 EURONEXT-AMSTER  XS0417825444 INDUSTRIAL 50.000
SYNGENTAFINANCE 4,125 22/04/2015  CH 10843 06199 FRANKFURT XS0217939494 INDUSTRIAL 1.000
VODAFONE GROUP 5125 10/04/2015  GB 110,68 0,62123 LONDON XS0166667344 TELEPHONE 1.000
DEUTSCHETELFIN 57510/01/2014  DE 10586 062211 ALLGERMANSE DE0OOAOTWHZ: SPECIAL PURPOSE 1.000
ENISPA - 4625 30/04/2013 T 1018 062284 EUROTLX XS0167456267 INDUSTRIAL 1.000
ENBW . 620112013 DE 1054 0,62368 NYSE BONDMATCH  XS0399860864 UTILITY -ELEC 50.000
BAYERISCHE LNDBK 35 08/10/2013  DE 102,55 0,6299 ALLGERMANSE . XS0456612885 BANK 1.000
UNILEVERNV 8,375 29/09/2015  NL 107,77 0,63262 EURONEXT-AMSTER  XS0230663196 INDUSTRIAL 1.000
RWE FINANCEBV - 4625 23/07/2014  DE 106,65 0,63617 ALLGERMANSE XS0196302425 UTILITY -ELEC 1.000
AT&TINC 6,125 02/04/2015  US 112,89 0,63718 NEWYORK XS0356044643 TELEPHONE 50.000
NATLGRID GAS 5125 14/05/2013  GB 102,19 063891 LONDON XS0363740985 UTILITY-GAS 50.000
WURTHFININTL 4,25 31/05/2013  DE 101,93 0,64025 FRANKFURT DEOOOAOGSKDUINDUSTRIAL 1.000
VOLKSWAGENFIN 6875 15/01/2014  DE 107,2 0,64098 ALLGERMANSE XS0408223138 FINANCIAL 1.000
ELSEVIERFINANCE 65 02/04/2013  GB 102,18 064127 DUBLIN . XS0420657065 SPECIAL PURPOSE  50.000
ABNAMRO BANK NV 4,625 28/10/2013  NL 103,75 0,64238 EURONEXT-AMSTER  XS0179253934 BANK 1.000
MICHELIN FINANCE - 8,625 24/04/2014  FR 111,36 06425 NYSE BONDMATCH  XS0424686573 INDUSTRIAL 1.000
POHJOLABANKPLC 45 22/052014  Fl 10578 064534 LONDON XS0429965139 BANK 50.000
ELECDEFRANCE 45 17/072014  FR 106,36 0,64585 EURONEXT-PARIS FR0010758888 UTILITY -ELEC 1.000
LVMH MOET-HENNES 4,375 12/05/2014  FR 105,49 0,64838 NYSE BONDMATCH  FR0010754663 INDUSTRIAL 50.000
SESGLOBALSA 4,875 21/10/2013 LU 103,44 0651 FRANKFURT XS0271527599 INDUSTRIAL 50.000
DEUTSCHETELFIN = - 4875 02/06/2014  DE 10569 065252 SIX XS0431772572 SPECIAL PURPOSE 1.000
BOUYGUES 45 24/0512013  FR 101,98 0,65483 NYSE BONDMATCH  FR0010326967 INDUSTRIAL 50.000
FORTUMOYJ 4625 20/03/2014  FI 10527 065562 DUSSELDORF XS0418730601 INDUSTRIAL 50.000
LLOYDSTSBBANK 625 15/04/2014  GB 10783 0,65667 LONDON XS0422704238 BANK 50.000
KPNNV. 45 18/03/2013  NL 101,28 0,65738 EURONEXT-AMSTER  XS0248012023 TELEPHONE 50.000
SLOVAKIAGOVT 49 11/02/2014  SK 1052 065752 BRATISLAVA SK4120004227 GOVT NATIONAL 3.319
VOLKSWAGENLEAS 22510/11/2014  DE 103,12 065948 SIX XS0702340505 FINANCIAL = 100.000
MCDONALD'S CORP  526/03/2015 US 110,11 065952 FRANKFURT XS0353791345 INDUSTRIAL 50.000
AXASA  618/06/2013 FR 10311 066035 SIX XS0130738213 FINANCIAL 1.000
THALESSA 4,875 02/04/2013  FR 101,38 0,66051 FRANKFURT XS0420972258 INDUSTRIAL 50.000
SKFAB 4,25 13/12/2013  SE 103,83 066151 FRANKFURT XS0278746143 INDUSTRIAL 50.000
LINDE FINANCEBV 6,75 08/12/2015  DE 118,38 0,66232 ALL GERMANSE XS0403540189 INDUSTRIAL 1.000
FRANCE TELECOM 525 22/05/2014  FR 106,88 066324 ALLGERMANSE XS0365002872 TELEPHONE 50.000
NEDERLANDSE GASU 0,875 30/10/2015  NL 100,62 0,66364 EURONEXT-AMSTER  XS0849620231 GAS TRANSMISSION  100.000
GECAPEURFUND 4,25 06/02/2014  US 104,35 0,66463 LONDON . XS0285388632 FINANCIAL 1.000
VOLKSWAGENFIN 8,375 28/07/2014  DE 10455 066479 SIX XS0482656005 FINANCIAL 1.000
SCHLUMBERGERFIN 2,75 01/12/2015  NL 106,26 066527 FRANKFURT XS0562884733 SPECIAL PURPOSE  50.000
JTIUKFINANCE 45 02/04/2014  JP 10523 066751 ALLGERMANSE XS0269190533 INDUSTRIAL 50.000
VOLKSWAGEN BANK 3,125 11/04/2014  DE 103,41 0,66935 BERLIN XS0614919701 FINANCIAL 1.000
CARREFOUR SA 6,625 02/12/2013  FR 106,17 0,67012 FRANKFURT XS0401494900 INDUSTRIAL 50.000
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CATERPILLARINTL 1,375 18/05/2015  US 101,74 0,67233 DUSSELDORF XS0782692510 FINANCIAL = 100.000
CREDITSUISSELD 6,125 16/05/2014  CH 108,08 067708 STUTTGART XS0405872762 BANK 50.000
JPMORGAN CHASE - 4,875 30/01/2014  US 10442 0,67809 LONDON XS0284840542 FINANCIAL 50.000
NATL GRID ELECT 6625 28/01/2014  GB 107,08 06786 LONDON XS0403509341 INDUSTRIAL 50.000
VERBUNDINTLFIN 5 2506/2014 AT 106,87 067981 VIENNA XS0307453026 UTILITY-ELEC 50.000
GLENCORE FINANCE 5251171022013 CH 104,09 0,68108 LUXEMBOURG XS0270776411 SPECIAL PURPOSE  50.000
BMWUSCAPLLC 528052015 DE 11079 06816 ALLGERMANSE XS0364671346 INDUSTRIAL 1.000
DEUTSCHETELFIN = 5875 10/09/2014  DE 109,34 0,68301 NYSE BONDMATCH  DEOO0AOT1GC4SPECIAL PURPOSE 1.000
BASFSE 45 29/06/2016  DE 113,58 0,68467 DUBLIN DEOOOAOJRFBOINDUSTRIAL 1.000
DEUTSCHEBKLOND 4,55 10/06/2013  DE 102,17 0,68513 LUXEMBOURG . XS0364255983 BANK 1.000
GOLDMAN SACHS GP 3,75 04/02/2013  US 100,66 068749 FRANKFURT XS0242988334 FINANCIAL 50.000
ANGLOAMERICAN 4,25 30/09/2013  GB 103,08 0,68753 LONDON . XS0454861096 SPECIAL PURPOSE  50.000
SOLVAYSA. 4875 10/01/2014  BE 104,78 068858 FRANKFURT BE0376263603 INDUSTRIAL  250.000
ELIASYSTEMOP 45 22/04/2013  BE 101,63 068862 FRANKFURT BE6000104727 INDUSTRIAL 50.000
SBABBANK 35 13/10/2014  SE 10531 068897 LONDON XS0616865688 BANK = 100.000
TELSTRACORPLTD 3,875 24/07/2015 AU 108,44 068932 LONDON XS0223268136 TELEPHONE 50.000
GDFSUEZ 528022015 FR 109,67 0,69087 DUSSELDORF FR0010718189 UTILITY -ELEC 1.000
SCHIPHOL NEDER 6,625 23/01/2014  NL 106,98 0,69202 EURONEXT-AMSTER  XS0399674216 INDUSTRIAL 50.000
KPNNV 625 16/09/2013  NL 1046 06927 EURONEXT-AMSTER  XS0387992661 TELEPHONE 50.000
HSBCHLDGSPLC 45 30/04/2014  GB 10548 069467 LONDON . XS0426016753 BANK 50.000
ARLIQUIDESA 4,875 03/06/2015  FR 109,25 069515 FRANKFURT FR0010765354 INDUSTRIAL 50.000
BRAZILREPOF 7,375 03/02/2015  BR 114,63 0,69859 EUROMTF XS0211229637 GOVTNATIONAL 1.000
COMMERZBANKAG ~ 506/02/2014  DE 10522 069897 FRANKFURT DEOOOCBBOIMEBANK 1.000
GOLDMAN SACHS GP 5,375 15/02/2013  US 101,15 0,70125 FRANKFURT XS0344541916 FINANCIAL 50.000
ELECDEFRANCE 5125 23/01/2015  FR 109,56 0,702 EURONEXT-PARIS XS0409744744 UTILITY -ELEC 50.000
BATHOLDINGSBV - 4,375 15/09/2014  GB 106,65 0,70397 LONDON XS0247308595 INDUSTRIAL 50.000
UBSAGLONDON 5625 19/05/2014  CH 107,33 070783 LONDON XS0428956287 BANK 1.000
Tescopc 5125 24/02/2015  GB 10991 071217 LONDON XS0414340074 INDUSTRIAL 50.000
CeZAS 6180720014 CZ 108,73 0,71492 STUTTGART XS0376701206 UTILITY-ELEC 50.000
HUTCHWHAMFIN 5875 08/07/2013  HK 10328 071848 FRANKFURT XS0172201955 INDUSTRIAL 1.000
BTPS 4,75 01/02/2013 1T 100,84 0,71949 MILAN IT0003357982 GOVT NATIONAL 1.000
DAIMLERAG 175 21/052015  DE 102,54 072317 SIX DEOOOAIMLSR¢INDUSTRIAL 1.000
PHILIPMORRISIN 5875 04/09/2015  US 114,21 0,72904 NEWYORK XS0385771158 INDUSTRIAL 50.000
VOLKSWAGEN INTFN 2,125 19/01/2015  DE 103 073046 SIX XS0731679907 SPECIAL PURPOSE 1.000
STGOBAN 7,25 16/09/2013  FR 10539 073138 LONDON XS0387435117 INDUSTRIAL 50.000
CARGILLINC 45 29/09/2014  US  106,9 0,73322 ALL GERMANSE . XS0201947826 INDUSTRIAL 50.000
TELIAAB 4,125 11/052015  SE 108,31 0,73475 NYSE BONDMATCH  XS0218734118 TELEPHONE 1.000
BNPPARIBAS 516122013 FR 104,58 073515 FRANKFURT XS0405121368 BANK 1.000
NATLGRIDPLC 65 22/04/2014  GB 108,17 0,73558 LONDON . XS0408880127 UTILITY -ELEC 50.000
DEUTSCHEAPOARZ 8,75 21/03/2013  DE 101,02 0,78712 ALLGERMANSE XS0248363045 BANK 50.000
SANOFI-AVENTIS 45 18/052016  FR 112,95 0,73777 NYSE BONDMATCH  XS0428037740 INDUSTRIAL 1.000
STANDARD CHART 575 30/04/2014  GB 107,21 0,73811 LONDON XS0426682570 BANK 50.000
EONINTLFINBY 52508/09/2015 DE 1125 0,73827 MUNICH XS0385754733 UTILITY -ELEC 1.000
ROCHEHLDGSINC 5625 04/03/2016  CH 115,85 0,7393 NYSE BONDMATCH  XS0415624120 INDUSTRIAL 1.000
BERTELSMANNAG 7,875 16/01/2014  DE 108,25 0,73993 ALL GERMANSE . XS0408678133 INDUSTRIAL 1.000
GECAPEURFUND 4625 04/07/2014  US 106,27 0,74002 FRANKFURT XS0195116008 FINANCIAL 1.000
GDFSUEZz 1501022016 FR 1024 0,741 EURONEXT-PARIS FR0011261890 UTILITY -ELEC 1.000
ABNAMRO BANKNV 3,375 21/01/2014  NL 103,08 0,74118 EURONEXT-AMSTER  XS0581166708 BANK = 100.000
GDFSUEZ 5625 18/01/2016  FR 115,25 0,74224 FRANKFURT FR0010709279 UTILITY -ELEC 1.000
AUCHANSA 475 15/04/2015  FR 109,54 074236 FRANKFURT FR0010746016 INDUSTRIAL 50.000
SCHNEIDERELEC 5375 08/01/2015  FR 109,82 0,74318 DUSSELDORF FR0010526178 INDUSTRIAL 50.000
GECAPEURFUND 4,75 30/07/2014  US 106,75 0,74351 LONDON . XS0441800579 FINANCIAL 1.000
VODAFONE GROUP 625 15/01/2016  GB 117,15 0,74487 LONDON XS0408285913 TELEPHONE 50.000
IMPTOBACCOFIN - 4,875 22/11/2013  GB 103,66 0,74666 LONDON XS0275431111 INDUSTRIAL 50.000
DIAGEOFINPLC 6625 05/12/2014  GB 111,92 074692 LONDON XS0403180119 SPECIAL PURPOSE  50.000
SODEXHO 45 28/03/2014  FR 105,06 0,74748 FRANKFURT XS0292924775 INDUSTRIAL 50.000
KINGFISHERPLC . 4,125 23/11/2012  GB 100,06 0,74797 FRANKFURT XS0235984340 INDUSTRIAL 50.000
LVMH MOET HENN - 8,375 07/04/2015  FR 106,18 0,75381 ALLGERMANSE FR0011033281 INDUSTRIAL 100.000
ALLIANDERNV 55 20/04/2016  NL 115,98 0,75451 EURONEXT-AMSTER  XS0423530350 UTILITY-ELEC 50.000
ERICSSONLM  524/06/2013 SE 102,54 075507 LONDON XS0435008726 INDUSTRIAL 50.000
DONG A/S 4,875 07/05/2014 DK 106 0,75686 LONDON XS0426739354 GAS TRANSMISSION  50.000
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JPMORGAN CHASE 6,125 01/04/2014  US 107,3 075708 LONDON XS0421410621 FINANCIAL 50.000
VEOLIAENVRNMT 525 24/04/2014  FR 106,39 075727 EURONEXT-PARIS FR0010750497 INDUSTRIAL 1.000
BRITISHTELPLC 525 23/06/2014  GB 107,11 0,75815 LONDON XS0306773234 TELEPHONE 50.000
CEZAS 4,125 17/10/2013  CZz 103,07 07586 FRANKFURT XS0271020850 UTILITY-ELEC 50.000
LANXESS FINANCE 7,75 09/04/2014 ~ DE 109,65 0,75917 NYSE BONDMATCH  XS0423036663 INDUSTRIAL 1.000
MANSE 121/09/2015 DE 10067 0,76065 DUSSELDORF XS0831383194 INDUSTRIAL 1.000
TOYOTAMTRCRED 6,625 03/02/2016  JP 118,56 07607 LONDON XS0411602765 FINANCIAL 1.000
BMWFINANCGE NV 3,25 28/01/2016  DE 10784 076096 SIX XS0583801997 INDUSTRIAL 1.000
AKZO NOBEL SWEDE 7,75 31/01/2014  NL 108,36 07634 NYSE BONDMATCH  XS0404765710 INDUSTRIAL 50.000
ADECCOINTFIN 45 25/04/12013  NL 101,62 0,76355 FRANKFURT XS0250709333 FINANCIAL 50.000
WM COVEREDBOND 4,375 19/05/2014  US 10538 0,76444 LONDON XS0301056999 FINANCIAL 50.000
AIRPROD & CHEM 875 08/11/2013  US 102,89 0,77028 FRANKFURT XS0233886422 INDUSTRIAL 50.000
CZECHREPUBLIC . 4625 23/06/2014  CZ 106,1 077154 MUNICH XS0194957527 GOVTNATIONAL 1.000
AEROPORTPARIS 6375 24/01/2014  FR 1066 07718 EURONEXT-PARIS FR0010690156 TRANS - NONRAIL 1.000
bsm . 410112015 NL 109,48 0,77204 EURONEXT-AMSTER  XS0235117891 INDUSTRIAL 50.000
ALTADIS FINANCE 5125 021072013 ES 103,79 077247 FRANKFURT XS0176838372 FINANCIAL = 100.000
ZURICHFINANCE 45 17/09/2014  CH 106,77 077285 SIX . XS0201168894 FINANCIAL 50.000
RWEFINANCEBV  510/02/2015 DE 109,32 0,77466 ALLGERMANSE XS0412842428 UTILITY -ELEC 1.000
VODAFONE GROUP 475 14/06/2016  GB 113,95 07766 LONDON XS0257807957 TELEPHONE 50.000
TELEKOMFINANZ  522/07/2013 AT 102,85 077677 VIENNA XS0172844283 TELEPHONE 1.000
VOLKSWAGEN INTFN 35 02/02/2015  DE 105,95 077815 MILAN . XS0470518605 SPECIAL PURPOSE 1.000
CITIGROUPINC 64 27/032013  US 102 0,78252 FRANKFURT . XS0354858564 FINANCIAL 50.000
SWEDISHMATCH . 4625 28/06/2013  SE 102,34 078459 LONDON XS0259109154 INDUSTRIAL 50.000
SECURITASAB 65 02/04/2013  SE 102,13 0,78463 DUSSELDORF XS0422689843 INDUSTRIAL 50.000
LLOYDSTSBBANK 45 15/09/2014  GB 106,72 0,78485 LONDON . XS0604400001 BANK = 100.000
SABMILLERPLC 45 20/01/2015  GB 107,98 078693 LONDON . XS0440312725 INDUSTRIAL 50.000
FORTUNEBRANDS 4 30/01/2013 US 10064 078723 LONDON XS0243150967 INDUSTRIAL 50.000
GECAPEURFUND 2,875 28/10/2014  US 104,01 0,79005 LONDON XS0553035840 FINANCIAL 1.000
CARLSBERGBREW 6 28/052014 DK 10788 07901 MUNICH XS0430698455 INDUSTRIAL 50.000
RTE EDF TRANSPOR 4,875 06/05/2015  FR 109,94 07921 EURONEXT-PARIS FR0010612622 UTILITY -ELEC 50.000
FORTIS BANKNED - 4,625 09/07/2014  NL 106,23 0,79218 FRANKFURT XS0196047723 BANK 1.000
MERCKFIN SERVIC 3,375 24/03/2015  DE 10599 0,79371 NYSE BONDMATCH  XS0497185511 INDUSTRIAL 1.000
VOLVOTREASAB 9,875 27/02/2014  SE 111562 079556 SIX XS0415004331 INDUSTRIAL 50.000
VIVENDISA 4503/1022013  FR 103,23 0,79608 FRANKFURT FR0010369629 INDUSTRIAL 50.000
GOLDMAN SACHS GP 5,125 24/04/2013  US 10187 07966 FRANKFURT XS0167154680 FINANCIAL 1.000
VOLKSWAGENLEAS 1,5 1509/2015 DE 10195 08001 BERLIN XS0794238583 FINANCIAL = 100.000
SOCIETE GENERALE 5125 19/12/2013  FR 104,67 080105 BERLIN XS0404952078 BANK 50.000
VALEO 3,75 24/06/2013  FR 101,76 080226 FRANKFURT FR0010206334 INDUSTRIAL 1.000
SWISSRETREAS 7.19/052014  US 109,22 0,80246 DUSSELDORF . XS0429265159 FINANCIAL 50.000
KBCIFIMANV 401032013 BE 10091 0803 FRANKFURT XS0597921724 BANK 50.000
RODAMCO EURFIN - 4,875 01/10/2014  NL 106,61 080375 FRANKFURT XS0202045679 FINANCIAL 1.000
BARCLAYSBKPLC 525 27/05/2014  GB 106,71 080477 LONDON XS0430452457 BANK 50.000
PFIZERINC 4,75 03/06/2016  US 113,72 080764 DUBLN XS0432070752 INDUSTRIAL 50.000
INGGROEPNV 5625 03/09/2013  NL 103,81 0,80863 EURONEXT-AMSTER  XS0385699029 FINANCIAL 50.000
REPOF POLAND 5875 03/02/2014  PL 106,1 0,80958 DUSSELDORF XS0410961014 GOVTNATIONAL 1.000
BHPBILLITONFIN 6,375 04/04/2016 AU 118,48 081112 LONDON XS0421249235 FINANCIAL 50.000
VOLKSWAGENLEAS 275 13/07/2015  DE 10507 081129 SIX XS0576107519 FINANCIAL 50.000
MCDONALD'S CORP 4,25 10/06/2016  US 112,03 081158 MUNICH XS0433152690 INDUSTRIAL 50.000
ENISPA- 5875 20/01/2014 1T 10591 081235 MILAN XS0400780887 INDUSTRIAL 50.000
WURTHFININTL 475 12/06/2014  DE 106,11 081293 SIX DEOOOAONUTVEINDUSTRIAL 1.000
SANDVIKAB 6,875 25/02/2014  SE 10766 0814 LONDON XS0414582246 INDUSTRIAL 50.000
REPOFLATVIA 4,25 02/04/2014 LV 10467 081848 SIX XS0189713992 GOVTNATIONAL 1.000
ENBW 4,125 07/07/2015  DE 108,59 0,82088 NYSE BONDMATCH  XS0438843871 UTILITY-ELEC 1.000
ELIASYSTEMOP 475 13/05/2014  BE 105,77 082815 FRANKFURT BE0119549450 INDUSTRIAL 1.000
JPMORGAN CHASE 525 14/01/2015  US 10943 0,62855 LONDON XS0335880463 FINANCIAL 50.000
PACCARFINANCIAL 3 19/05/2014  US 10323 082949 LONDON XS0627082984 FINANCIAL = 100.000
WPP2008LTD 4875 05112/2013  IE 1037 082968 LONDON XS0275759602 INDUSTRIAL 50.000
IBERDROLAINTL - 4875 18/02/2013  ES 101,03 0,82986 FRANKFURT XS0163023848 UTILITY-ELEC = 100.000
BATINTL FINANCE 5875 12/03/2015  GB 111,52 083362 LONDON XS0352065584 INDUSTRIAL 50.000
PACCAR FINANCIAL = 1,375 08/06/2015  US 101,36 0,83505 LONDON XS0788529096 FINANCIAL = 100.000
BRISTOL-MYER SQB 4,375 15/11/2016  US 113,86 0,83521 DUBLIN XS0275937471 INDUSTRIAL 50.000
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NEDERLANDSE GAS 4,25 20/06/2016  NL 112,03 0,83582 EURONEXT-AMSTER  XS0257885086 GAS TRANSMISSION  50.000
EONINTLFINBV 55 19/01/2016  DE 114,54 0,83761 ALLGERMANSE XS0408095387 UTILITY -ELEC 1.000
LVMH MOET-HENNES 45 15/06/12015  FR 109,29 083933 LUXEMBOURG FR0010765867 INDUSTRIAL 50.000
MERRILLLYNCH 611022013 US 10122 084 LONDON XS0345043764 FINANCIAL 50.000
GECAPEURFUND 227/02/2015 US 10261 084075 LONDON XS0750684929 FINANCIAL 1.000
GIE SUEZALLIANC 55 26/11/2012  FR 100,13 084228 FRANKFURT FRO000471054 INDUSTRIAL 1.000
BMWUSCAPLLC 1,25 20/07/2016  DE 101,46 084469 DUSSELDORF DEOOOA1G7EHSINDUSTRIAL 1.000
WESFARMERSLTD 3,875 10/07/2015 AU 107,89 084771 SGx-sT XS0493491657 INDUSTRIAL 50.000
REPOFPOLAND 45 05/02/2013  PL 1008 084866 FRANKFURT XS0162316490 GOVTNATIONAL 1.000
BANQFEDCRDMUT 4,25 05/02/2014  FR 104,11 0,85199 FRANKFURT XS02847567556 BANK 50.000
SUEZENVIRON - 4875 08/04/2014  FR 105,54 085317 DUSSELDORF FR0010745984 INDUSTRIAL 50.000
BOUYGUES 4,875 29/10/2014  FR 106,78 085445 EUROTLX FR0010126904 INDUSTRIAL 1.000
VERBUNDINTLFIN 475 17/04/2015 AT 10927 085711 VIENNA XS0424019437 UTILITY -ELEC 1.000
BRITISHTELPLC 6,125 11/07/2014  GB 108,58 085816 LONDON XS0433216339 TELEPHONE 50.000
GECAPEURFUND 1,25 15/1022015  US 101,12 08583 LONDON . XS0832873060 FINANCIAL 1.000
VATTENFALLAB 525 17/03/2016  SE 114,36 0,85861 LONDON XS0417208161 UTILITY -ELEC 50.000
DANONE 25 29/09/2016  FR 106,22 0,85886 EURONEXT-PARIS FRO011121631 INDUSTRIAL 100.000
BTPSIL 215 15/09/2014 1T 102,34 085914 MILAN IT0003625909 GOVT NATIONAL 1.000
BPCAPITALPLC 2,177 16/02/2016  GB 1042 086097 LONDON XS0747743937 SPECIAL PURPOSE  100.000
DAIMLER INTLFIN 6,125 08/09/2015  DE 114,55 0,86376 ALL GERMANSE DEOOOAOTOBNO FINANCIAL 50.000
CARGILLINC 6,25 24/07/2015  US 114,23 0,86404 FRANKFURT XS0359953311 INDUSTRIAL 50.000
DEUTSCHETELFIN = 419/01/2015 DE 10672 086465SIX XS0210318795 SPECIAL PURPOSE 1.000
CELLCOPART/VERI 875 18/12/2015  US 123,92 086479 DUBLN XS0405876599 SPECIAL PURPOSE  50.000
BASFSE 4,25 14/102016  DE 112,96 0,86528 FRANKFURT XS0439773002 INDUSTRIAL 1.000
LINDE FINANCE BV 475 24/04/2017  DE 116,83 0,86534 ALL GERMANSE XS0297699588 INDUSTRIAL 1.000
CARREFOURSA 5125 10/10/2014  FR 107,99 086544 ALLGERMANSE FR0010526848 INDUSTRIAL 50.000
PPR. 8,625 03/04/2014  FR 11058 086584 SIX FR0010744987 INDUSTRIAL 1.000
WOLTERS KLUWER 5125 27/01/2014  NL 10505 086624 SIX XS0181273342 INDUSTRIAL 1.000
K+SAG 524092014 DE 10757 086822 MILAN DEOOOAIAGFVSINDUSTRIAL 1.000
ENELSOCAZIONI 4,25 12/06/2013  IT 101,91 086935 EUROTLX XS0170342868 UTILITY -ELEC 1.000
EUROHYPO SALUX 225 25/03/2013 LU 100,48 0,86936 NYSE BONDMATCH  XS0496654079 BANK 1.000
POHJOLABANKPLC 3,125 25/03/2015 FI 10523 087018 LONDON XS0497507060 BANK 50.000
GECAPEURFUND 525 18/05/2015  US 110,79 0,87022 LONDON XS0363471805 FINANCIAL 1.000
AXASA 45 23/01/2015  FR 107,81 087431 MUNICH XS0434882014 FINANCIAL 50.000
METROFINBV 9,375 28/11/2013  DE 1087 0875 ALLGERMANSE DE0OOAOT33X3 INDUSTRIAL 1.000
SIEMENS FINAN 5125 20/02/2017  DE 1768 087865 SIX XS0413806596 INDUSTRIAL 1.000
TENNETHLDBV 325 09/02/2015  NL 10521 08833 EURONEXT-AMSTER  XS0485615867 INDUSTRIAL 50.000
KPNNV. 6,25 04/02/2014  NL 106,47 0,88375 EURONEXT-AMSTER  XS0411863722 TELEPHONE 50.000
PHILIPMORRISIN 575 24/03/2016  US 115,98 0,88813 LONDON XS0419195408 INDUSTRIAL 50.000
ERSTEBANK 475 18/09/2013 AT 10321 089162 VIENNA XS0176311792 BANK 1.000
FRANCE TELECOM 8,625 141102015 FR 107,81 089297 EUROTLX FR0010245555 TELEPHONE 1.000
DANSKE BANKA/SS 475 04/06/2014 DK 1059 089361 DUBLIN XS0431725901 BANK 50.000
DANAHER LUXFIN 4522/07/2013  US 102,43 089486 FRANKFURT . XS0260901995 INDUSTRIAL 50.000
RAIFFEISENBKIN 8625 27/01/2014 AT 10323 089638 VIENNA XS0584381544 BANK 50.000
CEZAS 575 26/05/2015  CZ 112,05 08967 FRANKFURT XS0430082932 UTILITY - ELEC 50.000
AIRPROD & CHEM 3,875 10/03/2015 US 106,78 0,898 FRANKFURT XS0213159824 INDUSTRIAL 100.000
ACCOR 65 06/052013  FR 1026 0,89806 DUSSELDORF FR0010753459 INDUSTRIAL 50.000
UBSAGLONDON 35 15/07/2015  CH 106,79 0,90249 LONDON . XS0526073290 BANK 1.000
BPCAPITALPLC 3,472 01/06/2016  GB 10891 0,90255 LONDON XS0633014427 SPECIAL PURPOSE  100.000
HSBCHLDGSPLC 53752012/2012  GB 10041 0,90297 FRANKFURT XS0159496867 BANK 1.000
NATIONALGRIDUS 825 03/06/2015  GB 10587 0,90363 LONDON XS0633148621 UTILITY-ELEC = 100.000
COMMERZBANKAG 475 26/01/2015  DE 108,31 0,90419 NYSE BONDMATCH  DE000CZ29UUZBANK 1.000
TELSTRACORPLTD 475 21/03/2017 AU 116,3 0,90477 LONDON . XS0292607701 TELEPHONE 50.000
BACARDILTD 7,75 09/04/2014  BM 109,43 090751 DUBLIN XS0423639953 INDUSTRIAL 50.000
ANGLIAN WATFIN 6,25 27/06/2016  GB 118,89 0,90774 LONDON XS0371990952 SPECIAL PURPOSE  50.000
SAINT-GOBAINB.V  525/04/2014 FR 10582 09078 EURONEXT-PARIS FR0010094623 FINANCIAL !
MORGAN STANLEY 875 01/03/2013  US 10081 0,90869 LONDON XS0245835540 FINANCIAL 50.000
BASFSE 4625 07/07/2017  DE 1168 0,90907 DUSSELDORF XS0437957086 INDUSTRIAL 1.000
ANHEUSER-BUSCH 1,25 24/03/2017  BE 101,44 091015 LONDON BE6243181672 INDUSTRIAL 1.000
NATIONWIDE BLDG 875 20/01/2015  GB 106,09 0,91294 LONDON XS0479597642 FINANCIAL 50.000
KPN NV 4,75 29/05/2014  NL 105,8 0,91478 EURONEXT-AMSTER  XS0303070030 TELEPHONE 50.000
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DTLUFTHANSAAG - 4625 06/05/2013  DE 10172 091841 SIX DE00OAOJQASI TRANS -NONRAIL 1.000
ELISAOYS 475 03/03/2014  FI 1049 0,91592 FRANKFURT XS0288444333 TELEPHONE 50.000
PERNOD-RICARD SA 4,625 06/12/2013  FR 103,87 0,91703 FRANKFURT FR0010398271 INDUSTRIAL 50.000
DEUTSCHE BANKAG 5125 31/01/2013  DE 100,86 09189 FRANKFURT DE0003933263 BANK 1.000
fbcas 35 23/02/2015 DK 105,77 0,92116 DUSSELDORF . XS0593990392 TELEPHONE = 100.000
SES GLOBAL GROUP 4,875 09/07/2014 LU 106,42 0,92179 DUSSELDORF XS0438380247 INDUSTRIAL 50.000
SWEDBANKAB 175 18/06/12015  SE 102,1 092223 LONDON XS0794246925 BANK = 100.000
CIEFINCRD-MUTL 5375 22/04/2014  FR 106,29 0,92317 FRANKFURT FR0010749598 BANK 50.000
DEUTSCHETELFIN 57514/04/2015  DE 11143 092822 SIX DE0OOAOTT2MZ SPECIAL PURPOSE 1.000
VIVENDISA 7,75 23/01/2014  FR 108,01 0,92627 NYSE BONDMATCH  FR0010714196 INDUSTRIAL 50.000
JOHN DEERE BANK 325 22/06/2016  US 108,18 0,92695 ALL GERMANSE XS0640936067 FINANCIAL 100.000
AKZONOBELNV 7,25 27/03/2015  NL 114,68 0,92759 FRANKFURT XS0419378236 INDUSTRIAL 50.000
LTHUANIA 45 05/03/2013 LT 101,06 092812 BERLIN XS0163880502 GOVTNATIONAL 1.000
STATKRAFTAS 55 02/04/2015  NO 110,69 0,92851 LONDON . XS0421565317 UTILITY -ELEC 50.000
BAAFUNDINGLTD 46 30/09/2014  GB 106,77 093228 LONDON . XS0383001640 SPECIAL PURPOSE  50.000
SKANDINAV ENSKIL 25 01/09/2015  SE 1043 0,93285 LONDON XS0538031211 BANK 50.000
HUTCHWHAFINOS - 4,125 28/06/2015  HK 108,19 0,93768 FRANKFURT XS0223429084 INDUSTRIAL 50.000
FORTUMOYJ 45 20/06/2016  Fl 112,51 0,93933 FRANKFURT XS0258428712 INDUSTRIAL 50.000
GECAPEURFUND 2,875 17/09/2015 US 10538 09416 LONDON XS0541454467 FINANCIAL 1.000
FORTIS BNK SAINV. 45 30/052014  BE 10539 09421 FRANKFURT BE0932900518 BANK 50.000
BARCLAYSBKPLC 35 18/03/2015  GB 105,87 0,94235 LONDON . XS0495946310 BANK 50.000
IMPTOBACCOFIN 7,25 15/09/2014  GB 111,39 094335 LONDON XS0387846925 INDUSTRIAL 50.000
BERTELSMANNAG 3625 06/10/2015 DE 107,6 0,94509 ALLGERMANSE XS0230962853 INDUSTRIAL 50.000
RCIBANQUE . 3,375 23/01/2013  FR 100,45 0,94953 EURONEXT-PARIS XS0494501926 FINANCIAL 1.000
UNIBAIL RODAM SE 8,375 11/03/2015  FR 105,52 0,95185 STUTTGART XS0491898184 FINANCIAL 50.000
PFIZERINC 4,55 15/05/2017  US 115,73 0,95466 FRANKFURT XS0301010145 INDUSTRIAL 50.000
TELIASONERAAB 475 07/03/2017  SE 115,92 0,9556 FRANKFURT XS0289507997 TELEPHONE 50.000
VOLKSWAGENINTFN 7.09/02/2016  DE 119,14 0,95572 ALL GERMANSE XS0412443052 SPECIAL PURPOSE 1.000
SCHNEIDERELEC 2,875 20/07/2016  FR 106,89 0,95617 EURONEXT-PARIS FR0010922542 INDUSTRIAL 50.000
SOCIETE GENERALE 3,75 21/08/2014  FR 104,85 0,95799 FRANKFURT XS0446860826 BANK 50.000
SODEXO 625 30/01/2015  FR 111,49 0,95835 FRANKFURT XS0408827409 INDUSTRIAL 50.000
WACHOVIACORP . 4,875 01/08/2016  US 112,37 0,96197 LONDON XS0262913998 BANK 50.000
NEDERLANDSE GASU 5,125 31/03/2017  NL 117,72 0,96381 EURONEXT-AMSTER  XS0419587745 GAS TRANSMISSION  50.000
BELGACOMSA 4,875 23/11/2016  BE 113,38 0,96435 FRANKFURT BE0932180103 INDUSTRIAL 50.000
GENELEC CAPCRP 5125 02/009/2015 US 111,41 0,96442 FRANKFURT XS0090078907 FINANCIAL 1.000
CASINO GUICHARD - 4875 10/04/2014  FR 10539 0,96581 FRANKFURT FR0010455626 INDUSTRIAL 50.000
KRAFTFOODSINC 625 20/03/2015  US 112,16 0,96707 DUBLIN XS0353181190 INDUSTRIAL 50.000
CRHFINANCEBV 7,375 28052014 IE 109,67 0,96765 FRANKFURT XS0430786581 INDUSTRIAL 50.000
ELECDEFRANCE 55 25/10/2016  FR 117,43 0,96812 EURONEXT-PARIS FR0000487258 UTILITY -ELEC 1.000
OLIVETTIFINANCE 6.875 24/01/2013  IT 101,1 097011 FRANKFURT XS0161101679 TELEPHONE 1.000
SCANIACVAB 175 22/03/2016  SE 102,55 0,97129 DUSSELDORF XS0760245539 INDUSTRIAL = 100.000
WELLSFARGOCO - 4,125 03/11/2016  US 1122 0,97252 FRANKFURT XS0273766732 BANK 50.000
RTE EDF TRANSPOR 4,125 27/09/2016  FR 111,89 0,97427 EURONEXT-PARIS FR0010369587 UTILITY -ELEC 50.000
FORD CRED EUROPE 7,125 15/01/2013  GB 101 097547 BERLIN XS0299967413 FINANCIAL 50.000
AUCHANSA — 302/12/2016 FR 107,98 0,97776 LUXEMBOURG FRO011156017 INDUSTRIAL 100.000
HOLCIMFINANCEL 9 26/03/2014  CH 110,74 0,98011 FRANKFURT XS0419605406 FINANCIAL 50.000
CREDITSUISGUER . 2,875 24/09/2015  CH 10531 0,98086 NYSE BONDMATCH  XS0544720641 FINANCIAL 50.000
FORTISBANKNED 4 03/02/2015 NL 106,58 0,98373 EURONEXT-AMSTER  XS0483673132 BANK 50.000
INBEVNV 8,625 30/01/2017  BE 131,32 098391 LONDON BE0934985020 INDUSTRIAL 50.000
UBSAGLONDON 8,125 18/01/2016  CH 106,65 0,98439 DUSSELDORF XS0732496194 BANK 1.000
ARLIQUIDEFIN 525 18/07/2017  FR 119,35 0,98687 EUROTLX FR0010500744 INDUSTRIAL 50.000
STGOBAN 825 28/07/2014  FR 112,15 0,98797 LONDON XS0409153110 INDUSTRIAL 50.000
EVONIKDEGUSSA 51251012/2013 DE 10436 09818SX XS0181557454 INDUSTRIAL 1.000
CeZAS 8,625 27/05/2016  CZ 109,08 09917 DUSSELDORF XS0630397213 UTILITY -ELEC = 100.000
UNITED MEXICAN 4,25 16/06/2015  MX 108,25 0,99374 EUROTLX . XS0222076449 GOVTNATIONAL 1.000
SOUTHAFRICA 525 16/05/2013  ZA 102,09 099434 SIX XS0168670478 GOVTNATIONAL 1.000
GDFSUEZ 15200772017 FR 102,29 0,99599 EURONEXT-AMSTER  FR0011289222 UTILITY -ELEC 1.000
BRITISHTELPLC 65 07/07/2015  GB 114,25 0,99634 LONDON XS0372358902 TELEPHONE 50.000
CZECHREPUBLIC 4505112014 CZ 1068 0,99649 MUNICH XS0427020309 GOVTNATIONAL 1.000
SABIC CAPITALBV 4528/11/2013  SA 103,58 1,00063 LONDON . XS0401836803 SPECIAL PURPOSE  50.000
PPR 3,75 08/04/2015  FR 106,46 1,00325 SIX FR0010878991 INDUSTRIAL 1.000
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DEUTSCHEAPOARZ 4,375 16/04/2014  DE 104,7 1,00344 FRANKFURT XS0295191968 BANK 50.000
STANDARD CHART 3625 15/12/2015  GB 107,9 100647 LONDON XS0521103860 BANK 50.000
VOLKSWAGENLEAS 3,375 03/06/2016 DE 1082 1,0068 FRANKFURT XS0633111207 FINANCIAL = 100.000
RWE FINANCEBV 6,25 20/04/2016  DE 117,56 1,00699 MUNICH XS0127984747 UTILITY -ELEC 1.000
MERRILLLYNCH 6,75 21/05/2013  US 102,89 1,00835 LONDON XS0364958719 FINANCIAL 50.000
SANOFI 11471172017 FR 99,909 101877 LUXEMBOURG FR0011355791 INDUSTRIAL 1.000
POHJOLABANKPLC 3,125 12/01/2016  FI 106,49 1,02291 LONDON XS0576922271 BANK = 100.000
GLAXOSMITHKLINE 5625 13112/2017  GB 12263 1,0243LONDON XS0335134705 SPECIAL PURPOSE  50.000
ALSTOM 423092014  FR 105,43 1,02437 FRANKFURT FR0010801761 INDUSTRIAL 50.000
WMCOVEREDBOND 4 27/09/2016 US 11121 1,02606 LONDON XS0269268586 FINANCIAL 50.000
WPPFINANCE 525 30/01/2015  IE 109,14 1,03258 LONDON XS0329479728 SPECIAL PURPOSE  50.000
THYSSENKRUPPFIN 6,75 25/02/2013  DE 101,56 1,03391 ALLGERMANSE DE0OOAOT6TK1 INDUSTRIAL 1.000
TELENORASA 4875 29/05/2017 . NO 116,91 1,03472 FRANKFURT XS0301954771 TELEPHONE 50.000
ENBW 425 19/10/2016  DE 1123 1,03498 DUSSELDORF . XS0271757832 UTILITY -ELEC 50.000
BOUYGUES 6,125 03/07/2015  FR 113,12 1,03606 NYSE BONDMATCH  FRO010633974 INDUSTRIAL 50.000
EADSFINANCEBV - 4625 12/08/2016  NL 113,08 1,03745 FRANKFURT XS0445463887 FINANCIAL 50.000
TPSAEUROFINANCE 6 22/05/2014  PL 107,4 1,03785 FRANKFURT XS0429817538 TELEPHONE 50.000
BMWFINANCENV 3,875 18/01/2017  DE 111,52 1,03832 ALLGERMANSE XS0478931354 INDUSTRIAL 1.000
CITIGROUPINC 3,95 10/10/2013  US 102,59 1,03901 NYSE BONDMATCH  XS0270148793 FINANCIAL 1.000
BNPPARIBAS 5251711212012 FR 100,35 1,04047 FRANKFURT XS0159590610 BANK 1.000
EONINTLFINBV 6,375 29/05/2017  DE 12346 104543 EUROTLX XS0148579153 UTILITY -ELEC 1.000
Tescopc 5875 12/09/2016  GB 118 1,0461LONDON XS0386772684 INDUSTRIAL 50.000
LEASEPLANFIN 375 18/03/2013  NL 100,89 1,04878 EURONEXT-AMSTER  XS0495983867 FINANCIAL 50.000
METSOOYJ 7,25 10/06/2014  FI 109,56 1,04934 FRANKFURT XS0432617891 INDUSTRIAL 50.000
INVESTORAB  414/03/2016 SE 109,58 1,05164 FRANKFURT XS0246593304 FINANCIAL 50.000
DEUTSCHETELFIN = 475 31/052016  DE 112,77 1,05264 EUROTLX DEOOOAOGTCBS SPECIAL PURPOSE 1.000
QUEBEC PROVINCE 475 20/04/2018  CA 119,45 10568 LONDON XS0360897689 GOVT REGIONAL 50.000
BASFSE 1501102018 DE 1025 1,05862 DUSSELDORF XS0836260975 INDUSTRIAL 1.000
BARCLAYSBKPLC 4,125 15/03/2016  GB 109,96 1,05945 LONDON XS0605207983 BANK 50.000
AEGONNV 4,125 08/12/2014  NL 10621 106049 SIX XS0207157743 FINANCIAL 1.000
CITY OF WARSAW 6,875 06/05/2014  PL 108,42 1,06121 FRANKFURT XS0426658943 GOVT REGIONAL 50.000
SWEDBANKAB 2,375 04/04/2016  SE 104,34 106133 LONDON XS0768453101 BANK = 100.000
ROYALBKSCOTLND 475 04/01/2014  GB 104,13 1,06198 EURONEXT-AMSTER  XS0180772484 BANK 1.000
ROYAL BKSCOTLND 575 21/05/2014  GB 106,98 1,06214 LONDON XS0430052869 BANK 50.000
METROAG 575 14/07/2014  DE 107,65 1,06512 ALLGERMANSE DE000AOZ2CS9INDUSTRIAL 1.000
SVENSKACELLULOS 3,625 26/08/2016  SE 109,41 106672 BERLIN XS0630382538 INDUSTRIAL 100.000
LAPOSTE 475 17/02/2016  FR 111,71 1,06702 FRANKFURT FR0010721688 INDUSTRIAL 1.000
VEOLIAENVRNMT 4 12/02/2016  FR 109,28 1,07064 EURONEXT-PARIS FR0010261388 INDUSTRIAL 1.000
DSM(KONIN) 525 17/10/2017  NL 119,91 1,07117 EURONEXT-AMSTER  XS0326230181 INDUSTRIAL 50.000
CITIGROUPINC 47512112013 US 1036 107198 FRANKFURT XS0180032103 FINANCIAL 1.000
ELIASYSTEMOP 5625 22/04/2016  BE 115,25 1,07235 FRANKFURT BE6000105732 INDUSTRIAL 50.000
DEUTSCHPOSTFIN 1,875 27/06/2017  DE 103,57 10758 ALLGERMANSE XS0795872901 SPECIAL PURPOSE 1.000
DAIMLERAG 4,125 19/01/2017  DE 112,38 1,07584 ALLGERMANSE DEOOOAICOVQ¢INDUSTRIAL 1.000
EVONIK 714/1022014  DE 111,13 10783 8X . XS0456708212 INDUSTRIAL 1.000
SEVERNTRENTFIN = 525 11/03/12016  GB 113,51 1,07906 LONDON XS0351738033 UTILITY-ELEC 50.000
ANGLO AMERICAN 5875 17/04/2015 GB 111,36 10834 LONDON XS0358158052 SPECIAL PURPOSE  50.000
HOLCIMFINANCEL - 4875 09/12/2014  CH 10668 1087SIX XS0207037507 FINANCIAL 1.000
JPMORGAN CHASE 375 15/06/2016  US 1093 10846 LONDON XS0637844605 FINANCIAL = 100.000
ADECCOINTFIN 7,625 28/04/2014  NL 109,33 1,08462 LONDON XS0425722922 FINANCIAL 50.000
PUBLICIS GROUPE 4,25 31/03/2015  FR 107,36 1,08674 LUXEMBOURG FR0010831974 INDUSTRIAL 1.000
ACHMEA 7,375 16/06/2014  NL 109,79 108751 DUBLIN XS0433923108 FINANCIAL 1.000
CARREFOURSA 5375 12/06/2015 FR  110,8 1,08779 FRANKFURT XS0369258412 INDUSTRIAL 50.000
THAMES WATERUTC 82509/11/2016  GB 108,38 1,08848 LONDON XS0557312922 SPECIAL PURPOSE  50.000
SLOVAKREPUBLIC - 4,875 21/01/2015  SK 107,04 1,08849 LONDON XS0430015742 GOVTNATIONAL 1.000
EONINTLFINBV 5502/10/2017  DE 120,83 1,0904 ALLGERMANSE . XS0322977223 UTILITY -ELEC 1.000
LITHUANIA 9,375 22/06/2014 LT 113,04 1,09067 DUSSELDORF XS0435153068 GOVTNATIONAL 1.000
DAIMLERAG 205052017 DE 10394 109087 LUXEMBOURG DEOOOAIMASVEINDUSTRIAL 1.000
INTESA SANPAOLO . 2625 04112/2012 1T 100,07 1,09226 HI-MTF XS0470624205 BANK 50.000
BPCAPITALPLC 3,83 06/10/2017  GB 112,94 1,09527 LONDON XS0547796077 SPECIAL PURPOSE  50.000
SKANDINAVENSKIL 3,75 19/05/2016  SE 109,07 1,09622 LONDON XS0628653007 BANK = 100.000
GDF SUEZ 2,75 18/10/2017  FR 107,88 1,09639 EURONEXT-PARIS FR0010952739 UTILITY - ELEC 1.000
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NORDDEUTSCHEL/B 1,625 17/07/2017  DE 102,38 1,09848 DUSSELDORF XS0804749462 BANK 1.000
PERNOD-RICARD SA 715/01/2015  FR 112,54 1,09963 MUNICH FR0010766329 INDUSTRIAL 50.000
TELEFONICAEUROP 5,125 14/02/2013  ES 100,98 1,10256 LONDON XS0162867880 TELEPHONE 1.000
GECAPEURFUND 875 04/04/2016  US 108,72 1,10763 LONDON XS0612837657 FINANCIAL 1.000
HSBC HOLDINGS 3,875 16/03/2016  GB 108,98 1,10956 LONDON XS0605521185 BANK = 100.000
DANSKE BANKA/S 25 09/07/2015 DK 103,59 11129 DUBLIN . XS0802067636 BANK = 100.000
TELECOMITALIA 6,75 21/03/2013 T 10191 111657 8 XS0418509146 TELEPHONE 50.000
REPUBLICOFPERU 7,5 14/10/2014  PE 112 1,11689 MUNICH XS0203281182 GOVTNATIONAL 1.000
UNICREDITSPA - 4875 12/02/2013  IT 10089  1,1179 EUROTLX XS0345083638 BANK 50.000
INGBANKNV 8,375 03/03/2015  NL 105,08 1,11799 EURONEXT-AMSTER  XS0491432001 BANK 50.000
SOCIETE GENERALE 3 31/03/2015 FR 104,37 1,11863 FRANKFURT XS0498717163 BANK 50.000
INGGROEPNV 4 18/09/2013 NL 102,38 1,12233 EURONEXT-AMSTER  XS0770194487 FINANCIAL 100.000
BNPPARIBAS 2,875 13/07/2015  FR 104,55 1,12514 EURONEXT-PARIS XS0525490198 BANK 1.000
CARGILLINC 4875 29/05/2017  US 116,46 1,12713 FRANKFURT XS0302816672 INDUSTRIAL 50.000
ROCHEFINANCEEU  225/06/2018 CH 104,71 1,12859 DUSSELDORF XS0760139773 INDUSTRIAL 1.000
INTLENDESABY 5375 21/02/2013  ES 101,11 1,13319 LONDON XS0162878903 UTILITY -ELEC 1.000
MANSE 7,25 20/05/2016  DE 1209 1,13369 NYSE BONDMATCH  XS0429612566 INDUSTRIAL 1.000
SLOVAKIAGOVT 35 24/02/2016  SK 107,56 1,13446 BRATISLAVA SK4120007071 GOVT NATIONAL !
DONGAS  416/12/2016 DK 111,36 1,13534 LONDON XS0473787025 GAS TRANSMISSION  50.000
FRANCE TELECOM 475 21/02/2017  FR 114,96 1,13563 ALLGERMANSE XS0286705321 TELEPHONE 50.000
RAIFFEISENBKIN 2,875 06/03/2015 AT 103,92 113893 VIENNA XS0753479525 BANK = 100.000
TbcAs 5875 16/12/2015 DK 114,26 1,13985 LUXEMBOURG XS0473999984 TELEPHONE 50.000
INGBANKNV. 2,125 10/07/2015  NL 102,55 1,14071 EURONEXT-AMSTER  XS0802886894 BANK 100.000
CARNIVALPLC 425 27/11/2013  GB 103,16 1,14297 LONDON . XS0276071957 INDUSTRIAL 50.000
CREDITAGRICOLE  320/07/2015 FR 104,86 1,14314 EURONEXT-PARIS XS0526903827 BANK 50.000
REXAMPLC 4,375 15/03/2013  GB 101,04 1,15147 LONDON XS0248005471 INDUSTRIAL 50.000
VOLKSWAGEN INTFN 1,875 15/05/2017  DE 103,15 1,15191 ALLGERMANSE XS0782708456 SPECIAL PURPOSE 1.000
ABN AMRO BANKNV 4,25 11/04/2016  NL 110,26 1,15252 EURONEXT-AMSTER  XS0615797700 BANK 100.000
SOCIETE GENERALE 2,375 13/07/2015  FR 103,16 1,15862 EURONEXT-PARIS XS0802756501 BANK = 100.000
KPNNV. 42206/2015 NL 107,22 1,15905 EURONEXT-AMSTER  XS0222766973 TELEPHONE 1.000
LLOYDSTSBBANK 3,375 20/04/2015  GB 10526 1,1604 LONDON XS0550541691 BANK 50.000
MANSE 2,125 13/03/2017  DE 104,03 1,16258 ALLGERMANSE XS0756457833 INDUSTRIAL 1.000
UBSAGJERSEY 475 07/06/2017  CH 115,82 1,16368 FRANKFURT XS0304031775 BANK 1.000
BELGELECFINSA 5125 24/06/2015  FR 110,09 1,16399 EUROTLX FR0000475741 SPECIAL PURPOSE 1.000
ZURICHFINANCE 65 14/102015  CH 115,17 1,16452 NYSE BONDMATCH  XS0423888667 FINANCIAL 50.000
AUCHANSA 2,875 15111/2017  FR 108,24 1,16888 DUSSELDORF FR0010962134 INDUSTRIAL 50.000
DEPFAACSBANK 3,875 15/07/2013  IE 101,76 1,17142 FRANKFURT DE0007009482 BANK 50.000
ING VERZEKERING 4 18/09/2013  NL 102,34 1,17143 EURONEXT-AMSTER  XS0267516598 FINANCIAL 50.000
SCHNEIDERELEC 4 11/08/2017  FR 112,93 1,17535 FRANKFURT FR0010224337 INDUSTRIAL 1.000
LEASEPLAN CORP 8,75 07/08/2013  NL 101,84 1,17639 EURONEXT-AMSTER  XS0588041771 FINANCIAL 100.000
UNIBAIL RODAMSE 35 06/04/2016  FR 107,66 1,17691 FRANKFURT XS0686597286 FINANCIAL = 100.000
SIEMENS FINAN 5625 11/06/2018  DE 12382 1,17817 ALLGERMANSE XS0369461644 INDUSTRIAL 1.000
HUTCHWHAFINOE - 4,625 21/09/2016  HK 11288 11789 SGx-sT XS0268587127 SPECIAL PURPOSE  50.000
REPOF POLAND 8625 01/02/2016  PL 107,65 1,18145 ALLGERMANSE XS0242491230 GOVTNATIONAL 1.000
EXP-IMP BKKOREA 575 22/05/2013 KR 10231 1,18266 SGX-ST XS0365301620 BANK 50.000
COFIROUTE 587509102016 FR 117,75 1,18466 EURONEXT-PARIS FRO000487217 INDUSTRIAL 1.000
BANQFEDCRDMUT 3291102015 FR 105,22 1,18825 EURONEXT-PARIS XS0553803502 BANK 50.000
BPCE 2,875 22/09/2015  FR 1047 1,18862 FRANKFURT FR0010945006 BANK 50.000
CASINO GUICHARD 55 30/01/2015  FR 109,32 1,18898 DUSSELDORF FR0010773697 INDUSTRIAL 50.000
BARCLAYSBKPLC 420012017 GB 111,38 1,19083 LONDON XS0479945353 BANK 50.000
CITIGROUPINC 7,375 16/06/2014  US 109,61 1,19399 FRANKFURT . XS0433943718 FINANCIAL 50.000
AIRPROD & CHEM 4625 15/03/2017  US 114,37 1,19471 FRANKFURT XS0289185182 INDUSTRIAL 50.000
ACCOR 7,5 04/02/2014  FR 107,57 1,19807 DUSSELDORF FR0010720045 INDUSTRIAL 50.000
CREDITSUISSELD 3,875 25/01/2017  CH 110,88 1,19822 FRANKFURT XS0480903466 BANK 50.000
POHJOLABANKPLC 2625 20/03/2017  FI 10599 1,19917 LONDON XS0758300396 BANK = 100.000
STANDARD CHART 387520110/2016  GB  110,2 1,19984 LONDON XS0693854605 BANK = 100.000
GOLDMAN SACHS GP 4,75 28/01/2014  US 1042 1,20085 BERLIN XS0184927761 FINANCIAL 1.000
WESTLBCBB 425032014 DE 10373 1,20096 DUBLIN XS0188568751 SPECIAL PURPOSE  50.000
HUTCHWHAFINOS 475 14/11/2016  HK 113,76 1,20129 sGx-sT XS0466303194 SPECIAL PURPOSE  50.000
MERRILLLYNCH - 4625 02/10/2013  US 102,96 1,20172 LONDON XS0177673937 FINANCIAL 1.000
BANK OF AMER CRP 4,625 18/02/2014 US 104,24 1,20425 BERLIN XS0186317417 BANK 1.000
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RENTOKILINITIAL - 4625 27/03/2014  GB 10457 1,20779 LONDON XS0293496815 INDUSTRIAL 50.000
BTPS 4,25 15/04/2013 1T 101,25 1,20922 MILAN IT0004365554  GOVT NATIONAL 1.000
FCEBANK 9,375 17/01/2014  GB 109,42 1,20957 DUSSELDORF XS0466777223 FINANCIAL 50.000
XSTRATACANFIN 6,25 27/05/2015  CA 112,44 12156 LONDON XS0366202694 INDUSTRIAL 50.000
DEUTSCHETELFIN 6 20/01/2017  DE 119,37 1,21569 ALLGERMANSE DEOOOAOTSX07 SPECIAL PURPOSE 1.000
DEUTSCHE BANKAG 5125 31/08/2017  DE 118,05 121989 SIX DEOOODBSSSUEBANK 50.000
FCEBANK 7,25 15/07/2013  GB 103,93 1,21993 DUSSELDORF XS0525912522 FINANCIAL 50.000
TERNASPA 425 28/10/2014 1T 1058 1,22077 NYSE BONDMATCH  XS0203714802 INDUSTRIAL 50.000
ABBEY NATLTREAS 4,125 03/03/2014  GB 10369 1,22648 LONDON XS0597611705 BANK = 100.000
UNICREDIT BANKA 825 15/07/2014  DE 1033 1,22776 MUNICH DEOOOHV2ADWBANK 1.000
ENISPA 528012016 T 11175 12312MIAN XS0411044653 INDUSTRIAL 50.000
BATINTL FINANCE 5375 29/06/2017  GB 118,48 1,23285 LONDON XS0307791698 INDUSTRIAL 50.000
LLOYDSTSBBANK 8,75 07/09/2015  GB 1069 1233 LONDON XS0539845171 BANK 50.000
ENISPA - 4290672015 T 107,07 1,23564 MILAN IT0004503717 INDUSTRIAL 1.000
GECINA 45 19/09/12014  FR 1059 1,23958 EURONEXT-PARIS FR0010943316 INDUSTRIAL 50.000
ROYAL BK SCOTLND 4,875 15/07/2015  GB 10945 1,24074 LONDON XS0526338693 BANK 50.000
QUEBEC PROVINCE . 529/04/2019  CA 12315 1,24197 LONDON XS0425413209 GOVTREGIONAL 50.000
BAWAG 4,35 28/05/2013 AT 10162 124257 SIX XS0168852407 BANK 1.000
TELENORASA 1,75 15/01/2018  NO 102,52 1,24336 DUSSELDORF . XS0798788716 TELEPHONE = 100.000
BERTELSMANNAG 475 26/09/2016  DE 113,12 1,24651 ALLGERMANSE XS0268583993 INDUSTRIAL 1.000
ATLANTIA ~ 509/06/2014 1T 10576 124761 SIX XS0193947271 TRANS - NON RAIL  100.000
LVMHMOETHENN 4 06/04/2018 FR 114,22 1,25212 DUSSELDORF FR0011033232 INDUSTRIAL 100.000
VODAFONE GROUP 5 04/06/2018  GB 119,94 1,25565 LONDON XS0169888558 TELEPHONE 1.000
SWEDBANKAB 8,375 09/02/2017  SE 108,67 1,25693 LONDON XS0740788699 BANK = 100.000
STGOBAN 35 30/09/2015  FR 106,28 1,25877 LONDON XS0683565476 INDUSTRIAL = 100.000
DVBBANKSE 25 15/05/2015  DE 103,02 1,25913 DUSSELDORF . XS0782580392 BANK = 100.000
BMWFINANCENV 3625 29/01/2018  DE 111,83 1,26018 ALLGERMANSE XS0653885961 INDUSTRIAL 1.000
DANSKE BANKA/S 3,875 18/05/2016 DK 1089 126034 DUBLIN XS0627692204 BANK = 100.000
INGGROEPNV - 4,125 23/03/2015  NL 106,56 1,26547 EURONEXT-AMSTER  XS0721807633 FINANCIAL 1.000
GECAPEURFUND . 4,125 27/10/2016  US 110,93 12659 LONDON XS0272770396 FINANCIAL 1.000
AMERICAMOVILSA 3,75 28/06/2017  MX 111,06 126615 BERLIN XS0519903743 INDUSTRIAL 50.000
SRR 509072014 FR 106,03 1,26642 FRANKFURT FR0010775304 INDUSTRIAL 50.000
CIBASPC CHEMFN . 4,875 20/06/2018  CH 119,35 1,26659 FRANKFURT XS0170386998 INDUSTRIAL 1.000
KBCIFIMANV 8,625 07/03/2014  BE 103,03 1,26699 DUSSELDORF XS0754262755 BANK = 100.000
VINCISA 4,125 20/02/2017  FR 111,78 1,26715 EURONEXT-PARIS FR0011164888 INDUSTRIAL 100.000
SPAREBANK1SR 3,625 24/03/2015  NO 10541 127167 DUSSELDORF XS0497119486 BANK 50.000
IMERYSSA 5125 25/04/2014  FR 105,44 1,27758 EURONEXT-PARIS FR0010101857 INDUSTRIAL !
TAQAABUDHABI . 4,875 28/10/2013  AE 1029 128102 LONDON USO0386SACET INDUSTRIAL 50.000
VATTENFALLAB  518/06/2018 SE 119,92 1,28132 LONDON XS0170239692 UTILITY -ELEC 1.000
AONFINANCIAL 625 01/07/2014  US 107,91 1,28433 FRANKFURT XS0437047292 SPECIAL PURPOSE  50.000
PEMEXMASTERTR = 6,25 05/08/2013  MX 103,51 1,28664 FRANKFURT XS0173605311 INDUSTRIAL 10.000
SKANDINAV ENSKIL 3,875 12/04/2017  SE 111 1,28697 LONDON . XS0730498143 BANK = 100.000
BANKOFAMERCRP 5125 26/09/2014  US 107 128883 LONDON XS0323119973 BANK 50.000
BANQFED CRDMUT 4,375 31/05/2016  FR 110,59 1,28966 FRANKFURT XS0255300633 BANK 50.000
INBEVNV. 426042018 BE 114,15 1,28974 LONDON BE6000782712 INDUSTRIAL 1.000
POHJOLABANKPLC 308092017 FI 107,92 12017 LONDON XS0540216669 BANK 50.000
CREDITAGRICOLE 3625 08/03/2016  FR 107,5 1,29173 EURONEXT-PARIS XS0599962072 BANK = 100.000
BNPPARIBAS 35 07/03/2016  FR 107,08 1,29628 EURONEXT-PARIS XS0599711826 BANK 1.000
CREDITSUISSELD 5125 18/09/2017  CH 117,83 1,29733 FRANKFURT XS0321334442 BANK 50.000
ALSTOM 2,875 051072015 FR 104,43 1,29984 FRANKFURT FR0010948232 INDUSTRIAL 100.000
MERRILLLYNCH 445 31/01/2014  US 103,74 1,3069 LONDON . XS0284283081 FINANCIAL 1.000
AUTOROUTES PARIS 7,5 12/01/2015  FR 113,07 1,30771 FRANKFURT FR0010766857 INDUSTRIAL 50.000
NYKREDIT 2,65 01/04/2014 DK 1018 13137 LUXEMBOURG LU0547790971 BANK 50.000
AAREALBANKAG 412/052014 DE 103,92 1,31391 FRANKFURT DEOOOAARO108BANK 1.000
TAQAABUDHABI . 4,875 28/10/2013  AE 102,86 131417 LONDON XS0272947150 INDUSTRIAL 50.000
INGBANKNV. 425 13/01/2017  NL 111,8 1,31578 EURONEXT-AMSTER  XS0731153291 BANK 1.000
GAZDEFRANCE 5125 19/02/2018  FR 119,22 1,31718 EURONEXT-PARIS FRO000472334 UTILITY -ELEC 1.000
LINDE FINANCEBV 8,125 12/12/2018  DE 110,48 1,31742 DUSSELDORF XS0718526790 INDUSTRIAL 1.000
AEMSPA 4875 30/10/2013  IT 103,35 1,31844 FRANKFURT XS0179091425 UTILITY -ELEC 1.000
INGBANKNV 3,875 24/05/2016  NL 108,72 1,3189 EURONEXT-AMSTER  XS0629960302 BANK = 100.000
UNIBAIL RODAM SE 4,625 23/09/2016  FR 112,33 1,31896 FRANKFURT XS0452418238 FINANCIAL 50.000
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BELGACOMSA 3,875 07/02/2018  BE 112,82 1,32058 DUSSELDORF BE6215434620 INDUSTRIAL 100.000
NATIONWIDE BLDG 8,125 03/04/2017  GB 107,62 1,32063 LONDON XS0767717746 FINANCIAL = 100.000
INGBANKNV. 525 04/01/2013  NL 100,52 1,32141 EURONEXT-AMSTER  NL0000113140 BANK 1.000
ROYALBK SCOTLND 4,375 10/02/2015  GB 106,67 13259 LONDON XS0745001619 BANK = 100.000
VIVENDISA 35 13/07/2015  FR 10563 1,32648 DUSSELDORF FR0011076447 INDUSTRIAL 100.000
CITIGROUPINC 35 05/08/2015  US 105,76 1,32716 ALLGERMANSE . XS0226062981 FINANCIAL 50.000
BOUYGUES 475 24/052016  FR 111,67 1,32899 FRANKFURT FR0010326975 INDUSTRIAL 50.000
VEOLIAENVRNMT 4,875 16/01/2017  FR 112,26 1,33028 EURONEXT-PARIS FR0010397927 INDUSTRIAL 1.000
HUTCHISON 2,5 06/06/2017  HK 105,11 1,33579 SGx-sT XS0790010747 SPECIAL PURPOSE  100.000
BPCE 1,75 14/03/2016  FR 101,33 1,33823 EURONEXT-PARIS FRO011318146 BANK 100.000
GDFSUEZ 225 01/06/2018  FR 104,82 1,34106 EURONEXT-PARIS FR0011261916 UTILITY -ELEC 1.000
STANDARD CHART 1,75 29/1022017  GB 101,93 1,34473 LONDON . XS0849677348 BANK = 100.000
COCA-COLAENTER 8,125 29/09/2017  US 10833 134516 DUBLIN XS0544714750 INDUSTRIAL 100.000
ELECDEFRANCE 505/02/2018 FR 1183 1,34567 EURONEXT-PARIS XS0342783692 UTILITY - ELEC 50.000
Luxormea . 410712015 0T 107,71 1,34675 LUXEMBOURG XS0557635777 INDUSTRIAL 50.000
STATKRAFTAS 4625 22/09/2017  NO 11528 1,34791 LONDON XS0292873683 UTILITY -ELEC 50.000
GECAPEURFUND 425 01/03/2017  US 111,99 1,35064 LONDON . XS0491042353 FINANCIAL 1.000
URENCO FINANCE 5375 22/05/2015  NL 109,86 1,35196 LONDON XS0365327930 SPECIAL PURPOSE  50.000
IMPTOBACCOFIN 8,375 17/02/2016  GB 1222 135279 LONDON XS0413494500 INDUSTRIAL 50.000
LLOYDSTSBBANK 6,375 17/06/2016  GB 117,44 1,35376 LONDON XS0435070288 BANK 50.000
RCIBANQUE 207102013 FR 100,56 1,3616 EURONEXT-PARIS XS0765280986 FINANCIAL 1.000
AAREALBANKAG 825 17/08/2015  DE 10504 1,36932 FRANKFURT DEOOOAARO132BANK 1.000
GOLDMAN SACHS GP 5,125 16/10/2014  US 107,05 1,36965 FRANKFURT XS0325920824 FINANCIAL 50.000
HSBC FINANCE CRP 8,75 04/11/2015  US 106,87 1,36977 FRANKFURT XS0233988004 FINANCIAL 50.000
SOCIETE GENERALE 4 20/04/2016  FR 108,73 1,36995 EURONEXT-PARIS XS0618909807 BANK = 100.000
BNPPARIBAS 2,625 16/09/2016  FR 104,65 1,37149 EURONEXT-PARIS XS0542371629 BANK 1.000
BfpS 201062013 T 100,33 1,3758 MILAN IT0004612179  GOVT NATIONAL 1.000
ARLIQUIDESA 2,908 12/10/2018  FR 108,62 1,37716 DUSSELDORF FR0010948257 INDUSTRIAL 50.000
DELHAIZE GROUP 5625 27/06/2014  BE 106,71 1,37772 FRANKFURT BE0933025794 INDUSTRIAL 50.000
POLORALPHLAURN 45041022013 US 102,72 137773 LUXEMBOURG . XS0270340804 INDUSTRIAL 50.000
LEGRANDSA 4,25 24/02/2017  FR 111,83 1,37835 FRANKFURT FR0010859686 INDUSTRIAL 50.000
ABBEY NATLTREAS 3,375 20/10/2015  GB 10569 137839 LONDON XS0550978364 BANK 50.000
CARREFOUR BANQUE 2,875 25/09/2015  FR 104,16 1,37944 EUROMTF XS0833631343 FINANCIAL = 100.000
MERRILLLYNCH 4875 30/05/2014  US 10526 1,38166 LONDON XS0302633168 FINANCIAL 50.000
ASIENN 475 11/009/2013  JE 102,72 1,38259 FRANKFURT XS0176217429 FINANCIAL 1.000
DTLUFTHANSAAG 6,75 24/03/2014  DE 107,12 1,38689 ALLGERMANSE XS0419185789 TRANS - NONRAIL 1.000
PERNOD-RICARD SA 4,875 18/03/2016  FR 11127 13908 MILAN FR0010871376 INDUSTRIAL 50.000
CITIGROUPINC 4 26/112015  US 107,68 139112 FRANKFURT XS0563159184 FINANCIAL 50.000
SCANIACVAB 1625 14/09/2017  SE 101,08 1,39135 FRANKFURT XS0828736198 INDUSTRIAL = 100.000
ROYAL BKSCOTLND 475 18/05/2016  GB 111,39 1,39206 LONDON . XS0627824633 BANK = 100.000
MEXICANUTD STS 5375 10/06/2013  MX 10221 1,39265 EUROTLX XS0170239932 GOVTNATIONAL 1.000
COMMERZBANKAG 3,875 22/03/2017  DE 110,39 1,39384 NYSE BONDMATCH  DE000CZ226Y9BANK 1.000
INTESASANPAOLO 825 01/02/2013  IT 100,38 1,39762 HI-MTF XS0586635061 BANK = 100.000
DAIMLERAG 2,125 27/06/2018  DE 103,89 1,39794 ALLGERMANSE DEOOOAIPGQY INDUSTRIAL 1.000
SANOFI-AVENTIS - 4,125 11/10/2019  FR 117,82 1,39824 FRANKFURT XS0456451771 INDUSTRIAL 1.000
LAPOSTE 5375 05/07/2017  FR 117,66 1,40884 FRANKFURT FRO000489908 INDUSTRIAL 1.000
BANKOFAMERCRP 4 23/03/2015 US 10593 140993 FRANKFURT XS0215823369 BANK 50.000
SWEDISHMATCH 3,875 24111/2017  SE 111,85 141322 LONDON XS0562188580 INDUSTRIAL 50.000
BAAFUNDINGLTD - 4,125 12/10/2016  GB 110,23 1,41388 LONDON XS0548105559 SPECIAL PURPOSE  50.000
LINDE FINANCE BV 1,75 11/06/2019  DE 102,06 1,41861 ALLGERMANSE . XS0790015548 INDUSTRIAL 1.000
SPAREBANK1SR 35 21/04/2016  NO 106,91 1,41956 DUSSELDORF . XS0551556409 BANK 50.000
BHPBILLITONFIN 2,125 29111/2018 AU 104 142839 LONDON XS0787785715 FINANCIAL = 100.000
ANGLO AMERICAN 4,875 02/12/2016  GB 11149 1,42953 LONDON XS0470632646 SPECIAL PURPOSE  50.000
SUEDZUCKERINT - 4,125 29/03/2018  DE 113,81 1,43068 ALLGERMANSE XS0606202454 INDUSTRIAL 1.000
EUTELSATSA 4,125 27/03/2017  FR 111,28 1,43504 FRANKFURT FR0010877183 TELEPHONE 50.000
CLARIANT FINANCE - 4,875 05/04/2013  CH 101,11 1,43686 LONDON XS0249417014 FINANCIAL 50.000
EDISONSPA 4,25 22/07/2014 1T 104,63 143894 MILAN XS0441402681 UTILITY-ELEC 50.000
weepPLC 6,625 12/05/2016  IE 117,49 1,44081 LONDON XS0362329517 INDUSTRIAL 50.000
KBCIFIMANV 45 17/09/2014  BE 1055 144105 FRANKFURT XS0452462723 BANK 50.000
DANSKE BANKAS 3,875 28/02/2017 DK 110,03 1,44220 DUBLN XS0751166835 BANK = 100.000
VOLKSWAGEN LEAS 3,25 10/05/2018 DE 109,44 1,44405 SIX XS0702452995 FINANCIAL 100.000
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THALESSA 2,75 19/10/2016  FR 104,94 1,44665 EURONEXT-PARIS XS0550634355 INDUSTRIAL 50.000
ROYAL BKSCOTLND 4,25 11/05/2016  GB 109,43 1,4508 EURONEXT-AMSTER  XS0254035768 BANK 1.000
VOLKSWAGEN INTFN 5,375 22/05/2018  DE 120,61 1,45602 HANNOVER XS0168881760 SPECIAL PURPOSE 1.000
ABNAMRO BANKNV 3,625 06/10/2017  NL 110,15 1,45884 EURONEXT-AMSTER  XS0546218925 BANK 50.000
KPNNV. 65 15/01/2016  NL 115,46 1,46294 EURONEXT-AMSTER  XS0355666941 TELEPHONE 50.000
STGOBAN 4875 31/05/2016  FR 111,66 146529 LONDON FR0010333385 INDUSTRIAL 50.000
MOTABILITY OPER 875 29/11/2017  GB 111,01 1,46549 LONDON XS0561875450 FINANCIAL = 100.000
METROAG 7,625 05/03/2015  DE 113,81 1,46696 NYSE BONDMATCH  DEOOOAOXFCTEINDUSTRIAL 1.000
RCIBANQUE 41072013 PR 101,62 146845 DUSSELDORF XS0519459134 FINANCIAL 1.000
HAMMERSONPLC - 4875 19/06/2015  GB 108,58 1,46912 LONDON XS0257577345 FINANCIAL 50.000
NIBCBANKNV 3625 01/04/2014  NL 1029 14693 DUBLIN XS0610215583 BANK = 100.000
e 3,875 01/06/2015  NL 105,95 1,46945 EURONEXT-AMSTER  NL0000117190 INDUSTRIAL 1.000
BARCLAYSBKPLC 4875 31/03/2013  GB 101,24 14699 LONDON XS0165867226 BANK 1.000
AUCHANSA 8625 19/10/2018  FR 112,13 1,47144 DUSSELDORF FR0011064500 INDUSTRIAL 100.000
SCHNEIDERELEC 8,75 12/07/2018  FR 112,26 1,4723 EURONEXT-PARIS FR0011075183 INDUSTRIAL 100.000
CARLSBERGBREW 8,375 13/10/2017 DK 108,94 147242 DUSSELDORF XS0548805299 INDUSTRIAL 50.000
SLOVAKIAGOVT - 4625 19/01/2017  SK 112,67 1,47359 BRATISLAVA SK4120008301 GOVTNATIONAL !
GOLDMAN SACHS GP 4 02/02/2015 US 10545 147654 SIX XS0211034540 FINANCIAL 1.000
FORTIS BNK SAINV - 4,875 01/02/2017  BE 111,74 1,47673 FRANKFURT BE0932372080 BANK 50.000
INGGROEPNV 475 31/052017  NL 114,25 1,47694 EURONEXT-AMSTER  XS0303396062 FINANCIAL 50.000
SKFAB 3,875 25/05/2018  SE  112,6 148081 DUSSELDORF XS0630817442 INDUSTRIAL 100.000
BMWFINANCENV —  506/08/2018 DE 119,16 14809 LONDON XS0173501379 INDUSTRIAL 1.000
COMMERZBANKAG 3625 10/07/2017  DE 109,54 148133 FRANKFURT DEOOOCZ40HYEBANK 1.000
LLOYDSTSBBANK - 4,625 02/02/2017  GB 112,73 1,48471 LONDON XS0740795041 BANK = 100.000
VIVENDISA 3,875 30/11/2015  FR 107,04 1,48693 DUSSELDORF FRO011157726 INDUSTRIAL 100.000
DEUTSCHETELFIN = 6625 29/03/2018  DE 12629 14815BERLIN XS0166179381 SPECIAL PURPOSE 1.000
CASDEPOSPREST = 331012013 1T 100,31 149119 EUROMTS IT0003933717  GOVTAGENCY 50.000
HSBC FINANCE CRP 45 14/06/2016  US 110,38 1,4948 FRANKFURT XS0257496694 FINANCIAL 50.000
INGGROEPNV. - 4,125 11/04/2016  NL 108,65 1,49508 EURONEXT-AMSTER  XS0250306643 FINANCIAL 1.000
DEPFAACSBANK 4,875 15/01/2015  IE 106,08 1,49648 FRANKFURT DEOOOAODALHABANK 50.000
GAZPROM 503 25/02/2014  RU 104,42 1,50458 DUBLIN XS0272762963 SPECIAL PURPOSE  50.000
CSGRPFIN(GRN) 6,375 07/06/2013  CH 10266 150938 SIX XS0130171159 BANK 1.000
SIEMENSFINAN 1,5 10/03/2020 DE 99,919 151195 ALLGERMANSE DEOOOA1GBSB4INDUSTRIAL 1.000
UBSAGLONDON 618/04/2018 CH 12317 151298 FRANKFURT XS0359388690 BANK 50.000
RWEFINANCEBV 5125 23/07/2018  DE 119,52 1,51336 EUROTLX XS0172851650 UTILITY -ELEC 1.000
CRDMUTUELARKEA 45 23/01/2017  FR 112,01 1,51675 FRANKFURT FROO11181130 BANK 100.000
REPOF POLAND 3,75 29/03/2017  PL 109,35 151813 DUSSELDORF XS0498285351 GOVTNATIONAL 1.000
STATE OF ISRAEL 3,75 12/10/2015 1L 10629 151872 LONDON XS0231422444 GOVTNATIONAL 1.000
PPR. 7,75 03/06/2014  FR 109,43 1,52013 FRANKFURT FR0010754531 INDUSTRIAL 1.000
NATLGRIDPLC — 502/07/2018 GB 118,59 1,52492 FRANKFURT XS0170798325 UTILITY -ELEC 1.000
LANXESS FINANCE 55 21/09/2016  DE 114,73 1526 ALLGERMANSE XS0452802175 INDUSTRIAL 1.000
BANQFED CRDMUT 4,625 27/04/2017  FR 13,21 1526 FRANKFURT XS0297541285 BANK 50.000
REDELEFINBV 475 18/09/2013  ES 102,66 152602 FRANKFURT XS0176347044 UTILITY -ELEC 1.000
ERSTE GROUP 425 12/04/2016 AT 108,96 152637 VIENNA XS0616431689 BANK = 100.000
CASINO GUICHARD - 4472 04/04/2016  FR 109,63 152654 DUSSELDORF FRO011124601 INDUSTRIAL 100.000
UNIBAIL-RODAMCO 1625 26/06/2017  FR 100,44 152658 MUNICH XS0850006593 FINANCIAL = 100.000
SKANDINAVENSKIL 4,25 21/02/2018  SE 113,65 1,53089 LONDON XS0592695000 BANK 100.000
TENNETHLDBV 3,875 21/02/2018  NL 111,73 1,53711 EURONEXT-AMSTER  XS0593606550 INDUSTRIAL 100.000
SLOVAKIAGOVT 4,2 04/042017  SK 111,18 1,54022 BRATISLAVA SK4120005372 GOVT NATIONAL 3.319
BGENERGYCAP  316/11/2018 GB 10827 15468 LONDON XS0706245163 INDUSTRIAL 100.000
GDFSUEZ 6875 24/01/2019  FR 1312 154811 FRANKFURT FR0010678185 UTILITY -ELEC 1.000
PERNOD-RICARD SA 5 15/03/2017  FR 114,33 1,54865 MUNICH FR0011022110 INDUSTRIAL 100.000
gtrps 425 01/08/2013 1T 1019 154919 MILAN IT0003472336  GOVT NATIONAL 1.000
PHILIPMORRISIN . 2,125 30/05/2019  US 103,52 155398 ALLGERMANSE XS0787510618 INDUSTRIAL = 100.000
INGBANKNV.  42312/2016  NL 109,64 1,55426 EURONEXT-AMSTER  XS0725405228 BANK 1.000
VOLVOTREASURY 531/052017  SE 114,97 1,55555 ALLGERMANSE XS0302948319 INDUSTRIAL 50.000
CARREFOURSA 4,875 02/11/2016  FR 110,75 1,55686 FRANKFURT FR0010394478 INDUSTRIAL 50.000
Tescopc 8,375 02/11/2018  GB 110,27 1,55773 LONDON XS0697395472 INDUSTRIAL = 100.000
AMGENINC 4,875 05/12/2018  US 116,13 15602 DUBLN XS0710090928 INDUSTRIAL = 100.000
BNPPARIBAS  324/022017 FR 1059 1,56112 EURONEXT-PARIS XS0749822556 BANK 1.000
BPCE 3,75 21/07/2017  FR 109,77 1,56493 DUSSELDORF FR0010921544 BANK 50.000
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ENISPA 478 142017 1T 115,18 1,56722 LUXEMBOURG XS0331141332 INDUSTRIAL 50.000
KLEPIERRE 425 16/03/2016  FR 108,63 156791 FRANKFURT FR0010301705 FINANCIAL 50.000
AUCHANSA 615042019  FR 126,82 156888 FRANKFURT FR0010746008 INDUSTRIAL 50.000
LEASEPLAN CORP . 4,125 13/01/2015  NL 10538 15699 EURONEXT-AMSTER  XS0731124516 FINANCIAL 100.000
GLENCORE FINANCE 7,125 23/04/2015  CH 113,14 1,57195 FRANKFURT XS0359781191 SPECIAL PURPOSE  50.000
ATLAS COPCOAB 2,625 15/03/2019  SE 10628 157319 LONDON XS0757310270 INDUSTRIAL = 100.000
SLOVAKREPUBLIC - 4,875 15/05/2017  SK 112,05 1,57415 LONDON XS0299989813 GOVTNATIONAL 1.000
WURTHFININTL 875 25/05/2018  DE 111,38 1,57961 FRANKFURT XS0625977987 INDUSTRIAL 1.000
BAAFUNDINGLTD - 4,875 25/01/2017  GB 111,24 1,58071 LONDON XS0736300293 SPECIAL PURPOSE  100.000
FRANCE TELECOM 5625 22/05/2018  FR 121,17 158154 ALLGERMANSE XS0365094811 TELEPHONE 50.000
BMWFINANCENV 325 14/01/2019  DE 1097 158386 SIX XS0729046218 INDUSTRIAL 1.000
SOCIETE GENERALE 875 01/03/2017  FR 108,9 158438 EURONEXT-PARIS XS0751525311 BANK = 100.000
RCIBANQUE 402122013 FR 102,48 1,58505 EURONEXT-PARIS XS0708763452 FINANCIAL 1.000
KBCIFIMANV 3,875 31/03/2015  BE 10527 1,58676 NYSE BONDMATCH  XS0498962124 BANK 50.000
AEGONNV. 31807/2017 NL 106,3 1,58782 EURONEXT-AMSTER  XS0805452405 FINANCIAL 100.000
RTEEDF TRANSPOR 5,125 12/09/2018  FR 119,49 1,59212 EURONEXT-PARIS FR0010660043 UTILITY -ELEC 50.000
BPCAPITALPLC 2,994 18/02/2019  GB 10827 159364 LONDON XS0747744232 SPECIAL PURPOSE  100.000
DAIMLERAG 2,625 02/04/2019  DE 1062 159421 DUSSELDORF DEOOOAIMLXNIINDUSTRIAL 1.000
BANQFED CRDMUT 2,875 21/06/2017  FR 105,63 159435 LUXEMBOURG XS0794620806 BANK = 100.000
TbcAs 4,875 23/02/2018 DK 113,94 15946 DUSSELDORF XS0593960304 TELEPHONE 100.000
LEGRANDSA 4875 21/03/2018  FR 1141 1,59906 BERLIN FR0011022623 INDUSTRIAL 100.000
FCEBANK 475 19/01/2015  GB 106,68 1,59918 ALL GERMANSE . XS0628597683 FINANCIAL = 100.000
ROYAL BK SCOTLND 4,875 20/01/2017  GB 113,12 1,60148 LONDON XS0480133338 BANK 50.000
REPSOLINTLFIN  522/07/2013 ES 102,27 160295 FRANKFURT XS0172751355 INDUSTRIAL 10.000
RISHGOvT 518042013 IE 1014 160314 DUBLIN IE0031256328 GOVTNATIONAL | 0
NYSE EURONEXT 5375 30/06/2015  US 109,58 160734 EURONEXT-AMSTER  XS0358820222 FINANCIAL 50.000
INVESTORAB 825 17/09/2018  SE 109,07 160822 LONDON XS0542591580 FINANCIAL 50.000
DVBBANKSE 25 30/08/2017  DE 104,06 161022 DUSSELDORF . XS0822316765 BANK = 100.000
SOLVAYSA. 4,625 27/06/2018  BE 116,02 1,61351 FRANKFURT BE0374557404 INDUSTRIAL  250.000
GECAPEURFUND 3625 15/06/2017  US 108,79 161557 LONDON XS0626808496 FINANCIAL 1.000
ALSTOM 3,875 02/03/2016  FR 107,17 161681 FRANKFURT FRO011193531 INDUSTRIAL 100.000
UNIBAIL RODAM SE 3,875 13/112/2017  FR 110,91 1,61731 DUSSELDORF XS0718969271 FINANCIAL = 100.000
VATTENFALLAB 6,75 31/01/2019  SE 130,06 161892 LONDON XS0401891733 UTILITY-ELEC 50.000
SCHNEIDERELEC 85 22/01/2019  FR 110,97 1,61991 EURONEXT-PARIS FRO011119460 INDUSTRIAL 100.000
ANHEUSER-BUSCH ~ 216/12/2019  BE 102,52 162061 LONDON BE6243180666 INDUSTRIAL 1.000
SPAREBANK1SR 85 27/03/2017  NO 107,84 1,62123 DUSSELDORF . XS0762421195 BANK = 100.000
EONINTLFINBY 575 07/05/2020  DE 128,79 1,62456 FRANKFURT XS0361244667 UTILITY -ELEC 1.000
GECAPEURFUND 5375 16/01/2018  US 118,43 1,62677 LONDON XS0340180149 FINANCIAL 1.000
RISHGovT 45 18/02/2015 1B 106,31 162837 DUBLIN IEO0B4VED496 GOVTNATIONAL | 0
SOCIETE GENERALE 3,125 21/09/2017  FR 106,91 162949 BERLIN XS0542607683 BANK 50.000
EADSFINANCEBV 55 25/09/2018  NL 121,45 163024 BERLIN XS0176914579 FINANCIAL 1.000
GAZPROM 503 25/02/2014 ~ RU 104,25 1,63081 NOTLISTED US368266AC63 SPECIAL PURPOSE 50000
AEROPORTPARIS 2,375 11/06/2019  FR 104,59 1,63135 EURONEXT-PARIS FRO011266519 TRANS - NON RAIL 100.000
KPNNV. 475 17/01/2017  NL 112,46 1,63206 EURONEXT-AMSTER  XS0275164084 TELEPHONE 50.000
VOLKSWAGEN INTFN 825 21/01/2019  DE 10943 163217 SIX XS0731681556 SPECIAL PURPOSE 1.000
ENBW 6,875 20/111/2018  DE 129,79 1,63237 NYSE BONDMATCH  XS0399861086 UTILITY-ELEC 50.000
LAPOSTE 45 27/02/2018  FR 114,35 1,63934 FRANKFURT FR0010586081 INDUSTRIAL 1.000
CITIGROUPINC - 487530012017 US 111 1,64486 FRANKFURT . XS0284710257 FINANCIAL 50.000
MORGANSTANLEY 4317102013 US 10222 16471 TLX XS0315060771 FINANCIAL 1.000
TELECOMITALIA 7,875 22/01/2014 1T 107,22 1,65605 LUXEMBOURG XS0409510590 TELEPHONE 50.000
VIVENDISA 4,25 01/12/2016  FR 110,03 1,66172 FRANKFURT FR0010830042 INDUSTRIAL 50.000
ABBFINANCEBV 2,625 26/03/2019  CH 10576 166225 FRANKFURT XS0763122578 SPECIAL PURPOSE  100.000
ERSTE GROUP 8,375 28/03/2017 AT 107,13 166579 VIENNA XS0765299655 BANK = 100.000
HEINEKENNV 25 19/03/2019  NL 104,94 167183 DUSSELDORF XS0758419658 INDUSTRIAL 1.000
TEVAPHAFINBV 2,875 15/04/2019 1L 107,25 167275 DUBLIN XS0765295828 SPECIAL PURPOSE  100.000
AUTOROUTES PARIS 4,375 25/01/2016  FR 108,31 167547 DUSSELDORF FRO011153006 INDUSTRIAL 100.000
CIEFINCRD-MUTL  528/06/2017 FR 114,63 1,67631 FRANKFURT FR0010490235 BANK 50.000
THYSSENKRUPPAG 4,375 18/03/2015 DE 106,12 167691 SIX XS0214238239 INDUSTRIAL 1.000
LEASEPLAN CORP 3,875 16/09/2015  NL 106,02 1,68132 EURONEXT-AMSTER  XS0541608286 FINANCIAL 50.000
COFIROUTE 525 30/04/2018  FR 118,43 1,68202 FRANKFURT FRO000473993 INDUSTRIAL 1.000
BG ENERGY CAP 3,625 16/07/2019  GB 112,14 1,68216 LONDON XS0526811384 INDUSTRIAL 50.000
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ARLIQUIDEFIN 3,869 09/06/2020  FR 115,54 1,68221 DUSSELDORF FR0010908905 INDUSTRIAL 50.000
LINDEAG 1,75 17/09/2020  DE 100,49 1,68245 DUSSELDORF . XS0828235225 INDUSTRIAL 1.000
ROCHEHLDGSINC 6504/03/2021  CH 136,93 169031 81X . XS0415624716 INDUSTRIAL 1.000
BANQUEPSAFIN 825 26/11/2012  FR 100,04 169512 ALLGERMANSE XS0563144079 FINANCIAL 50.000
UNICREDITSPA 3,625 21/08/2013 1T 101,44 169529 HI-MTF XS0592628746 BANK = 100.000
VOITHGMBH 5375 21/06/2017  DE 116,12 1,69608 FRANKFURT XS0306488627 INDUSTRIAL 1.000
CZECHREPUBLIC 5 11/06/2018 CZ 1174 169624 BERLIN XS0368800073 GOVTNATIONAL 1.000
EDISONSPA 325 17/03/2015  IT 103,52 169694 HI-MTF XS0495756537 UTILITY -ELEC 50.000
XSTRATAFINCAN 525 13/06/2017  CA 1155 1,69703 LONDON XS0305188533 SPECIAL PURPOSE  50.000
HSBCFINCORP 4875 30/05/2017  US 113,74 1,69789 FRANKFURT XS0302868475 FINANCIAL 50.000
CASINO GUICHARD - 4,879 08/02/2017  FR 110,84 1,69905 DUSSELDORF FR0010850719 INDUSTRIAL 50.000
COMPASS GROUP 8,125 13/02/2019  GB 108,37 1,70025 BERLIN XS0741004062 INDUSTRIAL 100.000
RCIBANQUE 325 17/01/2014  FR 101,77 1,70331 DUSSELDORF XS0576551781 FINANCIAL 1.000
BANQFEDCRDMUT 875 26/01/2018  FR 110,08 1,70501 ALL GERMANSE XS0563730984 BANK 50.000
MEDIOBANCA 4875 20/12/2012 T 10029 170523 SIX XS0321515073 BANK 1.000
BOUYGUES 412022018 FR 11,4 1,70561 FRANKFURT FR0010853226 INDUSTRIAL 50.000
BRAMBLES FINANCE 4,625 20/04/2018 AU 114,98 1,70789 sGx-sT XS0615238044 INDUSTRIAL 100.000
CARGILLINC 1,875 04/09/2019  US 101,04 1,71207 FRANKFURT XS0823954580 INDUSTRIAL = 100.000
ENtSPA 35 20/01/2018 1T 10881 17144 MILAN XS0563739696 INDUSTRIAL 50.000
DANONE 3,6 23/11/2020  FR 113,98 1,71828 EURONEXT-PARIS FR0010967216 INDUSTRIAL 50.000
HAA-BANKINTLAG - 4625 29/10/2013 AT 102,71 1,71962 FRANKFURT XS0178887732 BANK 1.000
ALLIANDER 4517122019 NL 118,37 1,72292 FRANKFURT XS0208469923 UTILITY -ELEC 1.000
HELLAKGAAHUECK 7,25 20110/2014  DE 110,38 1,72374 DUSSELDORF XS0454794123 INDUSTRIAL 1.000
STGOBAN 475 11/04/2017  FR 11269 17273 LONDON XS0294547285 INDUSTRIAL 50.000
VERBUNDINTLFIN 475 16/07/2019 AT 118,86 1,72732 FRANKFURT XS0439828269 UTILITY-ELEC 50.000
BfPS 2250112013 T 1005 17288 MILAN IT0004653108 GOVT NATIONAL 1.000
TELEKOMFINANZ 6375 29/01/2016 AT 114,33 1,7325 NYSE BONDMATCH  XS0409318309 TELEPHONE 1.000
MTUAEROENGINES 3 21/06/2017  DE 10552 1,73901 FRANKFURT XS0787483626 INDUSTRIAL 1.000
MOTABILITY OPER 825 30/11/2018  GB 108,58 1,74015 LONDON XS0742069643 FINANCIAL = 100.000
TELIASONERAAB 425 18/02/2020  SE 116,96 1,74046 DUSSELDORF XS0592627003 TELEPHONE = 100.000
STANDARD CHART - 4,125 18/01/2019  GB 113,81 1,74537 LONDON XS0732522965 BANK = 100.000
FORTUMOYJ 620032019 Fl 12529 174863 FRANKFURT XS0418729934 INDUSTRIAL 50.000
RTE EDF TRANSPOR 2,125 20/09/2019  FR 102,39 1,75117 EURONEXT-PARIS FRO011321926 UTILITY -ELEC 100.000
DT PFANDBRIEFBAN 25 11/09/2015  DE 102,04 1,75269 MUNICH DEOOOAIPG3AZBANK 1.000
URENCOFINANCE 4 05/052017  NL 109,53 1,75981 LONDON XS0484797153 SPECIAL PURPOSE  50.000
ELIASYSTEMOP 525 13/05/2019  BE 121,21 1,76043 FRANKFURT BE0119550466 INDUSTRIAL 1.000
ALSTOM 4,125 01/02/2017  FR 1095 1,76307 FRANKFURT FR0010850701 INDUSTRIAL 50.000
UNIBAIL-RODAMCO 225 01/08/2018  FR 10261 17641 DUSSELDORF XS0811116853 FINANCIAL = 100.000
GENERALIFINANCE 475 12/052014 1T 104,33 1,76427 FRANKFURT XS0097245244 FINANCIAL 1.000
SUEZENVIRON 6,25 08/04/2019  FR 126,84 1,77027 DUSSELDORF FR0010745976 INDUSTRIAL 50.000
BULGARIAREP 7,515/01/2013  BG 10092 177276 SIX XS0145624432 GOVTNATIONAL 1.000
TEOLLISUUDEN VOl 627/06/2016  FI 114,64 1,77436 MUNICH XS0435276224 UTILITY -ELEC 50.000
AMGENINC 2,125 13/09/2019  US 10222 177645 DUBLIN XS0829317832 INDUSTRIAL = 100.000
FVANLANSCHOT 85 02/04/2013  NL 100,63 1,77946 EURONEXT-AMSTER  XS0497936855 BANK 50.000
COCA-COLAENTER = 20512/2019 US 10144 178035 DUBLIN XS0810720515 INDUSTRIAL = 100.000
LITHUANIA = 875 10/02/2016 LT 106,13 178277 ALLGERMANSE XS0212170939 GOVTNATIONAL 1.000
REPOFPOLAND 5625 20/06/2018  PL 12025 178536 BERLIN XS0371500611 GOVTNATIONAL 1.000
SKFAB 1,875 11/09/2019  SE 100,56 1,7865 DUSSELDORF XS0827529198 INDUSTRIAL = 100.000
TELSTRACORPLTD 4,25 23/03/2020 AU 116,81 1,78678 LONDON XS0496546853 TELEPHONE 50.000
KBCIFIMANV 4,875 26/10/2015  BE 107,35 178762 DUSSELDORF XS0630375912 BANK = 100.000
SNSBANK 3625 18/07/2013  NL 1012 1,78996 EURONEXT-AMSTER  XS0479021932 BANK 50.000
ERICSSONLM 5375 27/06/2017  SE 115,71 1,79197 LONDON XS0307504547 INDUSTRIAL 50.000
CREDITAGRICOLE 1,875 18/10/2017  FR 100,37 1,79593 EURONEXT-PARIS XS0844529049 BANK = 100.000
RWE FINANCEBV 6625 31/01/2019  DE 128,12 1,79634 ALLGERMANSE XS0399647675 UTILITY-ELEC 50.000
GOLDMAN SACHS GP 3,95 28/02/2014  US 102,71 1,79946 NOTLISTED XS0342638094 FINANCIAL 1.000
MERCKFIN SERVIC 45 24/03/2020  DE 118,42 1,80053 ALL GERMANSE XS0497186758 INDUSTRIAL 1.000
GAZPROM 5364 31710/2014  RU 106,78 180279 DUBLIN XS0303583412 SPECIAL PURPOSE  50.000
GDFSUEZ 8,125 21/01/2020  FR 108,82 1,80349 EURONEXT-PARIS FRO011147305 UTILITY -ELEC 100.000
AUTOROUTESDUSU 4 24/09/2018  FR 112,09 1,80414 DUSSELDORF FRO011119775 INDUSTRIAL 100.000
STATKRAFTAS 6625 02/04/2019  NO 12877 180439 LONDON XS0421565150 UTILITY-ELEC 50.000
FRANCE TELECOM 4,125 23/01/2019  FR 113,46 1,80464 EURONEXT-PARIS XS0616431507 TELEPHONE 100.000
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SOUTHAFRICA 45 05/04/2016  ZA 108,76 1,80494 DUSSELDORF XS0250007498 GOVT NATIONAL 50.000
BNPPARIBAS 2,875 2711172017 FR 105,08 1,80853 EURONEXT-PARIS XS0798334875 BANK 1.000
TELECOMITALIA 475 19/05/2014 1T 104,31 181019 HI-MTF XS0254905846 TELEPHONE 50.000
BPCAPITALPLC 4,154 01/06/2020  GB 116,36 1,81222 LONDON XS0633025977 SPECIAL PURPOSE  100.000
KLEPIERRE 4130472017 FR 109,17 181428 EURONEXT-PARIS FR0010885160 FINANCIAL 50.000
MCDONALD'S CORP 4 17/02/2021 US 116,59 1,81621 FRANKFURT XS0592505316 INDUSTRIAL 100.000
ARKEMA 425010017  FR 110,22 1,81822 EURONEXT-PARIS FR0010955559 INDUSTRIAL 50.000
ASSICURAZIONI 4875 12014 T 1059 182324 HI-MTF XS0416215910 FINANCIAL 50.000
GENERALIFINANCE 3,875 06/05/2015 IT 1049 182329 8IX XS0218469962 FINANCIAL 10.000
TELEKOMFINANZ 4,25 27/01/2017 AT 109,71 182429 VIENNA XS0210620522 TELEPHONE 1.000
REPSOLINTLFIN 65 27/03/2014  ES 106,21 1,82453 FRANKFURT XS0419352199 INDUSTRIAL 50.000
WOLTERS KLUWER-C 6,375 10/04/2018  NL 123,16 1,82694 NYSE BONDMATCH  XS0357251726 INDUSTRIAL 50.000
IMPTOBACCOFIN 45 05/07/2018  GB 114,17 1,82834 LONDON XS0645669200 INDUSTRIAL 100.000
AKZONOBELNV 4 17/12/2018  NL 112,37 1,83188 DUSSELDORF XS0719962986 INDUSTRIAL 100.000
LINDE FINANCE BV 3875 01/06/2021  DE = 116 183253 ALLGERMANSE XS0632659933 INDUSTRIAL 1.000
CREDITSUISSELD 475 05/08/2019  CH 118,26 1,83425 NYSE BONDMATCH  XS0444030646 BANK 50.000
BARCLAYSBKPLC 4875 13/08/2019  GB 119,09 1,83582 LONDON XS0445843526 BANK 50.000
KBCIFIMANV  516/03/2016 BE 110,11 183685 MUNICH XS0605440345 BANK 50.000
EDENRED 8625 06/10/2017  FR 108,27 1,84039 FRANKFURT FR0010948562 FINANCIAL 50.000
TELENORASA 4,125 26/03/2020  NO 11556 1,84252 FRANKFURT XS0498175503 TELEPHONE 50.000
ABNAMRO BANKNV 475 11/01/2019  NL 116,75 1,84517 EURONEXT-AMSTER  XS0729213131 BANK 100.000
KBCIFIMANV  329/08/2016 BE 104,18 184532 DUSSELDORF XS0820869948 BANK = 100.000
NYKREDITBANK 35 04/11/2015 DK 104,73 1,84609 FRANKFURT . XS0556006831 BANK 50.000
OMVAG 4,875 10/02/2020 AT 116,95 1,85002 DUSSELDORF XS0485316102 INDUSTRIAL 1.000
BANQFEDCRDMUT 65 19/07/2013  FR 103,05 185536 FRANKFURT FRO000486730 BANK 1.000
UNICREDITSPA 2,625 31110/2015 1T 102,19 185818 LUXEMBOURG IT0004638737 BANK 50.000
GECAPEURFUND  615/01/2019 US 123389 186067 LONDON XS0385688097 FINANCIAL 50.000
LEASEPLANCORP 25 19/09/2016  NL 102,34 1,86172 EURONEXT-AMSTER  XS0829290708 FINANCIAL 100.000
BfPS 3,75 15122013 1T 102,01 1,86731 MILAN IT0004448863 GOVT NATIONAL 1.000
RAIFFEISENBKIN 2,75 10/07/2017 AT 103,89 186777 DUSSELDORF XS0803117612 BANK = 100.000
VIVENDISA 431032017 FR 108,86 186858 FRANKFURT FR0010878751 INDUSTRIAL 50.000
PFIZERINC 57503/06/2021  US 130,37 1,86953 DUBLN XS0432071131 INDUSTRIAL 50.000
VALLOURECSA 4,25 14/02/2017  FR 109,62 1,87062 EURONEXT-PARIS FRO011149947 INDUSTRIAL 100.000
MANPOWERINC 475 14/06/2013  US 101,62 1,87223 DUBLIN . XS0257393370 INDUSTRIAL 50.000
ACEASPA 4875 23/07/2014  IT 104,92 187309 LUXEMBOURG XS0196712086 UTILITY-ELEC 50.000
PPR. 3,125 23/04/2019  FR 107,51 187355 FRANKFURT FR0011236983 INDUSTRIAL 1.000
COCA-COLAHBCBV 7875 15/01/2014  GR 106,84 18747 LONDON XS0405567883 SPECIAL PURPOSE  50.000
MORGAN STANLEY 4529/1022014  US 104,97 1,87623 NYSE BONDMATCH  XS0461758830 FINANCIAL 50.000
LANXESS FINANCE - 4,125 23/05/2018  DE 111,66 187871 ALLGERMANSE XS0629645531 INDUSTRIAL 1.000
SCHNEIDERELEC 8,625 20/07/2020  FR 112,33 1,883 EURONEXT-PARIS FR0010922534 INDUSTRIAL 50.000
GECINA 4,25 03/02/2016  FR 107,31 1,88351 EURONEXT-PARIS FR0011001361 INDUSTRIAL 100.000
NATEXBQUESPOP . 4,875 20/06/2013  FR 101,44 188595 FRANKFURT FRO000475709 BANK 1.000
NATLGRIDPLC 4,875 10/03/2020  GB 116,83 1,88755 LONDON XS0213972614 UTILITY -ELEC 1.000
UBIBANCASPCA 3,875 28/02/2013 1T 100,55 1,89072 LONDON XS0596888395 BANK = 100.000
GECAPEURFUND 2,875 18/06/2019  US 106,03 189125 LONDON XS0794230507 FINANCIAL 1.000
BHPBILLITONFIN 2,25 25/09/2020 AU 102,55 189753 LONDON XS0834386228 FINANCIAL = 100.000
UNITED MEXICAN 4,25 14/07/2017  MX_ 110,36 1,90161 DUSSELDORF . XS0525982657 GOVTNATIONAL 1.000
SOCIETE GENERALE 2,375 28/02/2018  FR 102,35 1,90387 EURONEXT-PARIS XS0821220281 BANK = 100.000
ENEXISHOLDING 1,875 13/11/2020 ~ NL 99,787 1,90396 EURONEXT-AMSTER  XS0854400800 FINANCIAL 100.000
ACHMEAHYPOBK 2,375 08/02/2016  NL 101,45 1,90414 DUBLIN XS0852479996 BANK = 100.000
TURKEYREPOF 65 10/02/2014 TR 105,85 1,90522 FRANKFURT DEOOOAOAU933 GOVT NATIONAL 1.000
RCIBANQUE 3,75 07/07/2014  FR 102,94 1,90644 EURONEXT-PARIS XS0643300717 FINANCIAL 1.000
SECURITASAB 2,75 28/02/2017  SE 103,42 1,91043 DUSSELDORF XS0751937185 INDUSTRIAL = 100.000
ASMLHOLDINGNV 575 13/06/2017  NL 116,62 1,91558 EUROMTF XS0304756405 INDUSTRIAL 50.000
BPCE 224042018 FR 100,43 1,91606 EURONEXT-PARIS FRO011347590 BANK 100.000
OPTUS FINANCEPT 85 15/09/2020 AU 111,41 1,91635 SGX-ST . XS0541498837 TELEPHONE 50.000
METRO FINANCEBV 4,25 22/02/2017  DE 109,46 1,91758 ALLGERMANSE DEOOOA1C92S3 INDUSTRIAL 1.000
VATTENFALLAB 625 17/03/2021  SE 133,03 1,92045 LONDON XS0417209052 UTILITY - ELEC 50.000
EUTELSATSA  514/01/2019 FR 17,7 1,92446 DUSSELDORF FRO011164664 TELEPHONE 100.000
BANQUEPSAFIN 3,875 18/01/2013  FR 100,32 1,92473 LUXEMBOURG XS0478488066 FINANCIAL 50.000
BAA FUNDING LTD 4,6 15/02/2018  GB 113,23 1,92505 LONDON XS0383001996 SPECIAL PURPOSE  50.000
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LAPOSTE 475 08/07/2019  FR 117,43 1,92661 FRANKFURT FR0010096941 INDUSTRIAL 1.000
SMITHS GROUPPLC 4,125 05/05/2017  GB 109,31 1,92738 LONDON XS0506435576 INDUSTRIAL 1.000
FINMECCANICAFIN 8,125 03/12/2013 1T 106,36 1,92884 FRANKFURT XS0402476963 SPECIAL PURPOSE  50.000
BANKOFAMERCRP 715/06/2016  US 117,36 1,92895 LONDON XS0433130456 BANK 50.000
BRISTOL-MYER SQB 4,625 15/11/2021  US 12207 192963 DUBLIN XS0275939683 INDUSTRIAL 50.000
ARLIQUIDEFIN 2,125 15/10/2021  FR 101,57 1,93123 DUSSELDORF FR0011344076 INDUSTRIAL 100.000
DEUTSCHETELFIN = 4,25 16/03/2020  DE 115,67 1,93477 ALLGERMANSE XS0494953820 SPECIAL PURPOSE 1.000
ALSTOMS 225 M1022017  FR 101,44 1,93877 FRANKFURT FR0011342740 INDUSTRIAL 100.000
NEDERLANDSE GAS 45 20/06/2021  NL 120,08 1,93883 EURONEXT-AMSTER  XS0257884436 GAS TRANSMISSION  50.000
GEAGROUP 4,25 21/04/2016  DE 107,58 1,94082 ALLGERMANSE DEOOOAMKQIM:INDUSTRIAL 1.000
REPSOLINTLFIN 4625 08/10/2014  ES 104,94 1,94143 EUROTLX XS0202649934 INDUSTRIAL 1.000
VIVENDISA 4,125 18/07/2017  FR 109,64 1,94369 DUSSELDORF FRO011182559 INDUSTRIAL 100.000
SPAREBANK1SR  214/052018 NO 10028 194703 LUXEMBOURG XS0853250271 BANK = 100.000
AUTOROUTESPARIS 5 12/01/2017  FR 112,05 1,95167 LUXEMBOURG FR0010989111 INDUSTRIAL 100.000
INTESASANPAOLO 3 04711/2015 1T 102,99 1,95269 LUXEMBOURG ITO004653124 BANK 100.000
UNICREDITSPA 525 14/01/2014 1T 103,74 198337 SIX XS0408165008 BANK 50.000
UNIBAIL RODAMSE 3 22/03/2019  FR 106,18 1,95416 FRANKFURT XS0761713865 FINANCIAL = 100.000
CARLSBERGBREW 2,625 03/07/2019 DK 104,11 1,95629 LUXEMBOURG XS0800572454 INDUSTRIAL 100.000
EWEAG 4875 14/10/2019  DE 118,68 1,95761 FRANKFURT DEOOOAODLUGQUTILITY -ELEC 1.000
GRENKE FINANCE 4 22/04/2014  DE 10284 196200 DUSSELDORF DEOOOAIAZKGEFINANCIAL 1.000
AUTOROUTESDU SU 7,375 20/03/2019  FR 131,94 1,96424 FRANKFURT FR0010737882 INDUSTRIAL 50.000
SNAMC - 219mR0ts T 100,1 1,96485 LUXEMBOURG XS0853679867 INDUSTRIAL 100.000
AMCORLTD 4,625 16/04/2019 AU 115,87 1,96480 SGx-sT XS0604462704 INDUSTRIAL = 100.000
DNB NORBANKASA 3,875 29/06/2020  NO 113,35 1,96958 FRANKFURT XS0522030310 BANK 50.000
SKANDINAV ENSKIL 1875 14/11/2019  SE 99,377 1,97121 LONDON XS0854425625 BANK = 100.000
VEOLIAENVRNMT 5375 28/05/2018  FR 117,64 1,97316 FRANKFURT FRO000474983 INDUSTRIAL 1.000
KBCIFIMANV 4527/032017  BE 110,43 1,97572 DUSSELDORF XS0764303490 BANK = 100.000
SAMPOOYJ 425 27/02/2017  Fl 10924 197711 LONDON XS0747897493 FINANCIAL = 100.000
THYSSENKRUPPAG 8 18/06/2014  DE 1093 197741 8IX DE000A0Z12Y2 INDUSTRIAL 1.000
PEMEXMASTERTR 6,375 05/08/2016  MX 11559 19797 FRANKFURT XS0197620411 INDUSTRIAL 10.000
AMERICAMOVILSA 4,125 25/10/2019  MX 113,77 1,98103 DUSSELDORF XS0699618863 INDUSTRIAL = 100.000
AEROPORTPARIS 3,886 10/05/2020  FR 113,11 1,98266 EURONEXT-PARIS FR0010895987 TRANS - NONRAIL 50.000
BRAZILREPOF 1126/06/2017  BR 139,31 1,98361 EUROMTF XS0077157575 GOVTNATIONAL !
HERAEUS FINANCE 4 29/05/2017  DE 10864 198451 EUROMTF XS0511389453 SPECIAL PURPOSE 1.000
VODAFONE GROUP 465 20/01/2022  GB 122,16 1,98481 LONDON . XS0479869744 TELEPHONE 50.000
BACOVERED 425 05/04/2017  US 1094 198726 LONDON XS0294901045 SPECIAL PURPOSE  50.000
NEDERLANDSE GASU 3,625 13/10/2021  NL 113,23 1,98945 EURONEXT-AMSTER  XS0690606172 GAS TRANSMISSION  100.000
CARLSBERG BREW 2,625 03/07/2019 DK 103,86 199578 STUTTGART XS0854746772 INDUSTRIAL = 100.000
AMER INTL GROUP - 4,875 26/04/2016  US 107,82 1,99675 DUBLN XS0252366702 FINANCIAL 50.000
INBEVNV.  402/06/2021 BE 11557 1,9986 LONDON BE6221503202 INDUSTRIAL 1.000
BATHOLDINGSBV 4 07/07/2020  GB 114,03 1,99926 LONDON XS0522407351 INDUSTRIAL 50.000
GOLDMAN SACHS GP 4523/052016  US 1084 1,99941 FRANKFURT XS0255244112 FINANCIAL 50.000
GDFSUEZ 6,375 18/01/2021  FR 132,66 2,00127 FRANKFURT FR0010709451 UTILITY -ELEC 1.000
NOMURAEUROPEFN 5125 09/12/2014  JP 106,25 2,00246 DUSSELDORF XS0472505287 FINANCIAL 50.000
RISHGOVT 4150172014 IE 10227 2,00265 DUBLIN IEOOB3KWYS29 GOVT NATIONAL | 0
TELSTRACORPLTD 3,625 15/03/2021 AU 112,31 2,00347 LONDON XS0552375577 TELEPHONE 50.000
JPMORGAN CHASE 3,875 23/09/2020  US 113,41 201154 LONDON XS0543758246 FINANCIAL 50.000
EXPERIAN FINANCE 475 04/02/2020  GB 118,22 2,01204 LONDON XS0482908091 INDUSTRIAL 50.000
PETROLEOS MEXICA 55 09/01/2017  MX_ 113,74 2,01209 FRANKFURT . XS0456477578 UTILITY-GAS 50.000
Luxormea 8,625 19/03/2019 1T 109,48 2,01462 MILAN XS0758640279 INDUSTRIAL = 100.000
BTPS 301042014 0T 101,34 2,01505 MILAN IT0004707995 GOVT NATIONAL 1.000
UNICREDITSPA - 4,875 10/02/2014 T 102,84 201697 MILAN XS0185030698 BANK 50.000
BARRY CALLESVCS 6 13/07/2017  BE 117,51 2,01736 FRANKFURT BE0933072291 SPECIAL PURPOSE  50.000
HEINEKENNV 2,125 04/08/2020  NL 100,74 2,01954 DUSSELDORF XS0811554962 INDUSTRIAL 100.000
FRANCE TELECOM 3,875 09/04/2020 FR  112,6 2,02239 EURONEXT-PARIS XS0500397905 TELEPHONE 50.000
INTESASANPIRL 408082013 IT 1014 20267 DUSSELDORF XS0742590739 BANK = 100.000
ENISPA 8,75 27/06/2019  IT 110,54 2,02882 FRANKFURT XS0798555537 INDUSTRIAL 100.000
TERNASPA 4,125 17/02/2017 1T 10845 20299 MILAN XS0747771128 INDUSTRIAL = 100.000
BANCACARIGE 2,375 25/09/2013 1T 10029 2,03 LUXEMBOURG ITO004639081 BANK 100.000
GOLDMAN SACHS GP 4509/052016  US 108,19 203199 BERLN . XS0625359384 FINANCIAL 1.000
ARCELORMITTAL 8,25 03/06/2013 LU 103,31 2,03344 DUSSELDORF XS0431928760 INDUSTRIAL 50.000

Prezzi e rendimenti al 13 Novembre 2012



Nome breve Cedola Scadenza Paese Prezzo Rend. Mercato ISIN Number  Settore Taglio

MICHELINLUX 2,75 20/06/2019  FR 104,31 2,04291 FRANKFURT XS0794392588 INDUSTRIAL = 100.000
boNGAs 65 07/052019 DK 126,71 2,04813 LONDON . XS0426738976 GAS TRANSMISSION  50.000
MORGANSTANLEY 4 0712/2013 US 10203 20513 TLX XS0326308987 FINANCIAL 1.000
FVANLANSCHOT . 4,625 22/04/2014  NL 103,58 20524 EURONEXT-AMSTER  XS0618979099 BANK = 100.000
GECAPEURFUND 5375 23/01/2020  US 12196 2,05566 LONDON XS0453908377 FINANCIAL 1.000
ACCOR 2,875 19/06/2017  FR 103,54 20564 DUSSELDORF FR0011274026 INDUSTRIAL 100.000
EVERYTH EVERYWH 35 06/02/2017  GB 105,74 2,06544 LONDON . XS0742446700 INDUSTRIAL = 100.000
ELISAOYS 225 04/10/2019  FI 101,16 2,06754 LUXEMBOURG XS0836360254 TELEPHONE = 100.000
ANGLOAMERICAN 25 18/09/2018  GB 102,31 20748 LONDON . XS0830380639 SPECIAL PURPOSE  100.000
BANK OF AMERCRP 475 03/04/2017  US 111,08 2,07482 LONDON . XS0495891821 BANK 50.000
VODAFONE GROUP 5,375 06/06/2022  GB 128,31 207566 LONDON . XS0304458051 TELEPHONE 50.000
GOLDMAN SACHS GP 4,05 31/03/2014  US 102,66 2,07599 NOTLISTED XS0348747865 FINANCIAL 1.000
GAZPROM 8,125 04/02/2015  RU 112,97 2,07655 DUBLIN XS0442330295 SPECIAL PURPOSE  50.000
RHEINMETALL  422/09/2017 DE 10878 207769 MILAN XS0542369219 INDUSTRIAL 1.000
PROLOGIS INTERNA 5875 23/10/2014  US 107,12 2,07935 FRANKFURT XS0326896718 FINANCIAL 50.000
ELSEVIERFINANCE 25 24/09/2020  GB 103,01 2,08023 DUBLIN . XS0831560742 SPECIAL PURPOSE  100.000
CASINO GUICHARD - 4481 12/112018  FR 113,33 2,09067 DUSSELDORF FR0010893396 INDUSTRIAL 50.000
CESKEDRAHY 45 24/06/12016  CZ 108,26 2,09265 LUXEMBOURG XS0641963839 INDUSTRIAL 100.000
BATHOLDINGSBV - 4875 24/02/2021  GB 12091 20952 LONDON XS0468425615 INDUSTRIAL 50.000
CEZAS 45 29/06/12020  CZ 116,75 2,09609 FRANKFURT XS0521158500 UTILITY-ELEC 50.000
ELECDEFRANCE 5375 29/05/2020  FR 12259 2,0987 EURONEXT-PARIS XS0367001228 UTILITY-ELEC 50.000
DEPFAACSBANK 3,875 14/11/2016  IE 106,73 2,10209 FRANKFURT DEOOOAOGIRBEBANK 50.000
CREDITAGRICOLE 3,875 13/02/2019  FR 110,23 2,10841 EURONEXT-PARIS XS0746002392 BANK = 100.000
G4SINTLFINPLC 2,875 02/05/2017  GB 10322 2,10902 LONDON XS0777017376 SPECIAL PURPOSE  100.000
LLOYDSTSBBANK 5375 03/09/2019  GB 12043 211479 LONDON XS0449361350 BANK 50.000
INGBANKNV 825 03/04/2019  NL 106,7 2,11518 MTS AMSTERDAM XS0767706111 BANK = 100.000
FORTUMOYJ  424/052021 Fl 114,54 2,11529 DUSSELDORF XS0629937409 INDUSTRIAL 100.000
CARREFOURSA 525 24/10/2018  FR 117,31 2,11545 DUSSELDORF XS0694766279 INDUSTRIAL = 100.000
INTESASANPAOLO 85 27/11/2013 1T 101,39 2,11653 LUXEMBOURG XS0630360997 BANK = 100.000
ENELFININTLNV. 4,625 24/06/2015  IT 10627 211738 DUBLIN XS0695403765 UTILITY-ELEC 100.000
ASMBRESCIA 4875 28/05/2014 T 104,09 211927 LUXEMBOURG XS0193337796 UTILITY-ELEC = 100.000
IMPTOBACCOFIN — 50212/2019  GB 118,61 2,12694 LONDON XS0715437140 INDUSTRIAL 100.000
RHOEN-KLINIKUM 3875 11/03/2016  DE 10553 212752 SIX XS0491047154 INDUSTRIAL 1.000
NEDERLANDSE GASU 2,625 13/07/2022  NL 104,29 2,12758 EURONEXT-AMSTER  XS0804217536 GAS TRANSMISSION  100.000
TELIASONERAAB 47516/11/2021  SE 121,27 2,12825 FRANKFURT XS0465576030 TELEPHONE 50.000
ENISPA 4,125 16/09/2019 T 112,56 212943 MILAN XS0451457435 INDUSTRIAL 50.000
UNITED UTILWAT 4,25 24/01/2020  GB 113,98 2,13042 LONDON XS0210237011 INDUSTRIAL 50.000
UNIBAIL RODAM SE - 3,875 05/11/2020  FR 112,64 2,13327 DUSSELDORF XS0554819465 FINANCIAL 50.000
INTESA SANPAOLO 5375 191272013 1T 10345 213713 8IX XS0405713883 BANK 50.000
CROATIA 515042014 HR 10392 214063 BERLIN XS0190291582 GOVTNATIONAL 1.000
SNSBANK 4,625 18/02/2014  NL 103,04 2,14091 EURONEXT-AMSTER  XS0185887576 BANK 1.000
ATLANTIA 5625 06/05/2016  IT 111,51 214188 DUBLIN XS0427290357 TRANS - NONRAIL 50.000
DNBNORBANKASA 4,375 24/02/2021  NO 116,73 2,14527 DUSSELDORF XS0595092098 BANK 100.000
IMERYSSA 518042017 FR = 11,9 2,14567 STUTTGART FR0010456475 INDUSTRIAL 50.000
BfpS 3,5 01/06/2014  IT 102,05 2,14739 MILAN IT0004505076  GOVT NATIONAL 1.000
BfPS 4,25 01/07/2014 1T 103,36 2,14825 MILAN IT0004750409 GOVT NATIONAL 1.000
PKOFINANCEAB 8,733 21110/2015  PL 104,45 2,14914 FRANKFURT XS0545031642 FINANCIAL 50.000
UNICREDITSPA 4,25 20/07/2016  IT 107,38 2,15283 HI-MTF IT0004511959  BANK 50.000
SUEZENVIRON 4,078 17/05/2021  FR 114,78 2,15537 EURONEXT-PARIS FR0011048966 INDUSTRIAL 100.000
ENELSPA 525 14/01/2015 T 106,46 2,15688 MILAN IT0004292683 UTILITY -ELEC 5.000
OMVAG 4,25 120102021 AT 116,78 2,15806 VIENNA XS0690406243 INDUSTRIAL 1.000
BANKOF AMERCRP 4,625 07/08/2017  US 110,94 2,16122 LONDON XS0530879658 BANK 50.000
MONDIFINANCELT 575 03/04/2017  GB 114,82 2,16293 LONDON XS0499542396 SPECIAL PURPOSE  50.000
SESSA 4,625 09/03/2020 LU 116,46 2,16492 FRANKFURT XS0493098486 INDUSTRIAL 50.000
FRANCE TELECOM 3,875 14/01/2021  FR 112,62 2,17024 EURONEXT-PARIS XS0563306314 TELEPHONE 50.000
CAP GEMINI SOGET 525 29/11/2016  FR 111,74 2,17801 EURONEXT-PARIS FRO011149954 INDUSTRIAL 100.000
REPOF POLAND - 4675 15102019 PL 115,83 2,18305 FRANKFURT XS0458008496 GOVT NATIONAL 50.000
VIVENDISA 4875 30/11/2018  FR 11507 2,1838 DUSSELDORF FRO011157742 INDUSTRIAL 100.000
SNAM 4,875 11/07/2016  IT 107,59 2,18539 EUROTLX XS0803479442 INDUSTRIAL = 100.000
CZECHREPUBLIC . 4,125 18/03/2020 CZz 113 2,18587 MUNICH XS0215153296 GOVTNATIONAL 1.000
INTESA SANPAOLO 4,375 16/08/2016  IT 107,79 2,18621 LUXEMBOURG IT0004690126  BANK 100.000
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EUROGRID GMBH 3,875 22/10/2020  DE 112,17 2,18731 DUSSELDORF XS0551935769 INDUSTRIAL 50.000
BTPS 4,25 01/08/2014 1T 103,46 2,18982 MILAN IT0003618383 GOVT NATIONAL 1.000
GAZPROM 587501/06/2015 RU 10899 219 NOTLISTED US368266AB80 SPECIAL PURPOSE  50.000
BTPS 245 26/03/2016  IT 100,87 2,19302 MILAN IT0004306888 GOVT NATIONAL 1.000
GOLDMAN SACHS GP 45 30/01/2017  US 109,15 2,19568 FRANKFURT . XS0284727814 FINANCIAL 50.000
RCIBANQUE . 4,875 27/01/2015  FR 104,61 2,19697 ALLGERMANSE XS0479866567 FINANCIAL 1.000
COMMERZBANKAG 4 16/09/2020 DE 112,83 2,19888 FRANKFURT DEOOOCZ302MEBANK 1.000
AUTOROUTES PARIS 5,125 18/01/2018  FR 114,13 2,20268 DUSSELDORF FRO011182930 INDUSTRIAL 100.000
GAZPROM 456 09/12/2012  RU 100,14 2,20307 DUBLIN . XS0237713226 SPECIAL PURPOSE  50.000
BNPPARIBAS 25 23/08/2019  FR 101,83 2,20531 EURONEXT-PARIS XS0819738492 BANK 1.000
GAZPROM 5875 01/06/2015 RU 108,95 2,20612 FRANKFURT XS0220790934 SPECIAL PURPOSE  50.000
INVESTORAB 4875 18/11/2021  SE 121,57 220753 LONDON XS0466670345 FINANCIAL 50.000
CITIGROUPINC - 4,875 02/11/2018  US 111,94 2,21401 FRANKFURT XS0273437169 FINANCIAL 1.000
AIB MORTGAGE BNK 3,75 30/04/2013  IE 10066 2,22947 DUBLIN XS0250267647 BANK 50.000
CREDITAGRICOLE 54 28/06/2014  FR 10501 2231 EURONEXT-PARIS FRO000188526 BANK !
ALSTOM 3625 05102018 FR 107,6 2,23147 DUSSELDORF FR0010948240 INDUSTRIAL 100.000
BreSIL 2115/09/2016  IT 99,555 2,2338 MILAN IT0004682107 GOVT NATIONAL 1.000
BATINTL FINANCE 3625 09/11/2021  GB 111,19 223616 LONDON XS0704178556 INDUSTRIAL = 100.000
GDFSUEZ 2,625 20/07/2022  FR 103,34 2,23636 EURONEXT-AMSTER  FR0011289230 UTILITY -ELEC 1.000
AMER INTL GROUP 5 26/06/2017 US 111,96 2,23644 DUBLN XS0307512722 FINANCIAL 50.000
TELSTRACORPLTD 875 16/052022 AU 1128 22378 LONDON XS07062295556 TELEPHONE = 100.000
RWEFINANCEBV 65 10/08/2021  DE 133,44 2,23879 ALLGERMANSE . XS0412842857 UTILITY -ELEC 1.000
SECURITASAB 2,25 14/03/2018  SE 100,06 2,23946 STUTTGART XS0828724004 INDUSTRIAL = 100.000
GOLDMAN SACHS GP 4,375 16/03/2017 _ US 1087 2,24155 FRANKFURT XS0494996043 FINANCIAL 50.000
RCIBANQUE . 5625 13/03/2015  FR 107,55 2,24167 EURONEXT-PARIS XS0729061795 FINANCIAL 1.000
VALESA 4,375 24/03/2018  BR 11063 22422 STUTTGART XS0497362748 INDUSTRIAL 50.000
VINCISA 8,375 30/03/2020  FR 107,6 2,24244 EURONEXT-PARIS FR0011225127 INDUSTRIAL 100.000
EWeAG 4,125 04/11/2020  DE 113,57 2,24525 ALLGERMANSE XS0699330097 UTILITY -ELEC 1.000
OMVAG 2,625 27/09/2022 AT 10327 225108 MUNICH XS0834367863 INDUSTRIAL = 100.000
AEROPORTPARIS 4 08/07/2021  FR 113,58 2,25182 EURONEXT-PARIS FR0011076439 TRANS - NONRAIL  100.000
METSOOYJ 2,75 04/10/2019  FI 103,13 2,25343 LUXEMBOURG XS0838968849 INDUSTRIAL = 100.000
ALLIANDER 225 14/11/2022  NL 99,969 2,25347 EURONEXT-AMSTER  XS0854759080 UTILITY-ELEC 100.000
TELIASONERAAB 4 22/03/2022  SE 114,56 2,25376 DUSSELDORF XS0680904827 TELEPHONE = 100.000
TOTALINFRASTRUC 4,339 07/07/2021  FR 116,15 2,25824 EURONEXT-PARIS FR0011075043 INDUSTRIAL 100.000
FCEBANKPLC 2875 03/10/2017  GB 102,82 2,25849 DUSSELDORF XS0838847381 FINANCIAL = 100.000
DEUTSCHPOSTFIN 295 27/06/2022  DE 1059 2,25924 ALLGERMANSE XS0795877454 SPECIAL PURPOSE 1.000
GRENKE FINANCE 4521/01/2014  DE 102,57 225089 DUSSELDORF DEOOOAIAYDACFINANCIAL 1.000
VEOLIAENVRNMT 6,75 24/04/2019  FR 126,59 2,26071 EURONEXT-PARIS FR0010750489 INDUSTRIAL 1.000
TELECOMITALIA - 4625 15/06/2015  IT 10584 226166 MILAN XS0794393040 TELEPHONE = 100.000
ELECDEFRANCE 625 25/01/2021  FR 12951 22617 EURONEXT-PARIS XS0409749206 UTILITY -ELEC 50.000
ENISPA 4,25 03/02/2020 T 113,07 2,26504 MILAN XS0741137029 INDUSTRIAL = 100.000
RTEEDF TRANSPOR 4,125 03/02/2021  FR 113,79 2,26566 EURONEXT-PARIS FR0011001098 UTILITY -ELEC 100.000
GDFSUEZ 35 18/10/2022  FR 11081 227 EURONEXT-PARIS FR0010952770 UTILITY -ELEC 1.000
AUTOROUTESDU SU 4,125 13/04/2020  FR 1125 227075 MUNICH FR0010883058 INDUSTRIAL 50.000
TELSTRACORPLTD 85 21/09/2022 AU 110,71 2,27341 LONDON XS0760187400 TELEPHONE = 100.000
ENISPA 4875 111022017 IT 111,93 2,27464 MILAN IT0004760655 INDUSTRIAL 1.000
EUROHYPO SALUX 4,25 04/06/2018 LU 1017 227869 SIX XS0169781753 BANK 1.000
BfPS 2,55 2211012016 IT 101,07 2,27793 MILAN IT0004363608 GOVT NATIONAL 1.000
BANQFED CRDMUT 4,125 20/07/2020  FR 112,85 2,27936 EURONEXT-PARIS XS0526612188 BANK 50.000
PRINCFINGLOBAL 4526/01/2017  US 108,78 228032 DUBLIN . XS0283808797 SPECIAL PURPOSE  50.000
TELENORASA 2775 27/06/2022  NO 104 2,28072 DUSSELDORF XS0798790027 TELEPHONE = 100.000
UBIBANCASPCA 8,125 18/10/2015 1T 102,35 2,28492 LONDON IT0004649700 BANK 50.000
BfPS 3,55 11/06/2016  IT 104,34 2,29082 MILAN IT0004821432  GOVT NATIONAL 1.000
BULGARIAREP 4,25 09/07/2017  BG 108,52 2,20289 FRANKFURT . XS0802005289 GOVT NATIONAL - 100.000
ENEXISHOLDING 8,375 26/01/2022  NL 108,87 22936 EURONEXT-AMSTER  XS0737138460 FINANCIAL 100.000
BANCOBRASL(CI) 4520/01/2016  BR 106,67 229818 EUROMTF . XS0580519931 BANK = 100.000
DTLUFTHANSAAG 65 07/07/2016  DE 114,49 2,29838 ALLGERMANSE XS0438813536 TRANS - NONRAIL 1.000
MORGANSTANLEY 4 177112015 US 104,87 230133 LONDON XS0235620142 FINANCIAL 50.000
ANGLOAMERICAN 2,75 07/06/2019  GB 102,68 2,30427 LONDON XS0789283792 SPECIAL PURPOSE  100.000
REPOFLATVIA 55 05/03/2018 LV 115,75 2,30852 DUSSELDORF XS0350977244 GOVTNATIONAL 1.000
ST GOBAIN 40811012018 FR 109,23 2,30635 LONDON XS0546725358 INDUSTRIAL 50.000
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WELLSFARGOCO 2625 16/08/2022  US 102,75 2,30657 LONDON XS0817639924 BANK = 100.000
CEZAS 519102021 CZz 121,49 2,30709 FRANKFURT XS0458257796 UTILITY-ELEC 50.000
DAIMLERAG 2,375 12/09/2022  DE 100,58 2,30764 FRANKFURT DEOOOAIPGWAINDUSTRIAL 1.000
DEUTSCHETELFIN 4,25 13/07/2022  DE 116,62 2,30872 NYSE BONDMATCH  XS0525787874 SPECIAL PURPOSE 1.000
VOLKSWAGENLEAS 2,375 06/09/2022  DE 100,57 2,30946 DUSSELDORF XS0823975585 FINANCIAL = 100.000
EDISONSPA 3,875 1011/2017 1T 107,28 231108 MILAN XS0557897203 UTILITY-ELEC 50.000
FORTUMOYJ 225 06/09/2022  FI 99,463 2,31137 DUSSELDORF . XS0825855751 INDUSTRIAL = 100.000
BNPPARIBAS 8,75 25/11/2020  FR 1104 2,31432 EURONEXT-PARIS XS0562852375 BANK 1.000
REPOFPOLAND 42 15/04/2020  PL 112,68 2,31653 FRANKFURT XS0210314299 GOVTNATIONAL 1.000
AEROPORTPARIS 3,875 15/02/2022  FR 112,81 2,31936 EURONEXT-PARIS FR0011140912 TRANS - NONRAIL  100.000
NYKREDIT 825 01/06/2017 DK 103,94 2,32241 LUXEMBOURG LUO787776052 BANK 100.000
FGACAPITALIRE 428032013 IT 100,58 232611 DUBLIN XS0611285064 FINANCIAL = 100.000
BOUYGUES 3641 29110/2019  FR 108,33 2,32847 FRANKFURT FR0010957662 INDUSTRIAL 50.000
DNBBANK 4,25 18/01/2022  NO 1157 2,32872 DUSSELDORF . XS0782513972 BANK = 100.000
BORDGAIS 575 16/06/2014  IE 10523 2,32047 DUBLIN XS0434144969 UTILITY-GAS 50.000
GRENKE FINANCE 8,125 24/10/2016  DE 10293 2,33595 DUSSELDORF XS0846775236 FINANCIAL 1.000
BANQFEDCRDMUT 530092015 FR 107,3 2,33889 FRANKFURT FR0010015982 BANK 1.000
BTfPS 6152014 T 107,12 2,34049 MILAN IT0004780380 GOVT NATIONAL 1.000
GLENCORE FINANCE 525 22/03/2017  CH 11187 234103 SIX XS0495973470 SPECIAL PURPOSE  50.000
GLAXOSMITHKLINE 4 16/06/2025 GB 117,87 2,34252 FRANKFURT XS0222383027 SPECIAL PURPOSE 1.000
LEGRANDSA 8,375 19/04/2022  FR 10861 23452 DUSSELDORF FR0011234921 INDUSTRIAL 100.000
UBIBANCASPCA 4,125 21/10/2018 T 101,61 235116 LONDON XS0618976582 BANK = 100.000
ENISPA  42906/2020 IT 111,36 235163 MILAN XS0521000975 INDUSTRIAL 50.000
TENNETHLDBV 45 09/02/2022  NL 117,62 2,35356 EURONEXT-AMSTER  XS0485616758 INDUSTRIAL 50.000
ORIGIN ENERFIN 2,875 11102019 AU 103,19 236791 SGX-sT XS0841018004 INDUSTRIAL = 100.000
SCHIPHOLNEDER 443 28/04/2021  NL 115,61 2,36792 EURONEXT-AMSTER  XS0621167732 INDUSTRIAL 100.000
BKIRELANDMTGE  40507/2013 IE 101 236944 DUBLIN XS0259283009 BANK 50.000
VATTENFALLAB 5,375 29/04/2024  SE 129,79 237157 LONDON XS0191154961 UTILITY - ELEC 1.000
HAMMERSONPLC 275 26/09/2019  GB 102,34 2,37565 LONDON XS0834382151 FINANCIAL = 100.000
CRHFINANCEBV  525/01/2019 IE 114,92 2,37812 DUBLN XS0736488585 SPECIAL PURPOSE  100.000
GDFSUEZ ~  301/02/2023 FR 105,56 2,37976 EURONEXT-PARIS FRO011261924 UTILITY -ELEC 1.000
SESSA 475 11/03/2021 LU 17,65 23831 MUNICH XS0600056641 INDUSTRIAL 100.000
SUEZENVIRON - 4,125 24/06/2022  FR 114,76 2,38572 EURONEXT-PARIS FR0010913780 INDUSTRIAL 50.000
HUTCHISON = 3,625 06/06/2022  HK 110,42 2,39137 SGX-sT XS0790011398 SPECIAL PURPOSE  100.000
VIVENDISA 4875 02/12/2019  FR 115,92 2,39171 FRANKFURT FR0010830034 INDUSTRIAL 50.000
SLOVAKIAGOVT 53 12/052019  SK 17,24 23975 BRATISLAVA SK4120004318 GOVT NATIONAL 3.319
K+SAG  32006/2022 DE 10509 23984 FRANKFURT DEOOOA1PGZBZINDUSTRIAL 100.000
METROAG 3,375 01/03/2019  DE 10563 2,39863 ALLGERMANSE DEOOOAIMASKEINDUSTRIAL 1.000
ELECDEFRANCE 3,875 18/01/2022  FR 112,02 2,3989 EURONEXT-PARIS FRO011182641 UTILITY -ELEC 100.000
CO-OPERATIVEBNK 2,375 23/10/2015  GB 99,925 24016 LONDON XS0846550746 FINANCIAL = 100.000
MONTE DEIPASCHI 25 23/09/2013 1T 100,08 24013 LUXEMBOURG ITO004640881 BANK 50.000
TERNASPA 2,875 16/02/2018  IT 1023 2,40435 LUXEMBOURG XS0843310748 INDUSTRIAL = 100.000
EWEAG 52516/07/2021  DE 121,99 2,40639 DUSSELDORF DE000AOZ2A12 UTILITY -ELEC 1.000
URUGUAY 6875 19/01/2016 Uy 1135 240673 FRANKFURT XS0225531432 GOVT NATIONAL 50.000
LAPOSTE 425 08/11/2021  FR 114,66 2,41468 ALLGERMANSE FR0010394437 INDUSTRIAL 1.000
TURKEYREPOF  501/032016 TR 108,07 241482 DUBLIN XS0245387450 GOVT NATIONAL 50.000
INTESA SANPAOLO 8,25 28/04/2017  IT 103,47 241529 HI-MTF IT0004603434  BANK 50.000
UNICREDITSPA 8,375 3111072017 1T 104,43 241549 LUXEMBOURG IT0004648603 BANK 50.000
LLOYDS BANKING 5875 08/07/2014  GB 10548 24163 LONDON XS0145620281 BANK 1.000
BNPPARIBAS 4521/03/2023  FR 118,82 2,42005 EURONEXT-PARIS XS0606704558 BANK 1.000
VALEOSA 57519/01/2017  FR 113,04 2,42644 EURONEXT-PARIS FRO011182112 INDUSTRIAL 100.000
INTESASANPAOLO 8,25 28/04/2017  IT 103,43 242733 LUXEMBOURG IT0004839251 BANK 100.000
GECAPEURFUND 485 03/11/2021  US 115,24 2,43685 LONDON XS0273570241 FINANCIAL 1.000
ATLANTIA = 8,375 18/09/2017 1T 10421 244092 DUBLIN XS0542522692 TRANS - NON RAIL 50.000
JPMORGAN CHASE 275 24/08/2022  US 102,63 2,44403 LONDON XS0820547825 FINANCIAL = 100.000
Eskom . 407032013 ZA 100,45 244531 FRANKFURT XS0246656150 UTILITY -ELEC 50.000
KPNNV. 7,5 04/02/2019  NL 128,82 2,44503 EURONEXT-AMSTER  XS0411850075 TELEPHONE 50.000
BTPS 4,25 01/02/2015 1T 103,88 2,44798 MILAN IT0003719918 GOVT NATIONAL 1.000
BHPBILLITONFIN 3 29/05/2024 AU 10547 244877 LONDON XS0787786440 FINANCIAL 100.000
CASINO GUICHARD 3,157 06/08/2019  FR 104,31 245177 FRANKFURT FR0011301480 INDUSTRIAL 100.000
TNT 5,375 14/11/2017  NL 113,58 2,45263 EURONEXT-AMSTER  NL0006133175 INDUSTRIAL 50.000
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ALLIANDER 2,875 14/06/2024  NL 104,18 2,45472 EURONEXT-AMSTER  XS0792977984 UTILITY -ELEC 100.000
AREVASA 3,875 23/09/2016  FR 105,15 2,45505 EURONEXT-PARIS FR0010804492 INDUSTRIAL 50.000
AMERICAMOVILSA — 312/07/2021  MX 104,19 2,45524 STUTTGART XS0802174044 INDUSTRIAL 100.000
EVERYTH EVERYWH 825 03/08/2018  GB 104,15 2,46045 LONDON XS0811603090 INDUSTRIAL = 100.000
WACHOVIACORP - 4,875 27/11/2018  US 110,56 2,46844 LONDON XS0275769403 BANK 50.000
DONGAS 4875 16/12/2021 DK 119,36 2,46886 LONDON XS0473783891 GAS TRANSMISSION  50.000
PHILIPMORRISIN . 2,875 30/05/2024  US 104,02 246906 ALLGERMANSE XS0787527349 INDUSTRIAL = 100.000
FRANCE TELECOM 8,375 16/09/2022  FR 107,81 2,47032 EURONEXT-PARIS XS0541453147 TELEPHONE 50.000
COCA-COLAHBCBV 425 16/11/2016  GR 106,68 2,47513 LONDON . XS0466300257 SPECIAL PURPOSE  50.000
CZECHREPUBLIC 3625 14/04/2021  CZ 1086 247794 ALLGERMANSE XS0541140793 GOVTNATIONAL 1.000
CARREFOURSA  409/04/2020 FR 110,13 2,48216 MUNICH XS0499243300 INDUSTRIAL 50.000
HAA-BANKINTLAG 8,75 17/03/2014 AT 101,63 2,48398 LUXEMBOURG XS0247263048 BANK 50.000
FRANCE TELECOM 3 15/06/2022 FR 104,33 2,48593 EURONEXT-PARIS XS0794245018 TELEPHONE = 100.000
GOLDMAN SACHS GP 6,375 02/05/2018  US 119,56 2,49250 FRANKFURT XS0361975443 FINANCIAL 1.000
BNPPARIBAS 4125 14/01/2022  FR 1132 24941 EURONEXT-PARIS XS0635033631 BANK 1.000
EANDIS 4508/11/2021  BE 115,92 2,49792 BERLIN BE6226266902 INDUSTRIAL 100.000
RTEEDF TRANSPOR 3,875 28/06/2022  FR 111,61 249988 EURONEXT-PARIS FR0010913178 UTILITY -ELEC 50.000
CESKAEXPBANKA 3,625 15/03/2019  CZ 106,49 2,50215 LUXEMBOURG XS0757372114 FINANCIAL = 100.000
COFIROUTE  524/052021 FR 118,93 2,50268 NYSE BONDMATCH  FR0010327007 INDUSTRIAL 50.000
WESFARMERSLTD 2,75 02/08/2022 AU 1021 25031 SGx-sT XS0810622935 INDUSTRIAL = 100.000
CORPANDINAFOM - 4625 29/03/2018  SNAT 110,45 2,51647 LONDON XS0563498632 SUPRA-NATIONAL 50.000
AUTOROUTES PARIS 4,875 21/01/2019  FR 113,33 2,51794 LUXEMBOURG FR0011050764 INDUSTRIAL 100.000
INGBANKNV. 4875 18/01/2021  NL 1172 2,51938 EURONEXT-AMSTER  XS0579847673 BANK 100.000
ANHEUSER-BUSCH 2,875 25/09/2024  BE 1036 251987 LONDON BE6243179650 INDUSTRIAL 1.000
fbeas 875 02/03/2022 DK 110,06 2,52026 DUSSELDORF XS0752467497 TELEPHONE = 100.000
TELECOMITALIA 5125 25/01/2016 1T 107,87 252274 MILAN XS0583059448 TELEPHONE 50.000
GRENKE FINANCE 875 30/03/2016  DE 1039 252714 DUSSELDORF XS0787399673 FINANCIAL 1.000
ARCELORMITTALFI 4625 07/11/2014 LU 103,99 253064 HI-MTF XS0204395213 INDUSTRIAL 1.000
SLOVAKREPUBLIC 4 26/03/2021  SK 110,91 2,53374 LONDON XS0249239830 GOVTNATIONAL 1.000
TEOLLISUUDENVOI - 4625 04/02/2019  FI 111,87 2,58527 FRANKFURT XS0740810881 UTILITY-ELEC = 100.000
ABNAMRO BANKNV 4,125 28/03/2022  NL 113,09 2,53557 EURONEXT-AMSTER  XS0765299572 BANK = 1.000
BOUYGUES 4,25 22/07/2020  FR 111,79 2,53984 FRANKFURT FR0010212852 INDUSTRIAL 50.000
RCIBANQUE 416032016 FR 104,59 2,54194 EURONEXT-PARIS XS0602211202 FINANCIAL 1.000
ADECCOINTFIN 475 13/04/2018  NL 110,99 2,54502 LONDON XS0616395199 FINANCIAL = 100.000
ENELFININTLNV 4 14/09/2016 1T 10523 254737 MILAN XS0452187759 UTILITY-ELEC 50.000
TELIASONERAAB 8,625 14/02/2024  SE 110,41 2,54834 DUSSELDORF XS0746010908 TELEPHONE = 100.000
INVESTORAB 45 12/052023  SE 17,72 255148 LONDON XS0625859516 FINANCIAL = 100.000
CZECHREPUBLIC 3,875 24/05/2022  CZ 111,04 2,55258 DUSSELDORF XS0750894577 GOVTNATIONAL 1.000
BfpS 2,5 01/03/2015 1T 99,91 2,55285 MILAN IT0004305070  GOVT NATIONAL 1.000
RCIBANQUE 425012016 FR 104,35 2,56081 EURONEXT-PARIS XS0551845265 FINANCIAL 1.000
CITIGROUPINC  502/08/2019 US 114,84 2,56313 FRANKFURT XS0197646218 FINANCIAL 1.000
SOCIETE GENERALE 475 02/03/2021  FR 116,13 2,56349 EURONEXT-PARIS XS0596704170 BANK = 100.000
BANCO NAC DESENV 4,125 15/09/2017  BR 107 2,56406 ALLGERMANSE XS0540449096 GOVTAGENCY 50.000
AEROPORTPARIS 8,125 11/06/2024  FR 105,53 2,56534 EURONEXT-PARIS FR0011266527 TRANS - NONRAIL  100.000
ARKEMA 3,85 30/04/2020 FR 1086 2566 EURONEXT-PARIS FR0011335678 INDUSTRIAL 100.000
ARKEMA 3,85 30/04/2020  FR 108,59 2,567 EURONEXT-PARIS FR0011232255 INDUSTRIAL 100.000
RCIBANQUE . 5625 05102015 FR 108,38 257137 MUNICH XS0683639933 FINANCIAL 1.000
HEINEKENNV. 85 19/03/2024  NL 109,02 257212 DUSSELDORF XS0758420748 INDUSTRIAL 1.000
MORGAN STANLEY 4523/02/2016  US 105,96 257447 LONDON . XS0594515966 FINANCIAL 50.000
ROYALBKSCOTLND 6 10/05/2013  GB 10158 257502 LONDON XS0128842571 BANK 1.000
Bresi.. 21 15/092017 1T 97,925 2,57554 MILAN IT0004085210 GOVT NATIONAL 1.000
CREDITAGRICOLE 5125 18/04/2023  FR 123,02 2,57575 EURONEXT-PARIS XS0617251995 BANK = 100.000
ELECDEFRANCE 2,75 10/03/2023  FR 101,52 2,58029 EURONEXT-PARIS FR0011318658 UTILITY -ELEC 100.000
KLEPL 2,75 17/09/2019  FR 101,05 2,58051 EURONEXT-PARIS FRO011321405 FINANCIAL 100.000
FRANCE TELECOM 25 01/03/2023  FR 99,272 2,58185 EURONEXT-PARIS . XS0827999318 TELEPHONE = 100.000
UNITED MEXICAN 55 17/02/2020  MX_ 119,05 2,58417 EUROTLX . XS0206170390 GOVTNATIONAL 1.000
TENNETHLDBV 4625 21/02/2023  NL 118,15 2,58811 EURONEXT-AMSTER  XS0593606121 INDUSTRIAL 100.000
UNICREDITSPA 431012018 IT 1068 2,58916 LUXEMBOURG IT0004846793 BANK 100.000
STANDARD CHART - 5875 26/09/2017  GB 114,82 2,58972 LONDON XS0323411016 BANK 50.000
VEOLIAENVRNMT 4,247 06/01/2021  FR 111,96 2,59648 EURONEXT-PARIS FR0010918490 INDUSTRIAL 50.000
REPSOL INTL FIN 4,25 12/02/2016  ES 105,06 2,5973 DUSSELDORF XS0718395089 INDUSTRIAL 100.000
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SLOVAKIAGOVT  427/04/2020 SK 10935 26 BRATISLAVA SK4120007204 GOVT NATIONAL !
AMERICAMOVILSA 475 28/06/2022  MX 118,05 2,60238 BERLN . XS0519902851 INDUSTRIAL 50.000
HSBCHLDGSPLC 625 19/03/2018  GB 117,93 2,60531 LONDON XS0353643744 BANK 50.000
BANCO BRADESCO 8 15/04/2014  BR 107,44 2,60638 FRANKFURT XS0190174861 BANK 50.000
UNICREDITSPA 431012018 1T 106,71 2,60712 LUXEMBOURG IT0004865496 BANK 100.000
MORGAN STANLEY - 4,375 12/10/2016  US 106,47 2,60884 LONDON XS0270800815 FINANCIAL 50.000
VEOLIAENVRNMT 4,875 11122020 FR 112,67 2,61288 EURONEXT-PARIS FR0010261396 INDUSTRIAL 1.000
HOLCIMUS FINANC . 2625 07/09/2020  CH 100,07 261408 DUSSELDORF XS0825829590 INDUSTRIAL = 100.000
BAYERHYPO-VEREI  60502/2014 DE 104 261498 FRANKFURT DE0005934426 BANK 1.000
BERTELSMANNAG 2,625 02/08/2022  DE 100,03 2,62016 FRANKFURT XS0811690550 INDUSTRIAL = 100.000
CITIGROUPINC 7,375 04/09/2019  US 129,23 262309 FRANKFURT . XS0443469316 FINANCIAL 50.000
SOCIETE GENERALE 6,625 27/04/2015  FR 109,33 2,62415 EURONEXT-PARIS XS0110673950 BANK 10.000
STATE OF ISRAEL - 4625 18/03/2020  IL 113,17 26256 LONDON XS0495946070 GOVT NATIONAL 50.000
BANQFEDCRDMUT 825 23/08/2022  FR 10529 262764 FRANKFURT XS0819130302 BANK = 100.000
WILLOWNO2 (ZUR 8,375 27/06/2022  CH 10626 262857 DUBLIN XS0798504030 SPECIAL PURPOSE  100.000
GLENCORE FINANCE 4,125 03/04/2018  CH 107,4 2,62896 DUSSELDORF XS0767815599 SPECIAL PURPOSE  100.000
ROYALBK SCOTLND 5375 30/09/2019  GB 117,03 2,63174 LONDON XS0454984765 BANK 50.000
CASINO GUICHARD 3,994 09/03/2020  FR 108,94 263243 DUSSELDORF FR0011215508 INDUSTRIAL 100.000
TELIASONERAAB 3,875 01/10/2025  SE 113,39 2,63447 NYSE BONDMATCH  XS0545428285 TELEPHONE 50.000
MERCIALYS 4,125 26/03/2019  FR 108,59 2,63773 FRANKFURT FR0011223692 INDUSTRIAL 100.000
AUTOROUTESDU SU 5,625 04/07/2022  FR 125,09 263897 FRANKFURT FR0010491720 INDUSTRIAL 50.000
DONGAS 2625 19/09/2022 DK 99,873 263929 LONDON XS0829114999 GAS TRANSMISSION  100.000
PETROBRASINTL - 4875 07/03/2018  BR 110,91 2,64035 ALL GERMANSE XS0716979249 INDUSTRIAL 100.000
HERASPA 4,125 16/02/2016  IT 104,56 2,64073 FRANKFURT XS0243960290 INDUSTRIAL 50.000
REPOFPOLAND  423/03/2021  PL 110,05 2,64115 ALLGERMANSE XS0543882095 GOVTNATIONAL 1.000
AKZO NOBEL SWEDE 2,625 27/07/2022  NL 99,829 2,64437 DUSSELDORF XS0809847667 INDUSTRIAL 100.000
BPCE 45100022022 FR 115 2,64668 EURONEXT-PARIS FROO11197409 BANK 100.000
MANGROUPPLC 6 18/02/2015 GB 10723 264911 LONDON XS0488168351 FINANCIAL 50.000
CARREFOURSA 3,875 25/04/2021  FR 109,15 2,64943 NYSE BONDMATCH  XS0529414319 INDUSTRIAL 50.000
TURKEYREPOF 55 16/02/2017 TR 1113 265215 BERLIN XS0212694920 GOVTNATIONAL 2.000
PORTUGALTELFIN 6 30/04/2013 PT 101,46 265329 LONDON XS0426126180 TELEPHONE 50.000
GIE SUEZALLIANC 575 24/06/2023  FR 128,19 266161 FRANKFURT FRO000475758 INDUSTRIAL 1.000
EVN ENERGIE-VERS 425 13/04/2022 AT 113 2,66709 DUSSELDORF XS0690623771 UTILITY -ELEC 1.000
CARLSBERG BREW 2625 15/11/2022 DK 99,622 2,66857 DUSSELDORF XS0854746343 INDUSTRIAL = 100.000
SUEZENVIRON 55 22/07/2024  FR 128,06 2,67059 DUSSELDORF FR0010780528 INDUSTRIAL 50.000
KPNNV. - 513112012 NL 100,01 2,67067 EURONEXT-AMSTER  XS0330631051 TELEPHONE 50.000
LAPOSTE 4,875 26/06/2023  FR 115,55 2,67084 FRANKFURT FRO000476087 INDUSTRIAL 1.000
BfPS 315042015 T 1008 2,67458 MILAN IT0004568272 GOVT NATIONAL 1.000
UBIBANCASPCA 45 22/02/2016 1T 10561 267965 LONDON IT0004692346 BANK 100.000
TELECOMITALIA 825 21/03/2016  IT 117,55 2,68203 HEMTF XS0418508924 TELEPHONE 50.000
RABOBANK 5875 20/05/2019  NL 118,78 2,68807 EURONEXT-AMSTER  XS0429484891 BANK 50.000
DEUTSCHETELFIN 2,75 24/10/2024  DE 100,58 2,69253 ALLGERMANSE XS0847580353 SPECIAL PURPOSE 1.000
BANCO POPOLARE 3,875 31/03/2014 1T 101,56 2,69375 LUXEMBOURG IT0004680648 BANK 100.000
CREDITO EMILIANG 8,75 20/06/2014  IT 101,61 2,69723 LUXEMBOURG IT0004735426 BANK 100.000
ALSTOM 45 18/03/2020  FR 111,8 2,70305 EURONEXT-PARIS FR0010870949 INDUSTRIAL 50.000
LTHUANIA 485 07/02/2018 LT 110,32 2,70483 MUNICH XS0327304001 GOVTNATIONAL 1.000
INGBANKNV 4521/02/2022  NL 114,42 2,71699 EURONEXT-AMSTER  XS0748187902 BANK 100.000
LANXESS FINANCE 2625 21111/2022  DE 99,193 2,71825 LUXEMBOURG XS0855167523 INDUSTRIAL 1.000
BfPS 3150612015 1T 100,74 2,71848 MILAN IT0004615917 GOVT NATIONAL 1.000
DEUTSCHETELFIN = - 4875 22/04/2025  DE 12246 2,71973 FRANKFURT XS0503603267 SPECIAL PURPOSE 1.000
REPOFPOLAND 45 18/01/2022  PL 114,25 2,72233 MUNICH XS0282701514 GOVTNATIONAL 1.000
FVANLANSCHOT 2,875 17110/2016  NL 100,54 2,72647 EURONEXT-AMSTER  XS0842560640 BANK 100.000
ROYALBKSCOTLND 55 23/03/2020  GB 118,19 2,73108 LONDON XS0496481200 BANK 50.000
UNICREDITSPA 4,25 31/07/2018 1T 107,91 2,73154 LUXEMBOURG IT0004734429 BANK 100.000
EESTIENERGIAAS 4,25 02/10/2018  EE 108,12 273526 LONDON XS0763379343 UTILITY -ELEC = 100.000
VALEOSA 4875 11/052018  FR 110,74 2,73529 EURONEXT-PARIS FR0011043124 INDUSTRIAL 100.000
ITALY GOVTINT 45310072014 1T 10289 273632 S8IX IT0003621445  GOVT NATIONAL 1.000
DELTALLOYD 425 17/11/2017  NL 106,99 2,73614 EURONEXT-AMSTER  XS0559434351 FINANCIAL 50.000
KLEPIERRE 4625 14/04/2020  FR 112,45 2,74235 EURONEXT-PARIS FR0010885582 FINANCIAL 50.000
STGOBAN 45 30/09/2019  FR 110,84 2,74688 LONDON XS0683564156 INDUSTRIAL 100.000
AMER INTL GROUP 6,797 15/11/2017  US 118,66 2,75026 NOT LISTED XS0702072140 FINANCIAL 100.000
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AMER INTL GROUP 6,797 15/111/2017  US 118,66 2,75026 DUBLIN XS0702071928 FINANCIAL = 100.000
FINGRIDOYJ 85 03/04/2024  Fl 107,23 275048 LONDON XS0768448796 UTILITY-ELEC = 100.000
PETROBRAS 825 01/04/2019  BR 102,82 2,76255 DUSSELDORF XS0835886598 FINANCIAL = 100.000
GAZPROM 3,755 15/03/2017  RU 10399 2,76309 DUBLIN XS0805582011 SPECIAL PURPOSE  100.000
BANK OF SCOTLAND 6,125 05/02/2013  GB 100,71 276533 LONDON XS0124047431 BANK 1.000
KPNNV. 8,75 21/09/2020  NL 106,85 2,76662 EURONEXT-AMSTER  XS0543354236 TELEPHONE 50.000
CORIONV 4625 22/01/2018  NL 108,79 2,77883 EURONEXT-AMSTER  XS0550979842 FINANCIAL 50.000
VIBBANK 425 15/02/2016  RU 10455 277896 DUBLIN XS0244105283 SPECIAL PURPOSE  50.000
RISHGovT 46 18/04/2016  IE 10583 2,78408 DUBLIN IE0006857530 GOVTNATIONAL | 0
ENEL (ENTNZENEL) 525 20/06/2017  IT 110,45 2,79033 DUBLIN XS0306644344 UTILITY -ELEC 50.000
UBIBANCASPCA 8625 23/09/2016 IT 103 279103 LONDON ITO004533696 BANK 50.000
BQCENTTUNISIE 6,25 20/02/2013 TN 100,87 2,79165 DUSSELDORF XS0163486359 GOVTNATIONAL 1.000
BNPPARIBAS 2,875 24110/2022  FR 100,65 2,79878 EURONEXT-PARIS XS0847433561 BANK 1.000
VIVENDISA 475 13/07/2021  FR 1148 2,79908 DUSSELDORF FR0011076462 INDUSTRIAL 100.000
AMER INTL GROUP 6,797 15111/2017  US 1184 280106 DUBLIN XS0827566711 FINANCIAL 100.000
BHPBILLITONFIN 825 24/09/2027 AU 10536 280368 LONDON XS0834385923 FINANCIAL = 100.000
AREVASA 4625 051102017 FR 1082 2,80459 EURONEXT-PARIS FRO011125442 INDUSTRIAL 100.000
CLARIANT FINANCE 5625 24/01/2017  CH 110,99 2,80465 FRANKFURT XS0735784851 FINANCIAL = 100.000
TELIASONERAAB 3 07/09/2027  SE 102,33 2,80543 DUSSELDORF XS0826189028 TELEPHONE = 100.000
TRWAUTOMOTIVE 6,375 15/03/2014  US 10463 280557 DUBLIN XS0292580742 INDUSTRIAL 50.000
CASINO GUICHARD - 4,726 26/05/2021  FR 114,34 2,80832 BERLIN FR0011052661 INDUSTRIAL 100.000
GOLDMAN SACHS GP 5,125 23/10/2019  US  114,4 2,80939 FRANKFURT XS0459410782 FINANCIAL 50.000
ENBWINTLFIN 4875 16/01/2025 DE 121,01 281118 ALLGERMANSE XS0207320242 UTILITY -ELEC 1.000
SNAM 3,875 19/03/2018  IT 10521 281151 MILAN XS0829183614 INDUSTRIAL = 100.000
BPCE 4,25 06/02/2023  FR 112,59 2,8163 EURONEXT-PARIS FR0011280056 BANK 100.000
Bres 4,5 15/07/2015 1T 104,34 2,81763 MILAN IT0004340788 GOVT NATIONAL 1.000
CROATIA 65 05/01/2015  HR 107,52 2,82108 MUNICH . XS0431967230 GOVT NATIONAL 50.000
HEINEKENNV 2,875 04/08/2025  NL 100,54 282325 DUSSELDORF XS0811555183 INDUSTRIAL = 100.000
GERRESHEIMERAG  519/052018 DE 1109 283011 LUXEMBOURG XS0626028566 INDUSTRIAL 1.000
LOTTOMATICASPA 5375 05/12/2016 1T 10961 283083 BERLIN XS0471074822 INDUSTRIAL 50.000
EUTELSATSA 8,125 10110/2022  FR 102,49 283253 LUXEMBOURG FR0011339746 TELEPHONE 100.000
BNPPARIBAS 5431 07/09/2017  FR 1115 28355 FRANKFURT XS0320303943 BANK 50.000
ANGLOAMERICAN 35 28/03/2022  GB 105,35 2,83952 LONDON . XS0764637194 SPECIAL PURPOSE  100.000
GAZPROM 5136 22/03/2017  RU 10925 28396 DUBLIN XS0276455937 SPECIAL PURPOSE  50.000
BfPS 3,75 01/08/2015  IT 102,38 2,84429 MILAN IT0003844534 GOVT NATIONAL 1.000
THYSSENKRUPPAG 4,375 28/02/2017  DE 106,08 284439 SIX DEOOOAIMASH:INDUSTRIAL 1.000
RENTOKILINITIAL 8,375 24/09/2019  GB 10326 284454 LONDON XS0832466931 INDUSTRIAL = 100.000
COMBKAUSTRALIA 55 06/08/2019 AU 116,01 2,84642 LONDON XS0443708242 BANK 50.000
SOCIETE GENERALE 425 13/07/2022  FR 111,66 2,84958 EURONEXT-PARIS = . XS0802756683 BANK = 100.000
BfPS 3012015 T 100,47 2,85019 MILAN IT0004656275 GOVT NATIONAL 1.000
VEOLIAENVRNMT 5125 24/05/2022  FR 118,65 2,85682 EURONEXT-PARIS FR0010474239 INDUSTRIAL 1.000
ENELFININTLNV. 4,125 12/07/2017  IT 10544 285767 DUBLIN XS0647288140 UTILITY -ELEC = 100.000
TERNASPA 4875 03/10/2019 T 112,43 2,85854 LUXEMBOURG XS0436320278 INDUSTRIAL 50.000
CAISSE CENTIMMO 375 10/03/2014  FR 101,11 2,86945 ALL GERMANSE XS0599959953 FINANCIAL 50.000
AUST&NZBANK 5125 10/09/2019 AU 113,75 2873LONDON XS0450880496 BANK 50.000
GAZPROM 544 02/112017  RU 11169 287764 DUBLN US368266AG77 SPECIAL PURPOSE 50000
ELECDE FRANCE . 4625 11/09/2024  FR 1172 2,88552 EURONEXT-PARIS FR0010800540 UTILITY -ELEC 50.000
UBIBANCASPCA 4,939 25/06/2014 T 103,15 2,88947 LONDON XS0436012024 BANK 50.000
HAA-BANKINTLAG 425 31/10/2016 AT 105,01 2,89068 FRANKFURT XS0272401356 BANK 50.000
SUMITOMOMITSUL 4 09/11/2020  JP 107,81 289073 SGx-sT XS0555833580 BANK 50.000
MORGAN STANLEY 5502/102017  US 111,68 2,89435 LONDON . XS0323657527 FINANCIAL 50.000
SOCIETE FONCIERE 4,625 25/05/2016  FR 1057 2,89524 EURONEXT-PARIS FR0011052075 FINANCIAL 100.000
MANPOWERGROUP 4522/0612018  US 108,13 290274 DUBLIN . XS0794990050 INDUSTRIAL 100.000
CEZAS 4875 16/04/2025  CZ 12021 2,91032 FRANKFURT XS0502286908 UTILITY-ELEC 50.000
BOUYGUES 45 09/02/2022  FR 112,67 2,91369 FRANKFURT FRO011193515 INDUSTRIAL 100.000
PGNIGFINANCEAB 4 14/02/2017  PL 104,25 2,91776 FRANKFURT XS0746259323 INDUSTRIAL = 100.000
BANQUEPSAFIN 419072013 FR 100,69 2,91958 NYSE BONDMATCH  XS0526100879 FINANCIAL 50.000
GAZPROM 544 02/112017  RU 11145 2,92734 DUBLN XS0290581569 SPECIAL PURPOSE  50.000
SWITCHHOLDINGS 55 18/04/2018  GB 112,65 2,9376 DUSSELDORF XS0617785943 TELEPHONE = 100.000
KPNNV. 325 01/02/2021  NL 102,16 2,95075 EURONEXT-AMSTER  XS0811124790 TELEPHONE 100.000
REP OF POLAND 3,75 19/01/2023  PL 106,86 2,95967 DUSSELDORF XS0794399674 GOVT NATIONAL 1.000
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INTESA SANPAOLO 8,375 19/01/2015 1T 100,84 2,96751 HI-MTF XS0478285389 BANK 50.000
HAA-BANK INTLAG - 4,875 24/01/2017 AT 10545 2,96851 FRANKFURT XS0281875483 BANK 50.000
REPSOLINTLFIN 475 16/02/2017  ES 106,99 2,97215 NYSE BONDMATCH  XS0287409212 INDUSTRIAL 50.000
ENELSPA 85 26/02/2016  IT 101,61 297272 MILAN IT0004576978 UTILITY -ELEC 2.000
INTESA SANPAOLO 8,75 25/09/2019  IT 104,74 2,97477 LUXEMBOURG IT0004852189 BANK 100.000
TELEKOMFINANZ 4 04/04/2022 AT 108,25 2,97745 DUSSELDORF XS0767278301 TELEPHONE 1.000
MORGAN STANLEY 8,75 21/09/2017  US 103,42 2,98033 LONDON XS0832446230 FINANCIAL 1.000
STBKINDIALON 4530/M1/2015  IN 104,35 2,98038 SGX-sT XS0563463842 BANK = 100.000
BARRY CALLE SVCS 5375 15/06/2021  BE 117,85 2,98334 DUSSELDORF BE6222320614 SPECIAL PURPOSE  100.000
HSBCHLDGSPLC  610/06/2019 GB 117,72 2,98441 LONDON XS0433028254 BANK 50.000
BRE Finance 2,75 12/10/2015  FR 99,343 2,98828 LUXEMBOURG XS0841882128 FINANCIAL 1.000
A2ASPA 4502/1/2016 1T 10555 2,99392 MILAN XS0463509959 UTILITY-ELEC 50.000
Bresi.. 2,35 15/09/2019  IT 96,17 2,99445 MILAN IT0004380546  GOVT NATIONAL 1.000
INTESA SANPAOLO 3,875 01/04/2015 1T 10194 300829 SIX XS0215743252 BANK 50.000
GECAPEURFUND 4625 22/02/2027  US 118,52 3,00839 LONDON XS0288429532 FINANCIAL 50.000
REP OF SLOVENIA - 4,875 02/04/2014 Sl 1018 3,00872 LIUBLJANA S10002102935 GOVTNATIONAL 1.000
RABOBANK 875 09/11/2020  NL 105,07 3,02543 EURONEXT-PARIS XS0557252417 BANK 50.000
UBIBANCASPCA 3,375 15/09/2017 1T 101,52 3,03038 LONDON ITO004619109 BANK 50.000
GAZPROM 6,605 13/02/2018  RU 117,04 3,03591 DUBLN XS0327237136 SPECIAL PURPOSE  50.000
BOUYGUES 8,625 16/01/2023  FR 105,05 3,03679 DUSSELDORF FRO011332196 INDUSTRIAL 100.000
KLEPIERRE 475 14/03/2021  FR  112,4 3,03941 EURONEXT-PARIS = FR0011019397 FINANCIAL 100.000
NORDEABANKAB 45 26/03/2020  SE 109,47 3,04177 LONDON XS0497179035 BANK 50.000
CESKEDRAHY 4,125 23/07/2019  CZz 106,44 3,04267 FRANKFURT XS0807706006 INDUSTRIAL 100.000
CITY OF MOSCOW 5064 20110/2016  RU 107,34 305152 SIX XS0271772559 SPECIAL PURPOSE  50.000
FONCIERE REGIONS 3,875 16/01/2018  FR 103,77 3,07024 EURONEXT-PARIS FR0011345545 FINANCIAL 100.000
BfpS 3,75 15/04/2016  IT 102,26 3,07172 MILAN IT0004712748  GOVT NATIONAL 1.000
KPNNV . 4504102021 NL 110,95 3,0721 EURONEXT-AMSTER  XS0677389347 TELEPHONE 100.000
ENELFININTLNV. 3,625 17/04/2018 1T 102,72 3,07446 DUBLIN XS0842659343 UTILITY -ELEC = 100.000
TURKEYREPOF 5875 02/04/2019 TR 115,88 3,08981 DUBLN XS0285127329 GOVT NATIONAL 50.000
GECINA 475 11/04/2019  FR 109,48 3,09164 EURONEXT-PARIS FR0011233337 INDUSTRIAL 100.000
SIGROUPPLC 5625 17/03/2017  GB 110,09 3,09603 LONDON XS0495913229 FINANCIAL 50.000
BANQUEPSAFIN 8,625 17/09/2013  FR 100,41 3,10556 NYSE BONDMATCH  XS0496144113 FINANCIAL 50.000
BANKOFAMER CRP 4,625 07/02/2017  US 10589 311258 LONDON XS0286040331 BANK 50.000
ELECDEFRANCE 4127112025 FR 109,34 3,11509 EURONEXT-PARIS FR0010961540 UTILITY -ELEC 50.000
BANCO POPOLARE 4 06/04/2013 1T 100,31 311914 EUROTLX XS0614173622 BANK = 100.000
ABNAMRO BANKNV 5 09/02/2022  NL 114,87 3,11945 EURONEXT-AMSTER  NL0009980945 BANK 1.000
REPOFPOLAND 525 20/01/2025  PL 1212 3,12851 DUSSELDORF XS0479333311 GOVTNATIONAL 1.000
BANCO POPOLARE 8,125 10/09/2013 1T 99,982 3,12966 FRANKFURT . XS0540512984 BANK 50.000
OMVAG 85 27/09/2027 AT 104,25 313771 MUNICH XS0834371469 INDUSTRIAL = 100.000
ATLANTIA 45 08/02/2019 T 107,59 31362 DUBLIN XS0744125302 TRANS - NON RAIL  100.000
THYSSENKRUPPFIN 85 25/02/2016  DE 116,42 3,13972 ALLGERMANSE DE0OOAOT6ILY INDUSTRIAL 1.000
REPOFPOLAND 8,375 09/07/2024  PL 102,23 3,14383 DUSSELDORF XS0841073793 GOVTNATIONAL 1.000
NATLAUSTRALIABK - 4,625 10/02/2020 AU 109,44 3,14417 FRANKFURT XS0485326085 BANK 50.000
INTESA SANPAOLO - 4875 10/07/2015  IT 104,31 314425 MILAN XS0802960533 BANK = 100.000
KPNNV. 425 01/03/2022  NL 108,77 3,14453 EURONEXT-AMSTER  XS0752092311 TELEPHONE 100.000
UNICREDITSPA - 4,875 11/092015  IT 103,26 3,14568 LUXEMBOURG XS0840672538 BANK = 100.000
UNICREDITSPA - 4,875 11/09/2015  IT 10326 314588 MILAN XS0827818203 BANK = 100.000
RCIBANQUE 4,25 27/04/2017  FR 104,49 3,14658 EURONEXT-PARIS XS0775870982 FINANCIAL 1.000
CAISSE CENTIMMO 8,75 22/01/2015  FR 101,24 3,14915 FRANKFURT XS0480393676 FINANCIAL 50.000
SNAMC . 518012019 T 110,23 3,15136 HAMBURG XS0806449814 INDUSTRIAL 100.000
IBERDROLAINTL 4521/092017  ES 10596 3,15286 ALLGERMANSE XS0829209195 UTILITY -ELEC = 100.000
NORDEABANKAB 4 29/03/2021 SE 106,04 3,16534 LONDON XS0544654162 BANK 50.000
BANQUEPSAFIN 85 17/01/2014  FR 100,37 3,16679 BERLIN XS0542174395 FINANCIAL 50.000
VOTORANTIM CIMEN 525 28/04/2017  BR 10845 3,17764 DUBLN XS0505532134 INDUSTRIAL 50.000
LOTTOMATICASPA 5375 02/02/2018 1T 110,39 3,17808 LUXEMBOURG XS0564487568 INDUSTRIAL 50.000
TERNASPA 47515/03/2021 1T 111,28 318449 MILAN . XS0605214336 INDUSTRIAL 50.000
INTESA SANPAOLO 5375 13112/2012 1T 100,15 3,19157 HI-MTF XS0158876564 BANK 1.000
BKIRELAND MTGE - 4625 16/09/2014  IE 1025 31961 DUBLIN XS0451805906 BANK 50.000
BANCAPOP MILANO 825 16/11/2015  IT 100,15 3,19854 LUXEMBOURG IT0004654288 BANK 50.000
ELECDEFRANCE . 4,125 25/03/2027  FR 110,22 3,22319 DUSSELDORF FR0011225143 UTILITY -ELEC 100.000
BRENNTAG FINANCE 5,5 19/07/2018  DE 111,58 3,22971 FRANKFURT XS0645941419 INDUSTRIAL 50.000
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STGOBAN 8,625 15/06/2021  FR 102,87 3,23435 LONDON XS0791007734 INDUSTRIAL = 100.000
NATIXIS 4,125 20/01/2017  FR 103,41 32372 FRANKFURT FR0010410068 BANK 50.000
MONTE DEIPASCHI 8,125 30/06/2015  IT 99,71 323752 HLMTF ITO004618226 BANK 50.000
KMARTCORP 8,75 01/08/2016  IT 10185 32415 MILAN IT0004019581 INDUSTRIAL 1.000
BANCACARIGE 425 25/03/2015 1T 1022 3,25723 LUXEMBOURG IT0004700032 BANK 100.000
ROMANIA ~ 518/03/2015 RO 10382 326743 ALLGERMANSE XS0495980095 GOVTNATIONAL 1.000
MONDIFINANCEPL 8,375 28/09/2020  GB 10064 328099 LONDON XS0834719303 SPECIAL PURPOSE  100.000
URUGUAY 7.28/06/2019  UY 121,75 3,28334 ALLGERMANSE . XS0167137834 GOVTNATIONAL !
REPSOLINTLFIN - 4,875 20/02/2018  ES 105,18 3,28859 LUXEMBOURG XS0831370613 INDUSTRIAL = 100.000
ENERGIE OBEROEST 45 04/03/2025 AT 112 3,29588 FRANKFURT XS0213737702 UTILITY - ELEC 1.000
TURKEYREPOF 5125 18/05/2020 TR 111,92 3,30191 DUSSELDORF XS0503454166 GOVT NATIONAL 50.000
BKIRELANDMTGE 8,25 22/06/2015  IE 99,845 330807 DUBLIN . XS0222695008 BANK 50.000
BTPS 4,75 15/09/2016  IT 105,24 3,30931 MILAN IT0004761950 GOVT NATIONAL 1.000
FIDELITYINTL 6875 24/02/2017  BM 11392 3,32052 LONDON XS0490093480 FINANCIAL 50.000
ICAPGRHLDPLC 7,5 28/07/2014  GB 106,76 3,32129 LONDON XS0441744645 FINANCIAL 50.000
BANQUEPSAFIN 3625 29/04/2014  FR 1004 3,32433 NYSE BONDMATCH  XS0505200211 FINANCIAL 50.000
AREVASA 4,875 06/11/2019  FR 106,34 3,34117 EURONEXT-PARIS FR0010817452 INDUSTRIAL 50.000
UNIONE DI BANCHE 8,75 30/10/2015  IT 101,13 3,34159 LONDON XS0850025627 BANK 100.000
STGOBAN 8,625 28/03/2022  FR 10223 3,34242 LONDON XS0760364116 INDUSTRIAL = 100.000
DEPFAACSBANK . 4875 21/05/2019  IE 108,78 3,34806 FRANKFURT DEOOOAOBCLASBANK 50.000
INTESASANPAOLO  527/01/2021 1T 1116 33564 LUXEMBOURG IT0004839046 BANK 100.000
SLOVAKIAGOVT 45100052026 SK 112,17 3,36095 BRATISLAVA SK4120004987 GOVT NATIONAL 3.319
DNBBANK 475 08/03/2022  NO 108,31 3,36408 ALLGERMANSE . XS0754846235 BANK = 100.000
FORTIS BNK SAINV 5757 0471072017 BE 10,6 3,36526 FRANKFURT BE0933514839 BANK 50.000
MORGAN STANLEY 65 28/12/2018  US 117,03 3,36911 LONDON XS0366102555 FINANCIAL 50.000
BresSIiL 2115/09/2021 1T 90,575 3,36911 MILAN IT0004604671  GOVT NATIONAL 1.000
MEDIOBANCA 8,75 12/10/2015  IT 101,03 3,37088 LUXEMBOURG XS0842193046 BANK = 100.000
UNICREDITSPA 531102021 1T 112,37 3,37568 LUXEMBOURG IT0004760341 BANK 100.000
BANKOF IRELAND 5875 03/05/2013  IE 101,08 3,37623 DUBLIN XS0555679728 BANK 50.000
PERMANENTTSB 8,125 22/04/2013  IE 99,865 3,38317 LONDON . XS0504108118 BANK 50.000
DEUTSCHETELFIN 4528/10/2030  DE 114,76 3,38842 DUSSELDORF XS0553728709 SPECIAL PURPOSE 1.000
SLOVAKIAGOVT 8,375 15/11/2024  SK 99,815 3,39401 BRATISLAVA SK4120008871 GOVTNATIONAL !
EESTIENERGIAAS 45 18/11/2020  EE 107,63 3,39559 LONDON XS0235372140 UTILITY-ELEC 50.000
EDPFINANCEBV 55 18/02/2014  PT 102,53 3,39605 LONDON XS0413462721 UTILITY -ELEC 50.000
INTESASANPAOLO  527/01/2021  IT 111,25 3,40295 LUXEMBOURG ITO004679368 BANK 100.000
ENELSOCAZIONI 475 12/06/2018  IT 106,68 3,40886 FRANKFURT XS0170343247 UTILITY -ELEC 1.000
MOROCCO KINGDOM 5,375 27/06/2017  MA 108,22 341373 FRANKFURT XS0307883891 GOVT NATIONAL 50.000
BANCO POPOLARE 325 30/09/2015  IT 99,55 3,41493 LUXEMBOURG IT0004641855 BANK 50.000
RWEAG 575 14/02/2033 DE 1337 84158 EUROTLX XS0162513211 UTILITY - ELEC 1.000
ROYALBK SCOTLND 4,875 22/04/2015  GB 10327 344011 LONDON XS0167127447 BANK 1.000
TELECOMITALIA 72000172017 1T 113,61 344283 MILAN XS0693940511 TELEPHONE = 100.000
RISHGoOvVT 5518/1022017 1B 109,14 344721 DUBLIN IEOOBBDLLB38 GOVTNATIONAL | 0
MEDIOBANCA 3,75 02/02/2016  IT 10089 34484SX XS0242820586 BANK 50.000
REP OF SLOVENIA 275 17/03/2015 Sl 98,45 344912 LIUBLJANA S10002103065 GOVT NATIONAL 1.000
SNAMC 85 13/02/2020 1T 100,31 345194 LUXEMBOURG XS0853682069 INDUSTRIAL 100.000
TENNETHLDBV 475 03/06/2030  NL 1168 3,45583 EURONEXT-AMSTER  XS0513509959 INDUSTRIAL 50.000
BANQUEPSAFIN 616/072014 FR 104,01 346158 DUSSELDORF XS0730061396 FINANCIAL = 100.000
BAYERISCHE LNDBK 575 23/10/2017  DE 110,21 3,4632 FRANKFURT XS0326869665 BANK 50.000
BfPS 401022017 T 102,2 3,46367 MILAN IT0004164775 GOVT NATIONAL 1.000
ATLANTIA 4,875 16/03/2020  IT 10577 347057 DUBLIN XS0828749761 TRANS - NON RAIL  100.000
IBERDROLAINTL 425 1110/2018  ES 104,09 347115 LUXEMBOURG XS0846482726 UTILITY -ELEC = 100.000
IBERDROLAINTL 425 11110/2018  ES 104,06 3,47672 DUSSELDORF XS0767977811 UTILITY -ELEC = 100.000
DEUTSCHEBANKAG  524/06/2020 DE 109,95 3,48489 NYSE BONDMATCH  DEOOODBSDCWBANK 50.000
UNICREDITSPA - 4,875 31/01/2022  IT 106,86 348936 MILAN IT0004547409 BANK 50.000
RABOBANK 4,125 14/09/2022  NL 1052 3,48941 EURONEXT-AMSTER  XS0826634874 BANK 100.000
BANCACARIGE 875 25/11/2016  IT 10095 349381 HI-MTF IT0004548464 BANK 50.000
SOCIETE GENERALE 6,125 20/08/2018  FR 113,46 3,50055 FRANKFURT XS0383634762 BANK 50.000
UBIBANCASPCA 4161122019 IT 103,04 350774 LONDON IT0004558794 BANK 50.000
ELECDEFRANCE 4625 26/04/2030  FR 114,25 3,51664 EURONEXT-PARIS FR0010891317 UTILITY -ELEC 50.000
AREVASA 85 22/03/2021  FR 99,78 3,52896 EURONEXT-PARIS FR0010941690 INDUSTRIAL 50.000
BANCA POP MILANO 3,5 171012016 IT 99,87 3,53485 HI-MTF IT0004540289 BANK 50.000
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ENELFININTLNV 575 24/10/2018 T 111,65 3,53939 DUBLN XS0695401801 UTILITY -ELEC = 100.000
VEOLIAENVRNMT 4625 30/03/2027  FR 112,04 3,54019 EURONEXT-PARIS FR0011224963 INDUSTRIAL 100.000
MORGAN STANLEY  502/05/2019 US 10825 354639 LONDON XS0298899534 FINANCIAL 50.000
KPNNV 5625 30/09/2024  NL 119,64 3,56556 EURONEXT-AMSTER  XS0454773713 TELEPHONE 50.000
ESBFINANCELTD 625 11/092017  IE 11165 357179 DUBLN XS0827573766 SPECIAL PURPOSE  100.000
BANCO POPOLARE - 4,125 22/10/2014 1T 101 3,57747 EUROTLX XS0459200035 BANK 50.000
SLOVAKIAGOVT 485 14/1022025  SK 107,6 3,60283 BRATISLAVA SK4120007543 GOVT NATIONAL !
REPSOLINTLFIN . 4875 19/02/2019  ES 107 3,60313 FRANKFURT XS0733696495 INDUSTRIAL = 100.000
MONTE DEIPASCHI - 4875 15/09/2016  IT 104,45 360627 HI-MTF IT0004702251 BANK 100.000
LABANQUE POSTAL 4,375 30/11/2020  FR 105,16 3,62344 EURONEXT-PARIS FR0010969410 BANK 100.000
INTESA SANPAOLO - 4,125 14/01/2016  IT 101,46 362448 MILAN XS0577347528 BANK = 100.000
VALE 875 10/01/2023  BR 101,01 3,63003 FRANKFURT XS0802953165 INDUSTRIAL = 100.000
BANCO POPOLARE 475 31/03/2016  IT 103,46 363329 LUXEMBOURG IT0004701568 BANK 100.000
BreSIL 2,6 15/09/2023 1T 90,86 3,66071 MILAN IT0004243512  GOVT NATIONAL 1.000
PETROBRASINTL 5875 07/03/2022  BR 117,15 3,66316 ALLGERMANSE XS0716979595 INDUSTRIAL = 100.000
ALLIEDIRISHBKS 825 04/02/2013  IE 99,89 366422 DUBLIN . XS0484576813 BANK 50.000
ELECDEFRANCE 5625 21/02/2033  FR 12767 36e52sx XS0162990229 UTILITY -ELEC 1.000
DEUTSCHETELFIN 7,524/01/2033  DE 153,96 306685 EUROTLX XS0161488498 SPECIAL PURPOSE 1.000
BARCLAYSBKPLC 623012018 GB 110,78 3,67525 LONDON XS0342280575 BANK 50.000
UNICREDITSPA 525 30/04/2023  IT 113,42 3,67725 LUXEMBOURG IT0004689433 BANK 100.000
BfPS 4,75 01/05/2017 1T 104,48 3,68243 MILAN IT0004793474  GOVT NATIONAL 1.000
SOCIETE GENERALE 5875 21/12/2016  FR 108,06 37153 EURONEXT-PARIS FRO000487886 BANK 10.000
TERNASPA 49 28/1022024 1T 111,23 371795 LUXEMBOURG . XS0203712939 INDUSTRIAL 50.000
UBIBANCASPCA 525 28/01/2021  IT 1106 3,72456 LONDON IT0004682305 BANK 100.000
TELECOMITALIA 45 20/09/2017 1T 103,35 3,72813 LUXEMBOURG XS0831389985 TELEPHONE = 100.000
BTPS 4,75 01/06/2017  IT 104,36 3,73161 MILAN IT0004820426  GOVT NATIONAL 1.000
BTPS 52501/0812017 1T 106,63 3,73551 MILAN IT0003242747  GOVT NATIONAL 1.000
BANCAPOPMILANO 4 15/04/2013 1T 100,07 373895 BERLIN XS0616474499 BANK = 100.000
BANQUEPSAFIN 3,875 14/01/2015  FR 100,22 3,76332 DUSSELDORF XS0578317587 FINANCIAL = 100.000
MEDIOBANCA 4625 111022016 IT 103,06 376515 HI-MTF XS0615801742 BANK = 100.000
ENBW . 6,125 07/07/2039  DE 139,09 3,77222 NYSE BONDMATCH  XS0438844093 UTILITY-ELEC 1.000
BANQFEDCRDMUT 4221102020 FR 101,51 3,77604 EURONEXT-PARIS XS0548803767 BANK 50.000
FGACAPITALIRE 525 28/02/2014  IT 101,76 3,80356 DUBLIN XS0751352898 FINANCIAL = 100.000
EXORSPA 5375 12/06/2017 1T 106,44 38073 FRANKFURT XS0300900478 SPECIAL PURPOSE  50.000
PETROBRAS 4,25 02/10/2023  BR 103,87 3,80779 DUSSELDORF . XS0835890350 FINANCIAL = 100.000
ROMANIA 525 17/06/2016 RO 104,69 3,81793 DUSSELDORF XS0638742485 GOVTNATIONAL 1.000
BANCO POPOLARE 8625 31/03/2017  IT 99,19 382579 LUXEMBOURG IT0004587363 BANK 50.000
INTESASANPAOLO 375 23/112016 T 99,697 383241 MILAN . XS0467864160 BANK 50.000
HITFINANCEBV 575 09/03/2018  FR 109,02 383438 FRANKFURT XS0602534637 SPECIAL PURPOSE  100.000
Bres 35o01mizo17 T 98,655 3,83561 MILAN IT0004867070 GOVT NATIONAL 1.000
ITALY GOVTINT 575 2507/2016  IT 106,45 3,83565 FRANKFURT XS0133144898 GOVTNATIONAL 1.000
INTESASANPAOLO 475 15/06/2017 1T 10372 384427 SIX XS0304508921 BANK 50.000
INTESA SANPAOLO - 4,125 19/09/2016  IT 100,97 384672 LUXEMBOURG XS0829329506 BANK = 100.000
BTPSIL 2,35 15/09/2035  IT 77,785 385193 MILAN IT0003745541  GOVT NATIONAL 1.000
ELECDEFRANCE 45 12/11/2040  FR 110,93 3,85469 EURONEXT-PARIS FR0010961581 UTILITY -ELEC 50.000
Bfps 4,5 01/02/2018 1T 103,18 3,85615 MILAN IT0004273493  GOVT NATIONAL 1.000
BrPSIL 2,55 15/09/2041 1T 77,83 3,86227 MILAN IT0004545890 GOVT NATIONAL 1.000
TELEMARNL 5125 15/12/2017  BR 10566 387552 DUBLIN XS0569301327 TELEPHONE = 100.000
BreSIL 31150922026 1T 921 387815MILAN IT0004735152  GOVT NATIONAL 1.000
BUCHAREST 4,125 22/06/2015 RO 100,53 3,89867 FRANKFURT XS0222425471 GOVT REGIONAL 50.000
TELECOMITALIA 475 25/05/2018 T 104,13 3,89959 MILAN XS0630463965 TELEPHONE = 100.000
INTESASANPAOLO  528/02/2017 T 1042 391091 MILAN XS0750763806 BANK = 100.000
POHJOLABANKPLC 575 28/02/2022  FI 11404 39148 LONDON XS0750702507 BANK = 100.000
UNICREDITSPA - 4875 07/03/2017  IT 10368 3,92352 MILAN XS0754588787 BANK = 100.000
HERASPA 45031222019 1T 103,47 3,92644 LUXEMBOURG XS0471071133 INDUSTRIAL 50.000
VENETO BANCASCP 4,875 21/10/2013  IT 100,83 3,93833 MILAN XS0617329775 BANK = 100.000
MONTE DEI PASCHI - 4,875 30/07/2013 T 10025 395119 EUROTLX XS0173287516 BANK 1.000
CREDITAGRICOLE 5971 01/02/2018  FR 109,28 3,96156 FRANKFURT XS0343877451 BANK 50.000
MORGAN STANLEY 5375 10/08/2020 US 109,22 3,96442 LONDON XS0531922465 FINANCIAL 50.000
MONTE DEIPASCHI  509/02/2018 1T 104,76 3,97156 HI-MTF ITO004689912 BANK 100.000
ENEL SPA 4,875 20/02/2018  IT 104,17 3,97784 EUROTLX IT0004794142 UTILITY - ELEC 1.000

Prezzi e rendimenti al 13 Novembre 2012



Nome breve Cedola Scadenza Paese Prezzo Rend. Mercato ISIN Number  Settore Taglio

BANKOF IRELAND 4 28/01/2015 IE 100,01 3,98909 DUBLIN XS0482810958 BANK 50.000
FRANCE TELECOM 8,125 28/01/2033  FR 15657 399126 SIX FRO000471930 TELEPHONE 1.000
Bfps 4,5 01/082018 IT 102,77 3,99203 MILAN IT0004361041  GOVT NATIONAL 1.000
SNAME 52519/09/2022  IT 109,77 4,0265 MILAN XS0829190585 INDUSTRIAL = 100.000
FGACAPITALIRE 4,875 18/09/2014 T 100,58 4,03462 DUBLIN XS0830346374 FINANCIAL = 100.000
HBOSPLC 4875 20/03/2015  GB 10181 4,04111 FRANKFURT XS0165449736 BANK 1.000
BANQUEPSAFIN  424/06/2015 FR 99,845 405611 DUSSELDORF XS0640796032 FINANCIAL = 100.000
PEMEXMASTERTR 55 24/02/2025  MX_ 113,69 4,0591 EUROTLX . XS0213101073 INDUSTRIAL 10.000
EDPFINANCEBV 825 16/03/2015  PT 98,221 4,05943 LONDON XS0495010133 UTILITY-ELEC 50.000
Tescopc 5125 10/04/2047  GB 119,54 4,05992 LONDON XS0295018070 INDUSTRIAL 50.000
BANQUEPSAFIN . 4,875 25/09/2015  FR 102,15 4,06001 EURONEXT-PARIS XS0798333802 FINANCIAL 1.000
GECAPEURFUND 6,025 01/03/2038  US 13061 4,06406 LONDON XS0350890470 FINANCIAL 1.000
SLOVAKIAGOVT 48 09/08/2032  SK 103,1 4,06736 BRATISLAVA SK4120008673 GOVT NATIONAL AR
GOLDMAN SACHS GP 4,75 12/10/2021  US 104,98 4,07106 FRANKFURT XS0270347304 FINANCIAL 1.000
EDPFINANCEBV 8,75 22/06/2015  PT 99,205 4,07131 LONDON XS0221295628 UTILITY -ELEC 1.000
INTESASANPAOLO 4 09711/2017 1T 99,667 4,07488 LUXEMBOURG . XS0852993285 BANK = 100.000
BTPS 4,25 01/02/2019 1T 101,14 4,08022 MILAN IT0003493258 GOVT NATIONAL 1.000
Sias 45260102020 1T 102,75 4,08683 MILAN XS0552569005 INDUSTRIAL 50.000
CAISSECENTIMMO 4 12/01/2018 FR 99,575 4,09078 DUSSELDORF XS0557992889 FINANCIAL 50.000
REPOF SLOVENIA 4 17/02/2016 Sl 99,7 409518 LUUBLJANA S10002102349  GOVT NATIONAL 42
EBSBLDG SOCIETY 4 25/02/2015 IE 99,765 4,10269 DUBLIN . XS0490069266 FINANCIAL 50.000
TELECOMITALIA 6,125 14112/2018 1T 110,65 4,10864 MILAN XS0794393396 TELEPHONE = 100.000
RISHGOvVT 4518/1022018 IE 102 411223 DUBLIN IEOOB28HXX02 GOVT NATIONAL | 0
ENELFININTLNV. 4875 11/03/2020  IT 104,75 411231 DUBLIN XS0827692269 UTILITY-ELEC = 100.000
ALLIEDIRISHBKS 419/03/2015 IE 99,725 411756 DUBLIN . XS0496222877 BANK 50.000
MERRILLLYNCH - 4625 14/09/2018  US 10257 411757 LONDON XS0267828308 FINANCIAL 50.000
CREDITO VALTELLI 4527/m/2013 1T 100,36 4,13213 HI-MTF XS0631052874 BANK = 100.000
Bfes 45 01/03/2019 1T 102,19 4,14224 MILAN IT0004423957  GOVT NATIONAL 1.000
VEOLIAENVRNMT 6,125 25/11/2033  FR 127,44 4,14407 FRANKFURT FR0010033381 INDUSTRIAL 1.000
ATLANTIA 5875 09/06/2024 1T 115,35 4,17089 LUXEMBOURG XS0193945655 TRANS - NON RAIL  100.000
CREDITAGRICOLE 5875 11/06/2019  FR 109,57 4,17451 FRANKFURT XS0432092137 BANK 50.000
BfPS 4,25 01/09/2019  IT 100,64 4,18199 MILAN IT0004489610 GOVT NATIONAL 1.000
PERMANENTTSB 4 10/03/2015 IE 99,575 4,18848 LONDON . XS0493444060 BANK 50.000
ROYAL BKSCOTLND 4,85 23/01/2017  GB 100,57 4,19509 LONDON . XS0271858606 BANK 50.000
CROAT BKREC&DEV 57504/12/2012  HR 100,07 4,19619 DUSSELDORF XS0158715804 BANK 1.000
AREVASA 4875 23/09/2024  FR 106,01 4,21925 EURONEXT-PARIS FR0010804500 INDUSTRIAL 50.000
GENELEC CAPCRP - 4,125 19/09/2035  US 98,525 4,22615 LONDON XS0229567440 FINANCIAL 1.000
TELECOMITALIA 5375 29/01/2019 1T 106,13 4,22724 MILAN XS0184373925 TELEPHONE = 100.000
LANDESBK BERLIN 5875 25/11/2019  DE 109,82 4,22885 FRANKFURT XS0468940068 BANK 50.000
CREDITLOGEMENT 5454 16/02/2021  FR 108,32 4,23514 LUXEMBOURG FR0011000231 FINANCIAL 100.000
ACEASPA 45 16/03/2020 1T 101,48 425781 HI-MTF XS0495012428 UTILITY-ELEC 50.000
ENELFININTLNV  512/07/2021 1T 10525 4,25024 DUBLIN XS0647298883 UTILITY-ELEC = 100.000
ATLANTIA 4,875 16/09/2025  IT 10093 427822 DUBLIN XS0542534192 TRANS - NON RAIL 50.000
FINMECCANICAFIN 575 12/12/2018 T 107,71 4,28029 ALLGERMANSE XS0182242247 SPECIALPURPOSE 1.000
SNS REAAL GROEP - 4,125 04/03/2013  NL 99,913 4,29794 EURONEXT-AMSTER  XS0470928846 BANK 50.000
BTPS 4,25 01/03/2020  IT 99,905 4,30822 MILAN IT0004536949 GOVT NATIONAL 1.000
CROATIA 5875 09/07/2018  HR 107,67 4,30934 LUXEMBOURG XS0645940288 GOVT NATIONAL - 100.000
Brfps 45 01/02/2020 1T 101,42 4,31062 MILAN IT0003644769 GOVT NATIONAL 1.000
CASSADEPOPREST 425 14/09/2016  IT 99,767 4,31365 LUXEMBOURG IT0004734973  GOVTAGENCY 100.000
INTESASANPAOLO 4 0811/2018 1T 98,320 4,32281 H-MTF . XS0555977312 BANK = 100.000
BANQUEPSAFIN 4,25 25/02/2016  FR 99,634 4,36624 FRANKFURT . XS0594299066 FINANCIAL = 100.000
BfpPS 401092020 IT 97,89 436752 MILAN IT0004594930  GOVT NATIONAL 1.000
MOLMAGYAROLAJ 3,875 05/10/2015  HU 98,648 4,38089 FRANKFURT XS0231264275 INDUSTRIAL 50.000
UNICREDITSPA . 4,875 29/01/2020  IT 99,775 4,40062 LUXEMBOURG . XS0207065110 BANK 10.000
MONTE DEIPASCHI 3,875 02/02/2015 1T 98871 4414828IX . XS0210918123 BANK 1.000
UNILEVERNV. 4625 14/11/2012  NL 100 4,42108 LONDON XS0330786418 INDUSTRIAL 50.000
ENELFININTLNV  514/09/2022 1T 104,06 447878 DUBLIN XS0452187916 UTILITY-ELEC 50.000
RISHGovT 44 18/06/12019  IE 99,535 447891 DUBLIN IEO0B2QTFG59 GOVI NATIONAL 0
EBSMORTGAGE 3875 23111/2012  IE 99,985 448932 DUBLIN . XS0467861653 BANK 50.000
BfPS 3,75 01/03/2021  IT 95165 4,5025 MILAN IT0004634132  GOVT NATIONAL 1.000
MONTE DEI PASCHI 4,125 11/11/2013 [T 99,641 4,50261 HI-MTF XS0625353262 BANK 100.000
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ANGLOIRISHBANK 4 15/04/2015 IE 98,85 450447 DUBLIN . XS0502258790 BANK 50.000
CREDAGRICOLESA 39 19/04/2021  FR 95,698 4,52252 EURONEXT-PARIS . XS0550466469 BANK 50.000
ZIGGOFINANCE 6,125 15/11/2017  NL 107,06 453035 EUROMTF XS0552327685 SPECIAL PURPOSE  50.000
ZIGGOFINANCE 6,125 15/11/2017  NL 107,04 453512 EUROMTF XS0552327768 SPECIAL PURPOSE  50.000
RHODIASA 715/052018  FR 111,84 4,54262 MUNICH . XS0506721827 INDUSTRIAL 50.000
RISHGovT 59 18/1022019 1B 107,89 454413 DUBLIN IEO0B6089D15 GOVTNATIONAL | 0
BOSFINANCEAB 6 11/052016  PL 104,52 455762 FRANKFURT XS0626282783 BANK = 100.000
INTESA SANPAOLO - 4,125 14/04/2020  IT 97,255 456644 BERLN . XS0500187843 BANK 50.000
MOROCCO KINGDOM 4505102020  MA 99,51 467385 DUSSELDORF . XS0546649822 GOVT NATIONAL 50.000
BfPS 3,75 01/08/2021  IT 94,21 461288 MILAN IT0004009673  GOVT NATIONAL 1.000
ENEL INVESTMENT 525 29/09/2023  IT 10528 461944 SIX XS0177089298 UTILITY -ELEC 1.000
BTPS 4,75 01/09/2021 1T 101,19 4,63602 MILAN IT0004695075 GOVT NATIONAL 1.000
ROMANIA 65 18/06/2018 RO 108,95 4,63792 ALLGERMANSE . XS0371163600 GOVTNATIONAL 1.000
PORTUGALTELFIN 5625 08/02/2016  PT 102,85 464561 LONDON XS0587805457 TELEPHONE = 100.000
ENI COORDINATION - 5441 18/04/2028 1T 108,49 4,65466 LUXEMBOURG BE0934300931 INDUSTRIAL 50.000
PORTUGALTELFIN - 4,875 24/03/2017  PT 98,82 467509 LONDON . XS0215828913 TELEPHONE 50.000
SNSBANK 6,625 30/11/2016  NL 107 4,68036 EURONEXT-AMSTER  XS0714735890 BANK 1.000
EDPFINANCEBV 5875 01/02/2016  PT 103,43 469125 LONDON XS0586598350 UTILITY -ELEC = 100.000
MONTE DEIPASCHI 475 30/04/2014 1T 100,05 469391 MILAN XS0426505102 BANK 50.000
ASSICURAZIONI 5125 16/009/2024 1T 103,78 469923 MILAN XS0452314536 FINANCIAL 50.000
ENELFININTLNV. 4875 17/04/2023  IT 101,43 4,70041 DUBLIN XS0842659426 UTILITY -ELEC = 100.000
SID BANKAEXPORT  321/04/2015 Sl 96,14 4,71247 LUXEMBOURG . XS0504013912 BANK 50.000
INTESA SANPAOLO - 4,875 15102019 IT 98,025 4,71505 EUROTLX . XS0842828120 BANK = 100.000
RISHGovT 45 18/04/2020 IE 98,62 4,72067 DUBLIN IE0034074488 GOVTNATIONAL | 0
RISHGOvVT 518102020 IE 1015 476765 DUBLIN IEO0B60Z6194 GOVTNATIONAL | 0
HITFINANCEBV - 4875 27/10/2021  FR 100,75 4,76881 EURONEXT-PARIS XS0271758301 SPECIAL PURPOSE  50.000
MONTE DEIPASCHI 45 07/03/2014 T 99,642 4,77163 LUXEMBOURG . XS0754795739 BANK = 100.000
BARCLAYSBKPLC ~ 614/01/2021  GB 108,09 477733 LONDON XS0525912449 BANK 50.000
L 501/032022 1T 101,97 4,79091 MILAN IT0004759673 GOVT NATIONAL 1.000
AIB MORTGAGE BNK 4,875 29/06/2017  IE 10028 480052 DUBLIN XS0308936037 BANK 50.000
HSENETZ 6,125 23/04/2041  DE 120,1 4,81259 FRANKFURT XS0612879576 INDUSTRIAL 10.000
EDPFINANCEBV 475 26/09/2016  PT 99,731 4,82416 LONDON . XS0435879605 UTILITY-ELEC 50.000
EDPFINANCEBV . 4625 13/06/2016  PT 99,298 4,83534 LONDON XS0256997007 UTILITY - ELEC 50.000
NATIONWIDE BLDG 675 22/07/2020  GB 111,85 48596 LONDON XS0527239221 FINANCIAL 50.000
TELEKOM SLOVEN - 4875 21/12/2016 Sl 99,952 4,88543 FRANKFURT . XS0473928371 TELEPHONE 50.000
ENEL (ENTNZENEL) 525 20/05/2024  IT 103,04 48947 LUXEMBOURG XS0192503695 UTILITY-ELEC 50.000
ROMANIA 4875 07/11/2019 RO 99,633 4,93799 LUXEMBOURG XS0852474336 GOVTNATIONAL 1.000
Brfps 5501/09/2022 IT 104,78 4,93822 MILAN IT0004801541  GOVT NATIONAL 1.000
BARCLAYSBKPLC 6,625 30/03/2022  GB 112,36 4,93954 LONDON XS0611398008 BANK 50.000
BfPS 4,75 01/08/2023  IT 98,885 4,94342 MILAN IT0004356843  GOVT NATIONAL 1.000
MONTE DEIPASCHI - 4875 19/09/2014  IT 99,846 4,95546 LUXEMBOURG . XS0830811393 BANK = 100.000
SLOVENIA 422032018 SI 95,47 498134 MUNICH . XS0292653994 GOVTNATIONAL 1.000
gtrps 55 01/11/2022 1T 104,41 4,99463 MILAN IT0004848831 GOVT NATIONAL 1.000
TELECOMITALIA 52510/02/2022  IT 101,78 500144 MILAN XS0486101024 TELEPHONE 50.000
ABNAMRO BANKNV 6,375 27/04/2021  NL 108,65 508336 EURONEXT-AMSTER  XS0619548216 BANK 100.000
ARCELORMITTAL 4529/03/2018 LU 102,53 509865 ALLGERMANSE XS0765621569 INDUSTRIAL = 100.000
MACQUARIEBKLTD 621/092020 AU 1056 511301 LONDON XS0543111768 BANK 50.000
INTESASANPAOLO  523/09/2019 1T 99,333 511508 HL-MTF . XS0452166324 BANK 50.000
CROATBKREC&DEV 4,807 11/07/2016  HR 98,942 512383 LONDON XS0260606560 BANK 50.000
UNICREDITSPA 3,95 01/02/2016  IT 96,543 513977 H-MTF . XS0241369577 BANK 50.000
Bres 501/03/2025 1T 99,23 51468 MILAN IT0004513641  GOVT NATIONAL 1.000
ARCELORMITTAL 4625 17112017 LU 103,09 518881 SIX XS0559641146 INDUSTRIAL 50.000
BANKOF IRELAND - 4625 08/04/2013  IE 99,737 51646 DUBLIN . XS0456135184 BANK 50.000
Bres 4,5 01/03/2026  IT 94,155 517482 MILAN IT0004644735 GOVT NATIONAL 1.000
RISHGovT 54 13/03/2025 1B 101,78 519742 DUBLIN IEO0B4TVOD44 GOVTNATIONAL | 0
LLOYDSTSBBANK 65 24/03/2020  GB 107,73 520213 LONDON . XS0497187640 BANK 50.000
BfPS 90023 T 131,78 522617 MILAN IT0000366655 GOVT NATIONAL 0
REP OF SLOVENIA - 4,875 06/02/2019 Sl 95,547 522753 LIUBLJANA S10002102794  GOVT NATIONAL 1.000
BQCENTTUNISIE 45 22/06/2020 TN 95487 523058 FRANKFURT . XS0222293382 GOVT NATIONAL 50.000
MONTE DEIPASCHI 7,25 10/07/2015 1T 104,83 523224 LUXEMBOURG XS0802005529 BANK = 100.000
ROYALBK SCOTLND 6,934 09/04/2018 GB 107,73 524226 LONDON XS0356705219 BANK 50.000
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EDPFINANCEBV 575 21/09/2017  PT 102,07 524971 LONDON XS0831842645 UTILITY -ELEC = 100.000
CROWN EUROPEAN 7,125 15/08/2018  FR 109,13 526211 LUXEMBOURG XS0511127929 INDUSTRIAL 50.000
CROWN EUROPEAN 7,125 15/08/2018  FR 109,08 527023 DUSSELDORF XS0511127689 INDUSTRIAL 50.000
FINMECCANICAFIN 525 21/01/2022  IT 99,749 528239 FRANKFURT . XS0458887030 SPECIAL PURPOSE  50.000
INTESASANPAOLO 515 16/07/2020  IT 99,053 529876 MILAN . XS0526326334 BANK 50.000
EPENERGYAS 5875 01111/2019  CZ 10327 530592 DUBLIN XS0783933350 INDUSTRIAL = 100.000
ENELSPA 5625 21/06/2027 1T 103,05 531581 DUBLIN XS0306646042 UTILITY - ELEC 50.000
MOL HUNGARIAN 5875 20/04/2017  HU 102,03 533867 DUSSELDORF XS0503453275 INDUSTRIAL 50.000
EDPFINANCEBV 4,125 29/06/2020  PT 92,526 534088 LONDON XS0223447227 UTILITY -ELEC 1.000
BfpS 7,25 0111172026 IT 119,24 535188 MILAN IT0001086567 GOVT NATIONAL 0
ARCELORMITTAL 9,375 03/06/2016 LU 115,88 5,36219 DUSSELDORF XS0431928414 INDUSTRIAL 50.000
ITALY GOVTINT 5125 31/07/2024 1T 97,867 537193 MTSSpA IT0003621460 GOVTNATIONAL 1.000
gtrps 52501112029 1T 98,93 541722 MILAN IT0001278511  GOVTNATIONAL | 0
gTfPS 401022037 T 81,73 542601 MILAN IT0003934657  GOVT NATIONAL 1.000
DAAFINANCEPLC 65872 09/07/2018  IE 10553 542685 DUBLIN XS0375220588 TRANS - NONRAIL 50.000
Bfps 6,5 01/11/2027 1T 111,18 547266 MILAN IT0001174611  GOVT NATIONAL 0
UNICREDITSPA 575 26/09/2017  IT 10095 55179 LUXEMBOURG XS0322918565 BANK 50.000
TELEFONICAEUROP 5875 14/02/2033  ES 104,17 552548 LONDON XS0162869076 TELEPHONE 1.000
ABNAMRO BANKNV 7,125 06/07/2022  NL 111,51 5,54443 EURONEXT-AMSTER  XS0802995166 BANK 100.000
Bres 501/08/2034 1T 93,835 556374 MILAN IT0003535157  GOVT NATIONAL 1.000
PROSEC FUNDING - 4668 30/06/2016  DE 97,056 557942 DUBLN XS0249466730 SPECIAL PURPOSE  50.000
Brps 501/08/2039 1T 92,585 561039 MILAN IT0004286966 GOVT NATIONAL 1.000
L 501/09/2040 1T 92,425 561232 MILAN IT0004532559 GOVT NATIONAL 1.000
BANCO POPOLARE 5473 12111/2016 1T 99,467 562542 LUXEMBOURG . XS0464464964 BANK 50.000
REP OF SLOVENIA - 4,125 26/01/2020 Sl 91,272 56308 LIUBLJANA S10002103057  GOVT NATIONAL 1.000
BTfPS 601052031 T 104,82 565464 MILAN IT0001444378  GOVT NATIONAL 1.000
BfPS 57501/02/2033 1T 101,95 5,66458 MILAN IT0003256820 GOVT NATIONAL 1.000
PORTUGALTELFIN 5047112019 PT 96,099 56931 LONDON XS0462994343 TELEPHONE 50.000
CROATIONBANKFO  514/06/2017 HR 97,236 569458 FRANKFURT XS0305384124 BANK 50.000
NORDENIAINTAG 9,75 15/07/2017  DE 116,11 5,76057 LUXEMBOURG XS0523102027 INDUSTRIAL 50.000
RAIFFEISENBKIN 6625 18/05/2021 AT 105,47 578511 FRANKFURT XS0619437147 BANK = 100.000
NORDENIAINTAG 9,75 15/07/2017  DE 115,93 5,79983 FRANKFURT XS0523101722 INDUSTRIAL 50.000
REP OF SLOVENIA - 4,875 18/01/2021 Sl 90,874 580619 LIUBLJANA S10002103149  GOVT NATIONAL 1.000
FINMECCANICASPA 4,875 24/03/2025 1T 91,585 584696 FRANKFURT . XS0215093534 INDUSTRIAL 50.000
DEXIACRED LOCAL 5375 21/07/2014  FR 99,027 598012 NYSE BONDMATCH  XS0440007176 BANK 1.000
ERSTE GROUP 7,125 10102022 AT 107,73 6,06156 FRANKFURT XS0840062979 BANK = 100.000
PORTUGALTELFIN 5875 17/04/2018  PT 99,052 6,09225 LONDON XS0843939918 TELEPHONE = 100.000
COMMERZBANKAG 6,375 22/03/2019  DE 10128 6,11701 FRANKFURT DEOOOCBB3CEZBANK 1.000
PORTUGALTELFIN 45 16/06/2025 PT 86,052 6,11776 FRANKFURT . XS0221854200 TELEPHONE 50.000
ITALY GOVTINT 52 31/07/2034 1T 88,776 6,14761 LUXEMBOURG IT0003685093  GOVT NATIONAL 1.000
REP OF SLOVENIA - 4625 09/09/2024 Sl 87,4 615432 LIUBLJANA S10002102984  GOVT NATIONAL 1.000
UNICREDITSPA 6,125 19/04/2021 1T 99,222 623948 BERLN . XS0618847775 BANK = 100.000
INTESA SANPAOLO 6,625 08/05/2018 1T 10157 62667 HI-MTF XS0360809577 BANK 50.000
ALLIEDIRISHBKS 5625 12111/2014  IE 98,302 656222 DUBLIN . XS0465876349 BANK 50.000
BANCO POPOLARE . 6 05/11/2020 1T 96,365 6,60017 FRANKFURT . XS0555834984 BANK 50.000
OLIVETTIFINANCE 7,75 24/01/2033 1T 112,32 6,62266 FRANKFURT XS0161100515 TELEPHONE 1.000
REP OF SLOVENIA 5125 30/03/2026  SI 86,466 6,68321 LIUBLJANA S10002103164  GOVT NATIONAL 1.000
BANCO POPOLARE 6,375 31/05/2021 1T 97,869 6,70278 MILAN . XS0632503412 BANK 50.000
UNICREDITSPA 6.7 05/06/2018 T 99,595 6,7779 HLMTF . XS0367777884 BANK 50.000
TELECOMITALIA 525 17/03/2086  IT 78,538 6,80327 LUXEMBOURG XS0214965963 TELEPHONE = 100.000
UNICREDITSPA 695 31/10/2022  IT 99,932 6,95831 LUXEMBOURG . XS0849517650 BANK = 100.000
COMUNE DIMILANG 4,019 29/06/2035  IT 65,849 7,09057 LUXEMBOURG . XS0223484345 GOVTREGIONAL 1.000
COMMERZBANKAG 7,75 16/03/2021  DE 10244 733748 MUNICH DEOOOCBB3CFCBANK 100.000
ZAGREBACKIHOLD 5510/07/2017  HR 88,918 84697 FRANKFURT . XS0309688918 SPECIAL PURPOSE  50.000
SNSBANK 625 26/10/2020  NL 80,601 9,88574 EURONEXT-AMSTER  XS0552743048 BANK 50.000
SNS BANK 6,625 14/05/2018 NL 81,792 11,2223 FRANKFURT XS0363514893 BANK 50.000
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