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PORTUGAL 3.95 99-09 15/07A 8, 000, 000 8, 064, 924. 00

BRD -301- 4.75 03-34 04/07A 7, 000, 000 7,429, 781. 66

A& Z: | ARGENTARIA CAJA POSTAL 4.375 99-09 30/03A 6, 500, 000 6, 495, 866. 84
CRH 3.75 08-11 24/06A 6, 500, 000 6, 460, 441. 00

[E{& FIE2% FRANCE OAT 5.75 00-32 25/10A 5, 500, 000 6, 416, 152. 88
ITALY 3.75 06-21 01/08S 7, 000, 000 6, 382, 919. 41
NEDERLAND 3.25 05-15 15/07A 5, 000, 000 4,906, 048. 15

AUSTRIA EMTN 3.50 04-15 15/07A 5, 000, 000 4,904, 794. 05

ITALY BTP 3.75 06-16 01/08S 5, 000, 000 4, 835, 810. 65

FRANCE OAT 3.00 04-15 25/10A 5, 000, 000 4,827,772.50

FRANCE OAT 4.00 04-14 25/10A 4, 000, 000 4,124,573. 00

BRD 6.50 97-27 04/07A 3, 000, 000 3,779,542, 89

P& RIEAR PORTFOLIO EONIA GARANTI FCP 13.971 3, 500, 689. 44
#Hf&E#: | BNP PARIBAS COV 4.125 08-11 24/01A 3, 000, 000 3,013, 520. 64
¥ &3 E25 PORTFOLIO ALPHA PORTABLE FCP CAP 12 2,911, 403. 76
#hfE 4 | DEXIA MUN AGENCY EMIN  4.00 04-11 26/01A 2,800, 000 2,792, 161. 40
BNP PARIBAS 4.00 07-10 22/03A 2, 500, 000 2,510, 299. 37

UBS AG LONDON FL.R 08-10 26/08Q 2, 000, 000 1,945, 041. 24

[E|{&3iF>% HELLENIC REPUBLIC 4.10 07-17 20/07A 1, 900, 000 1, 881, 743. 49
FRANCE BTF -09 27/08U 1, 800, 000 1, 756, 821. 24

#hf&4: | CREDIT LOGEMENT SUB FL.R 04-XX 02/10Q 1, 700, 000 1, 524, 743. 60
P& RIESS STRUCTURA VAR NEW EUR AGGREGATE —I- CAP 3 1,277, 163. 57
#:1&%: | BANCO ESPIRITOS 4,375 08-11 25/01A 1, 100, 000 1, 104, 997. 72
TOYOTA MOTOR CREDIT 5.375 08-11 29/07A 1, 000, 000 1,018, 454. 31

EADS FINANCE EMTN 4. 625 03-10 03/03A 1, 000, 000 1,013, 768. 00

BMW FINANCE EMTN FL.R 08-09 12/09Q 1, 000, 000 1, 000, 000. 00

DATMLER NORTH 5.75 08-10 18/06A 1, 000, 000 978, 546. 25

BNP PARIBAS SUB FL.R 05-15 06/12A 1, 000, 000 956, 461. 56
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3. [TCAAM FUNDS zt—12 « a—/ KL A b« R K« 77 K] OBALSEZ T ADIRI

(1) AEERETRNG 7 7 FoF&ELE =7 27 F A ([CAAM FUNDS =—nr1 -
K] omASE Y7 7 A) OFF#R

=R A~ R T7

(CERk20455 H8H)

CERg204E£11H 10R)

1 A7 0 i pERR

CHRIEARIZIHA Y720 1002 —1)

90.932—nm

80. 52 —n1

FHEERIZB T 20K

2, 068, 885. 562 M

2,007,677.2121

Ih, KHEERTNSRT 7 RO
AR

[}

1,679, 1091

1, 660, 109H

L PE

188,114, 073. 718 1—1n

161, 653, 001. 07—nr2

(2) CAAM FUNDS =—11 « 23— KL A h + R K+ 77 K HEEFFEE

(AL : 22—11)

(P 2045 H 8 H)

(CERE 20411 H 10 A)

EREAE 561, 633, 685. 70 452, 618, 008. 68
AAGFES 539, 956, 196. 33 431, 339, 821. 23
7 ar (H) 218, 000. 00 427, 500. 00
THE 6, 859, 107. 81 —
ENIERIDSS 10, 080, 497. 60 10, 475, 183. 71
AU 4,519, 883. 96 1,635, 118. 63
2T KBS AT ) & — 152. 92
Se B | FEAT ) E — 8, 740, 232. 19

AEAGE 31, 065, 860. 39 6, 364, 716. 03
F7var (58) 78, 500. 00 366, 750. 00
fEAN& — 3, 366, 754. 06
HeHh4x 9, 494, 805. 85 1,703, 385. 01
EATHS A AmFES: 17, 561, 502. 05 —
2R TR | R 88, 945. 73 —
SeaELS | BEAm 2, 192, 928. 46 —
2Ty T HG Rl E 1,172, 513.73 344, 140. 80
Z DD EfE 476, 664. 57 583, 686. 16

LA PE 530, 567, 825. 31 446, 253, 292. 65
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CAAM FUNDS =—m -

a—RLA KRR 77 ROGMEEERAMZE (EA73085H4)

(CFERE204E11 A 10H)
Fe4H a4 B (2—n) AR (—m)

[E{&7F 2% FRANCE BTF -09 15/01U 24, 300, 000 23, 996, 168. 56
ITALY BTP 4.25 08-11 01/09S 10, 000, 000 10, 183, 510. 00

fHAEZ% | UBS AG JERSEY —EMTN- 4.625 07-10 07/06A 8, 000, 000 7,874, 915. 52
BNP PARIBAS SUB FL.R 05-15 06/12A 8, 000, 000 7,651, 692. 48

BFCM EMTN SUB FL.R 06-16 19/12Q 7, 000, 000 6,473, 537. 00
CITIGROUP EMTN FL.R 06-12 12/01Q 7, 000, 000 6, 234, 263. 00

ROYAL BK SCOTLAND 5.25 08-13 15/05A 6, 250, 000 6, 060, 125. 00

BNP PARIBAS COVERED 4.50 07-09 16/10A 6, 000, 000 6,041, 028. 78

BRITISH TELECOM PLC 6.50 08-15 07/07A 6, 250, 000 5, 690, 587. 50

BNP PARIBAS 7.781 08-XX 02/07A 7, 000, 000 5,492, 526. 41

KPN NV KONINKLIJKE 4.75 07-14 29/05A 6, 000, 000 5,417, 110. 14
DAIMCHRYSLER N.A.HLDG 4. 125 06-09 08/09A 5, 500, 000 5, 386, 386. 83

BFCM 4.05 -08 24/11U 5, 000, 000 5, 000, 000. 00

MORGAN GTY TRUST NY 4.375 99-09 12/03A 5, 000, 000 4,993, 755. 00

DEUTSCHE BANK 4.50 08-11 07/03A 5, 000, 000 4, 988, 566. 90

?gzggiEa SOCIETE GENERALE ~08 24/11U 5, 000, 000 4,981, 051. 25
CALYON -08 24/11U 5, 000, 000 4, 980, 596. 43

AXA -08 24/11U 5, 000, 000 4,979, 323. 36

FEAEZ% | ICICT BANK EMTN FL.R 07-09 29/03Q 5, 000, 000 4,973, 703. 75
SAMPO 0YJ SUB FL.R 04-14 21/04A 5,000, 000 4,941, 150. 00

INTESA SANPAOLO FL.R 08-18 28/05A 5, 000, 000 4, 876, 443. 75

OLIVETTI FINANCE NV 6.875 03-13 24/01A 5, 000, 000 4, 759, 679. 40

ZURICH FINANCE USA 4.50 04-14 17/09A 5, 000, 000 4, 696, 196. 85

LAFARGE EMTN 6. 125 08-15 28/05A 5, 500, 000 4, 640, 328. 72

CREDIT AGRICOLE 251 6.00 08-13 24/06A 4, 250, 000 4,411, 658. 57

HSBC FRANCE 5.75 08-13 19/06A 4, 250, 000 4,371, 445. 62

CL CAPITAL TRUST PERP  7.047 02-XX 26/04A 5, 000, 000 4, 356, 188. 15

BBVA SENTOR FINANCE FL.R 05-17 23/05Q 5, 000, 000 4, 275, 025. 00

TELECOM ITALIA EMTN 4.75 06-14 19/05A 5, 000, 000 4, 255, 216. 90

DRESD. FD TR REG S 5.79 99-11 30/06A 4,500, 000 4, 244, 535. 00

,26,




2 77 ROHM

ML PERRET R

SRR 20 4F 12 H R B BUE

>

I 1

pliy
\ﬁ.

YN
AE PR

s/

42,931, 690, 694 H

>

H =4 ‘A‘\%;E

<
/]

puy
i

s/

16, 084, 638H]

<«

I AR pERREE (1 — 1)

42,915, 606, 056 1

IV AT Nk

62, 098, 819, 389 1

V 1 0% 0kEERE (01IV)

0.6911H

(1 75 B 472 V) #iE PERR)

(6,911H)

HTE]

RE DK

i SmE g

FATH B 5K

51 e IR

ERE154E11H 14H
ERk164F 5H12H

12,690, 117, 757

598, 560, 507

12, 091, 557, 250

55 2 e ]

FRk164F 5H13H
ERk164E11H 12H

23, 424, 348, 960

1, 145, 386, 296

34, 370, 519, 914

55 3 e ]

FR164FE11H 13H
WRLTAE 5H12H

27, 865, 825, 007

1, 650, 058, 748

60, 586, 286, 173

55 4 e W]

WRLTAE 5H13H
WRTHELILA 14H

28, 707, 056, 711

3,601, 940, 445

85, 691, 402, 439

55 5 e IR

SEREITAELLH 15H
VR84 5H12H

9,067, 180, 953

6, 995, 281, 058

87,763, 302, 334

55 6 REE IR

RIS 5H13H
18411 H 13H

4,410, 453, 742

9, 087, 078, 883

83, 086, 677, 193

57 e IR

EREI84E11H 14H
ERE194F 5H14H

1,643, 022, 626

11, 223, 129, 853

73, 506, 569, 966

55 8 i ]

FR194F 5H15H
ERE194E11H 12H

1,870,613, 541

4, 988, 634, 760

70, 388, 548, 747

559 i W]

PRE194FE11H 13H
FRk204F 5H12H

860, 145, 753

3,841, 309, 908

67,407, 384, 592

25 10 5 HA R

FR204F 5H13H
PR204FE11H 12H

RO | MO | W00 | pH O | O | W00 | pH O | MO0 | B OO0 | B O

410, 826, 769

5, 058, 953, 851

62, 759, 257, 510

(E1) ETARBRICETDHHDTT,
(FE2) 3 L FrEMA oBE n8UTIE, SUSEEMRORE I Ke G A £,
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