3114 &anliR ORI

16/01/12 44000
15:21 :Uén

, a0 29/12/2011 A0IRA

(663) ofeaonil dalfaad oI -UTUT
10757 3\iié@ diée

2011 8Ti@a RY0 :RY0 6éal

H{7OXC X X ” X6 <

L P

23,462,492.89] DA12 LN N N R = S

8,423,430.24 DT11 L = S S R R

BT34 16,350.64] AT24 4,954,131.18] DAI10 e [,
BT420 ATA420 DT420 T s o 0 s I,
BT421 AT421 DT421 FEs g 0 s oI I e oy
BT422 AT422 DT422 (") s xS I 1] Xy,
BT423 AT423 DT423 s b s s 1M Tnd |
LHT<

DT191 T T O R o Pty

BT424 AT424 DT424 LS IS T BT - L Hial= | N
Lo AP X

e R T o2 e §

L~

AT, o~

20,325,348.68 BT27 AT17 93,263,000.11 DT13 I Nl T LY A B i
32,274,203.8 BT29 7,543,657 AT19 161,397,337.71 DT15 (1) S TP T Ca AT I X I
BT104 AT121 DT16 (ufy) s”=_ P2 e AT SMI KT IXYe
BT28 AT18 DT14 T B I AT ) I X IXYe
BT31 AT21 DA9 =
AT~ >

AT10 DT7 L_YS I 3 Ixb x> Iy

6.9.47.4 Uédl X a0 osafo 4"e TiYU

16 afoe 1 Ufze

16/01/12 15:21 :Uéi00 44600



3114 &anliR ORI

BT24 AT13 DAS8 LT e
L7

s

BT30 AT20 DT17 LTS, ™S e 4 2L KT S~
BT41 445,843.81 AT31 48,068,215.14 DT26 L 28 Ix RS IAT KT S
AT~ >

BT425 AT425 DT425 LTSS e A T %A~ KT S
BT426 AT426 DT426 LIS xRS IR AT el 2 S
X1 T axdx 22

L~

A1, ~

BT427 AT427 DT427 SL_ X (-AA) YA T Ixlx L DA IXLT % Ixdx T
BT561 AT561 DT561 SL, K (FAA) YA X o T0AT ) I % Sxx S
BT560 AT560 DT560 SL X (FAA) YA 7] IxIx L TxAT I % Ixx T
BT428 AT428 DT428 (-BBB:+A) W A< B1_ Ixlx 0 Ix AT 2.7 %] Sl s
BT563 AT563 DT563 (-BBB:+A) YA Ixbx o< IxAT I % Ixdx D
BT562 AT562 DT562 (-BBB:+A) ¥ A< T _ Ixbx o IxAT ) 2T > Sxix
BT429 AT429 DT429 Il (-BBB) | X USWAP NN IxIx 0 Ix 7 I %] Ixbx D
BT565 AT565 DT565 Xl v (-BBB) | A "S WA IxIx L~ S AT S 2T axix D
BT564 AT564 DT564 Nl (-BBB) | xS AP U IxbC L I ST > Sxx
AT~ >

BT430 AT430 DT430 SL_ X (FAA) VAT Txllx o D0~ 2 T axix 2
BT567 AT567 DT567 SL, K (FAA) YA X o S0 AT e ST > Ixx
BT566 AT566 DT566 S X (-AA) WA 1" IxIC 0 T~ ST 2 Ixdix D
BT431 AT431 DT431 (-BBB:.;.A) yx 1% IIV :xlxv‘ AT, ~L :x{,,‘|vv =X :xIxAZ
BT569 AT569 DT569 (-BBB:+A) YA ZxIx o IXAT o~ ST Ixdx D
BT568 ATS568 DT568 (-BBB:+A) A< 7" ZxUx o IXAT o~ DX 2% Ixix D
BT432 AT432 DT432( .1« % (-BBB) _ #_"s A<M IxBx o 047~ 297 > Ixbx D
BT573 AT573 DT573| =xxl_ < % (-BBB) _ ¥ 'S ¥ AP IxIx o~ 2XAT ~ 2¥7 %7 Zxdx 2

6.9.47.4 Uédl X a0 osafo 4"e TiYU 16 afoe 2 Uize 16/01/12 15:21 :Uéi00 44600



3114 &anliR ORI

BT572 AT572 DT572 ~L X~ (_BBB) - _|xv”s yxA1> 11_ :xlxv‘ :x,,ﬂv ~L =X . >xq :xIxA:
Zxyxl

:xy,,xlv‘,l_ Y (_BBB) - _|xv"s ¥x A1 IIV :xlxv‘ AT, ~L :x{,,'|vv >xq :xIxA:

BT547 AT547 DT547 S I

Xl v (-BBB) | A _"S WA IxIx o~ DT~ TXT % Ixix D

BT571 AT571 DT571 I ST I x

~L W (_BBB) - _|xv"s x40 '|"-|V :xlxv‘ :x,,ﬂv ~L :x{,,'|vv >x7 :xIxA:

BT570 AT570 DT570 t T ey ATt

L1

AT, ~

BT601 AT601 DT601 SL__X(-A) VA< Ixfien § TN LN DA 3] 2] Ixl

BT602 AT602 DT602 (-BBB:+BBB) ¥&AV< ZX{i~. { 22T LT IxAT ) Ix] > Sxix T

BT603 AT603 DT603 ~L X~ (_BBB) - _IXV"S X 41> :x{,_‘,,,~1 e NS [ :x,,ﬂv x4 . >xq :xIxAI
xyxl

BT604 AT604 DT604 SL_ X (A) WA 20,6 10X < IuAT ) I T %] Sl I

BT605 AT605 DT605 (-BBB:+BBB) ¥ A Zx.€ 10T | I AT 1T > Ixx L

BT606 AT606 DT606 L (_BBB) - _|xv"s Yo AIX 2x,C 2%, 2 L AT :x{,,'|vv >xq :xIxAZ
oxyxl

AT~

BT607 AT607 DT607 SL X (-A) A< T I LT I0AT ]~ 24T KT Txix

- + ¥X,. D PRNUSE Bup Stosn IRV AT~ 24T ] Ixix Z

BT608 AT608 DT608 (-BBB:+BBB) ¥%A Zx¥ji~. { 2% L 1A = axx o

X (_BBB) - _|xv”s x4 1% :x{,_,_,,~1 R IS [ :x,,ﬂv ~L -%.7 . >xq :xIxAI

BT609 AT609 DT609 T I

BT610 AT610 DT610 Y (_BBB) - _|xv"s x4 1> :x{,_‘_,,’J ST LT AT L :x{,,‘|vv >xq :xIxA:

:xy,,xlv._l_

BT611 AT611 DT611 SL X (<A) WA 108 T L INAT |~ T 7] Ixix T

- + ¥X,., IS IR L XAT, ~L X1, ] Ixix Z

BT612 AT612 DT612 (-BBB:+BBB) ¥ AP Zx.¢ 267 | "< Zx ] x> axx L

~L X (_BBB) - _lxv”s ¥ AP Ix. 6 Ix2 L AT~ =S¥ . >xq :xIxA:

BT613 AT613 DT613 fo e it

BT614 AT614 DT614 L & (_BBB) - JXV"S YA 2X,C I} L AT, ~L :x{,,‘|vv >xq :xIxAZ
oxyxl

XS X DY 3

6.9.47.4 Uédl X a0 osafo 4"e TiYU

16 afoe 3 Ufze

16/01/12 15:21 :Uéi00 44600



3114 &anliR ORI

L~

A1~

BT301|  19,928,640.28] AT301 17,046,079.6] DT301 SL_ 0 (AAA) YAPS T Xl L D047 D9 T

BT303 AT303 6,991,606.19] DT303 S X (-AA) AP T Lo TAT. TN T

BT302 AT302 DT302 SL_ % (-AA) AP T T T0qT_ D9 T
2,822,950.14| BT307 AT307| 2948520331 DT307 (-BBB:+A) vAP< 11 Txbi__ I 4T T 9] The
267,036.05| BT309 AT309 1,448,813.93| DT309 (-BBB:+A) oAl Tib_L <y TiAgT_ DN T
BT308 AT308 DT308 (-BBB:+A) AP T'_ 10 04T I %9 Thve

BT313 3,004.55| AT313 2,261,025.5| DT313|  0l_<pii (-BBB) _ 4_"S veAl< H1_ Tib_L Tod], Sl Dove

BT315 AT315 DT315 S0 (-BBB) _ 4_"S YA Tib_ L v ThAT. TN T

BT314 AT314 1,509,055.4] DT314|  %.x0_ <y (-BBB) _ 4_"S vedl< 1"1_ Tib_. 10dT. Tl is 6] Do¥e

BT615 AT615 DT615 SL_ % (-AA) AP T T T ST D

BT616 AT616 DT616 (-BBB+A) YAl 1T 37" 0] Ty

BT617 AT617 DT617 Tl e (-BBB) _ B_"S YiAX TxTe TP 0] Thve

AT, ~L >

BT319 464,039.66| AT319 94,806,793.7| DT319 SL__X (-AA) VAP T Tl 24T o S ] D

BT321 AT321 DT321 F(AA) YAPS TI g T0AT aL TN D

BT320 AT320 DT320 SL X (-AA) VAP T Tl I0dT_ v ST D

BT325 125,832.77| AT325 2,986,374.58| DT325 (-BBB:+A) veAP< 11 Xl 2qT_ ~ I ] D

BT327 AT327 DT327 (-BBB:HA) VoA X 11« v T0AT_ vp D 9] Thre

BT326 AT326 DT326 (-BBB:H+A) AP T 1L 04T~ D47 ] D

BTS53 ATS53 pTs53| Lt (BBB) A AT S A e

BT555 AT555 DTss5| YL (BBB) TS veAE B e =L ‘;;::;‘:X;;TXJX,: X;'Y‘

BT554 AT554 DT554| ¥ e (BBB) oA S e e e

BT337 18,027.3| AT337 950,998.36] DT337| mal_<i i (-BBB) _ 4_"S vedP< 1 b L 2047 v ST Do

BT339 AT339 DT339| 10l _<Ln (-BBB) _ 4075 vodl™ xI_ <p 1A <o T 50] Thve

BT338 AT338 DT338| 1Al <L (-BBB) _ 41" viAP< 191_ 2ab L TidT_ wp D9 Tho

6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 afoa 4 0¥zé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

BT618 AT618 DT618 S (-AA) Yol T TfT oL D ] e
BT619 AT619 DT619 (-BBBAHA) YoAI™ T de TdT_ ~p S ] Th
BT620 AT620 DT620 Pl (BBB) ISV T T B R Sk
BT621 AT621 DT621 Sl (BBB) _ DTS VAP e TAT wp TN T
L

A1~

BT454 AT454 DT454 St (A) VAl W T { 0T TS ST 9] o
BT455 AT455 DT455 (-BBB+BBB) Vid 1™ "= X _{ TXT 0 7S T0qT_ %] The
BT456 AT456 DT456| ~ “t’~ (BBB) _ SIS VAT K § T TS AT e
BT457 257,135.06] AT457]  86,398,3215 DT457 SL__1 (-A) VAP LT T8 DX TS ST ] i
BT458 202,992.63| AT458]  26,556,202.65] DT458 (-BBB+BBB) Vit 1X (1% 168 TLXT 0 7S hf] ] e
BT459 AT459 931,156.62] DT459] *w.i1_<ix (-BBB) _ IS wedl™ (T 108 T X1 7S Thd1_ %] Thw
AT~ >

BT460 AT460 DT460 SL__t (A) Vel L0 T% T f RIS AT~ T Tk
BT461 AT461 DT461 (-BBB+BBB) VA 1% i { TLXT 0 ’S_ Tf] oL ™ T
BT462 AT462 e R I e D
BT558 ATS58 DTS8| ~- " (BBB) A e e e 3 e
BT463 AT463 DT463 SL__t (A) VAl L0T% T8 0T 7S AT v T e
BT464 AT464 DT464 (-BBB+BBB) Vil X LT% 4.8 11270 7S TdT_ <1 9] ke
BT465 AT465 DT4e5| b (BBB) (A TS vl nAT st ST AT, ] e
BT559 ATE50 DToss| ' (BBB) LTS AL IS DT T BT e
4

L~

A1~

2,484,806.71] BT402 151,077.35] AT402|  45,258,491.39] DT402 25" 11 T s oy

6.9.47.4 Uédl X a0 osafo 4"e TiYU

16 afoe 5 Ufze

16/01/12 15:21 :Uéi00 44600



3114 &anliR ORI

BT403 4,020,605.52] AT403 22,277,953.65| DT403 75" W IxH s o7

BT404 10,186.14| AT404 7,523,358.98| DT404 ~24S N

BT405 AT405 DT405 I TS DG I

BT172 AT172 DT172 (call (long 001 =¥~ *~

BT205 AT205 DT205 (call (short 001 =X *

AT~ >

BT67 AT58 7,945,675.9 DC9 AT~ 2N

LT

A1, ~

1,811,653.8| BT44 AT35 1,907,994.09| DT28 LT I T I I
14,351,432.93 BT46 8,737,146.04 AT37 102,043,484.93 DT30 L2 10% 1 L SA~TTS o f > x> %2 My 2 2 AT 27
BT105 AT122 DT81 LUTXSL . x10% 1 L SaASTS X X x> xI My I 1T Iy

AT, ~L >

BT622 AT622 DT622 I Lo B R It %o NN-E %% o NI

BT108 AT125 of DT83 B o o s I i RN

L -xIx Ixs (s §

BT360 AT360 DT360 AP I I Tl IXs (s

BT361 AT361 DT361 LT 2" AN I, dx IXs (s

BT362 AT362 DT362 AT I L, ik (IXs (s

BT363 AT363 DT363 LT T I I, Tl IXs (s

BT406 AT406 DT406 o T, Ik IXs (S

BT623 AT623 DT623 A T L, XX IXs (s

LT 1%

464,601.08| BT366 321,676.19] AT366 131,921.7] DT366 ST AN I I )7, I IXs (s
BT367 AT367 DT367 T I I TP, Tk (IXs (s

BT407 AT407 DT407 LT P, Ik IXs (s

BT624 AT624 DT624 LT 20w L X 2Xs (s

I e xIx 26

L P

6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 afoa 6 0Yzé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

88,107.8 BT56 26,087,546.03 ATA47 6,404,219.68 DB10 I LT Ix IS Ixx I
L=

BT701 AT701 DT701 R T R N T T
BT702 AT702 DT702 R E A T O T
BT703 AT703 DT703 I LI L7 IO Ix I s Txlx I
BT704 AT704 DT704 D S S S P T R
S S X7

L P

BT70 AT61 210,320.52 DT53 X HS 1N
BT466 AT466 850,751.03| DT466 Y IX
BT225 AT225 DT225 BT L L
225,095 BT69 25,692 AT60 17,297,620.9 DT52 T S S I
L=

BT118 AT138 DT89 LT XN *s I
BT467 AT467 2,459,463.47| DT467 LT oy 2x
BT226 AT226 DT226 LT DN
BT117 AT137 DT88 L1 10T S S IX
(WARRANTS) S{~ _* <I] .8

L P

AT, ~

BT48 AT39 301,135.42 DB5 AT, SX <2
AT~ >

BT439 AT439 9.43] DT439 AT, ~L S 2]
LT

A1, ~

BT211 AT211 DT211 LY AT, =M o P22
AT~ >

BT440 AT440 0| DT440 LT AT, ~L I~ I
FHMI T .9

L P
6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 afoa 7 0¥zé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

A1~
BT49 AT40 DT749 FUTURES - +-AT_ #1214
AT~ >
BT441 AT441 DT441 AT, ~L (FORWARD, SWAP) 2" o W0 L B {2 19
847,500.1| BT442 590,262.3| AT442 2,898,730.96-| DT442 H-AT_ ~L (FORWARD, SWAP) 1"1_/T1"_ v +H{H= 11
BT443 AT443 DT443 AT, ~L (FORWARD, SWAP) 1"1_/71"1_ v +HH= 11
BT444 AT444 DT444 AT, ~L (FORWARD, SWAP) - L #HHZ 1]
BT445 AT445 172,803.34-| DT445 AT, ~L (FORWARD, SWAP) k1T~ #i{l{Z 197
L1
AT, ~
93,910,043.77| BT212 101,562,098.38] AT212 451,022.81| DT212 LT FUTURES - F1AT_ #1216
AT~ >
BT446 AT446 DT446 HAT, ~L L7 (FORWARD, SWAP) X" woxd W10 L B iHZ 19
BT447 AT447 DT447 AT, ~L L7 (FORWARD, SWAP) >1_ o +HH= 11
BT448 ATA448 DT448 AT, ~L L7 (FORWARD, SWAP) 4% L #HHZ 11T
BT449 AT449 166,294.89| DT449 HAT, ~L L7 (FORWARD, SWAP) -1~ #1217
4y % .10
L~
AT, ~
309,970 BT468 508,960 AT468 DT468 (long) =%AT_ =4"_ coxd W40 L 2 &
BT469 AT469 DT469 (short) =xA7_ =x"_ wxd W00 L 2X X
BT175 AT175 DT175 (long) =%AT_ 1"1_/1" _ L =¥ %
BT208 AT208 DT208 (short) =%A7_ 1"1_/T1"_ v =¥ %
BT176 AT176 DT176 (long) =%AT_ =4 L =¥ &
BT209 AT209 DT209 (short) =xAT_ =4 2¥
BT177 AT177 DT177 (long) “%AT_ k- Tv W P/ L 24 &
BT210 AT210 DT210 (short) A7 kT W 1700 L 2XS
AT~ >
BT470 ATA470 DT470 (long) =%AT_ ~L “A4"_Xd W10 L 2 %
BT472 ATA472 DT472 (short) =xAT_ ~L =4"_ coxd B0 L Z¥s

6.9.47.4 Uédl X a0 osafo 4"e TiYU 16 afoe 8 Uize 16/01/12 15:21 :Uéi00 44600



3114 &anliR ORI

BT345 AT345 DT345 (long) “%AT_ ~L 1"1_/1"_ L ¥
BT347 AT347 DT347 (short) =xAT_~L 1"1_/T1" _ L "M~ &
BT625 AT625 DT625 (long) “*AT_ ~L 1"1_/1"1_ 0L, ¥~
BT626 AT626 DT626 (short) =%AT_~L T"1_/1"1_ L =M< =~
BT471 AT471 DT471 (long) =%AT_ ~L =P ¥ =
BT473 AT473 DT473 (short) =xAT_ ~L 2L =M. &
BT346 AT346 DT346 (long) “%AT_ ~L %0~ 2Xs w
BT348 AT348 DT348 (short) =xAT_ ~L =% T~ =M. &
L=

AT, ~

BT213 AT213 DT213 (long) =XAT_ "1 29" Lol W00 L 26
BT217 AT217 DT217 (short) 2xAT_ L™ 2" X W00 L 29w
BT214 AT214 DT214 (long) =%AT_ L™ >4_ oL ¥ &
BT218 AT218 DT218 (short) =xAT7_ ™1 >1_o_ 4 %
BT215 AT215 DT215 (long) =%AT_ L™ 294 L 2X W
BT219 AT219 DT219 (short) =xAT_ L™ 29 L =4 =~
BT216 AT216 DT216 (long) “%AT_ L"™T ZxX] L =¥ W
BT220 AT220 DT220 (short) =xAT_ L™T* 2xxT_ L ¥ =~
BT474 AT474 DT474 (long) “%AT_ L™ T k-Te W10 L 29 =
BT475 ATA475 DT475 (short) 2%AT_ L1 k4T W 17N L 2X &
AT~ >

BT476 ATA76 DT476 (long) “%AT_ ~L L™ 29" _ ol Wil L 2. &
BT481 AT481 DT481 (short) =xAT_ ~L L™ 2" cxd B A1 L 2X &
BT477 AT477 DT477 (long) “%AT_ ~L L"™T* >1_ L "M w~
BT482 AT482 DT482 (short) =%AT_ ~L ™71 *1_oL_ ¥ *~
BT478 AT478 DT478 (long) “%AT_ ~L L™T* =P 24~
BT483 AT483 DT483 (short) =xAT_ ~L L™ 29 L =4 &~
BT479 AT479 DT479 (long) =*AT_ ~L L™ ZxX] L =¥ &
BT484 AT484 DT484 (short) 2xAT_ ~L L™ 2xxT_ L =M. &
6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 afoa 9 0¥zé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

BT480 AT480 DT480 (long) “4AT_ ~L LT H_I/-10_ L Z¥ x
BT485 AT485 DT485 (short) ZxAT_ ~L P I/ L I *
[ = e i
L~
A1, ~
by P
BT705 AT705 DT705 S Ml S b [ (SN PRSI L R NS
BT706 AT706 DT706 ST Mol (k= [ (o R SNPRPUS Y L SRR S
BT707 AT707 DT707 P A I TP T b e PSS
BT708 AT708 1,216,716| DT708 XA A I TP T b e PR e
BT709 AT709 DT709 LIS Ia N el |y o R e O O S = N
BT710 AT710 948,019.69| DT710 B N N L b b N N R A S e = et
S~ T
BT711 AT711 DT711 R v A IO TP L T b Lo PSS
BT712 AT712 DT712 I A I I L T b e PSS
BT713 AT713 DT713 o o N TR e el i o N T O ] S R = N
BT714 AT714 DT714 B T e e b o T B S e ol = e S e
BT715 AT715 DT715 LI Tl = [ [ T SN PO R LS SR R SN
BT716 AT716 DT716 I N Mol k= b o RN TR SN P L e SN S
e S 1 NGy
BT717 AT717 DT717 ORI MR (=t s i QRPN S Lo S L N
BT718 AT718 DT718 I A IR I T b e P DX
BT719 AT719 DT719 S N O [ S [y o (SN P I Lo b | N
BT720 AT720 DT720 ok IUNE Mol i St | 1o QSRR i 1 R
BT721 AT721 DT721 L IS N (=t [ Lo QS PRSI R L Uit | N
BT722 AT722 DT722 O NS TR e Sl Iy o S e Ll o5 i S L N
T i X
BT723 AT723 DT723 SL__*(-AA) YA .. P<(Tranch) >x1 =><1_
BT724 303,834.44| AT724 9,576,431.19| DT724 (-BBB:+A) ¥Al* |~ < (Tranch) >>7 2>1_
BT725 AT725 DT725 Sq_x (+BB) A< |~ (Tranch) > =>]_
6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 a¥om 10 Ufzé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

BT726 AT726 DT726 L~~_< (Equity Tranch) >x1 =><]_
AT, ~L >
by .
BT646 AT646 DT646 R~ A XIS T b L P e
BT647 AT647 DT647 S TR e = | [ S S RO o S e S R
BT648 AT648 DT648 NI L b I S S R ol m e S o
BT649 AT649 DT649 Rak DN Ml ke B s (o QSN PO R L S R SN
BT650 AT650 DT650 LISl L | s SR S oS el B e Sl n
BT651 AT651 DT651 D A N = s Lo SR PR R L S R A
S~ T
BT652 AT652 DT652 L U (S b o e T I A B = P
BT653 AT653 DT653 I A I I AL T b Lo PSR e
BT654 AT654 DT654 T SR IO e I b ko S T S R O S S = e
BT655 AT655 DT655 Rk IUNR Mialtl K b [o (R SASPEPUSEY T L e
BT656 AT656 DT656 LIS el S b b N T T R ol S e G = e
BT657 AT657 DT657 I N ol = b [ (RN TSR P L S N S
e St Ny
BT678 AT678 DT678 ARSI kS b ko (S E PO ol & e S L K
BT679 AT679 DT679 I A I IR T b e PSR IO
BT680 AT680 DT680 SRS U Mol (I b o (SN PO i L SN S
BT681 AT681 DT681 ok IUNE MialN kB |l (SN PO i e S =
BT682 AT682 DT682 LIS TN = [ [ RSN PR S L S = S
BT683 AT683 DT683 I N ol K= s [ QR SNGPR PUS E L  S N
HTYS _ X
BT658 AT658 DT658 sL__X(-AA) YA <. P (Tranch) >x7 2>]_
BT659 AT659 DT659 (-BBB:+A) ¥ A< ~.. < (Tranch) >x1 1] _
BT660 25,615.56| AT660 822,290.98| DT660 Sq_x (+BB) ¥.AP< L~.._P< (Tranch) >x1 =>1_
BT661 AT661 DT661 L~~_P* (Equity Tranch) >xT =>1__
LT
A1, ~
6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 a¥om 11 Ufeé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

[ s B S

BT727 AT727 DT727 for ~ AU IO T LN AT e
BT728 AT728 DT728 SO I e b o SNSRI (ol W s G RN
BT729 AT729 DT729 P A I I T LTS RS
BT730 AT730 DT730 XA A I T L RS e
BT731 AT731 DT731 UL IS ot (=l s i QPN I} Lo B e O = e
BT732 AT732 DT732 L I el I s o S S I R e S RN
S~ T

BT733 AT733 DT733 forr o A IR ITPN L e e XTSRS R
BT734 AT734 DT734 I A I DT L e b LTS R X
BT735 AT735 DT735 i I el e e | [ R T S el R e S S A
BT736 AT736 DT736 i TS o . s b Y T e T el i S S e
BT737 AT737 DT737 U 2 I DT~ e b LTS X
BT738 AT738 DT738 % S Tl i S b to (RIS IS o B e SR N
e St 1 N

BT739 AT739 DT739 Terr v A OIS AT IO
BT740 AT740 DT740 SIS IS i Sl b ko QDN SR ) oS oo SRS 4 R
BT741 AT741 DT741 i R TR e el |y o SRS ST [ oo SRS Y S
BT742 AT742 DT742 A A XIS e e LR DO
BT743 AT743 DT743 LSS o (= s b QPSS Lol B e S L KO
BT744 AT744 DT744 % TR e K b o NS (o B ke S L N
Y e

BT745 AT745 DT745 sSL__X (-AA) YA " (Tranch) >xT 2> _
BT746 AT746 DT746 (-BBB:+A) YA ("7 (Tranch) > =>1__
BT747 AT747 DT747 sq_x (+BB) ¥&AP< "7 (Tranch) >x1 =>]_
BT748 AT748 DT748 L7 (Equity Tranch) >xT =>1_
AT~

E b e

BT662 124,566.47| AT662 3,080,745| DT662 LOSTTE IR (.S b i (VSN S Lol e O
BT663 AT663 141,395.04| DT663 ESCHUNE ol i = b lo R SNG SR [ Il QNS
6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 a¥om 12 Ufzé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

BT664 141,989.08| AT664 4,502,838.56| DT664 O A L i i O S A I O
BT665 AT665 DT665 R T N K B i I S A i A o
BT666 AT666 DT666 LT o e b o S S Al I s O = e
BT667 AT667 DT667 o T T e I o e S Al il = O o
B b ST
BT668 AT668 DT668 e U e b e e R e Al I S O e
BT669 AT669 DT669 T T e b e R A S A i S AT w2
BT670 AT670 DT670 o O I o O T S Al I o . s e
BT671 AT671 DT671 B T o LT b T N S Al i O e
BT672 AT672 DT672 L U e B e A R S AL I O o
BT673 AT673 DT673 L o o e i e R R e Al I O o
L
BT684 AT684 DT684 e IR (e b o R O Rl O o LT L S
BT685 AT685 DT685 T o e b N S Al (O o LT L,
BT686 AT686 DT686 B o T e B o N e A I o R LA LI
BT687 AT687 DT687 A A I TP T U DK
BT688 AT688 DT688 L T e B e S A I IR L L,
BT689 AT689 DT689 O o U e b o e S Nl O o (S ST L,
HTY _ X
BT674 AT674 DT674 SL___X(-AA) YA "> (Tranch) > 2> __
BT675 AT675 DT675 (-BBB:+A) ¥& A ("7 (Tranch) >1 2>]__
BT676 443 AT676 4,908.66| DT676 sq_x (+BB) YA "7 (Tranch) >x1 =>1_
BT677 AT677 DT677 L1 (Equity Tranch) >x7 =>1_
IS Y
L~
548,971.54 BT62 462,570.04| AT53 19,618,507.16 DC1 F_ L 2a S
o e R s
BT503 AT503 DT503 (BBB-) _ X "s ¥ ql> I Z7] 4"
BT450 AT450 DT450 SL, X (-AA) YA TR D0, IS
6.9.47.4 Uéal X agisl 0eafo 4" iU 16 afoe 13 (Ve 16/01/12 15:21 :0é100 44600



3114 &anliR ORI

BT504 AT504 DT504 (-BBB:i+A) Yo% T I® 105, p s
BT505 AT505 DT505 Do (-BBB) _ PSP RN I, Inows
BT451 AT451 DT451|  SL__X(-AA) VAT SI_ 205, | Do SXpd e DOKTHPOC DX P Do s
BT506 AT506 2,529,104| DT506 (-BBB:+A) YAIX S 105, | Do SXpd e IOK]POS DP9 Do S
BT627 AT627 DT627|(BBB) _ # TS veAlE STl = F“:f‘ULS;i';li.;f’Jﬂfxix}: R :X:X:Lf
688,214.2| BT507 984,428| AT507 18,306,294.62| DT507|(BBB) L HLISWAPESHI_ =0 [ | SRA SO T S0P :”:1;"*;' :X:XLXLE
BT577 ATS77 195,349.27| DT577 TP o DS
L7
S™M D] % I STPI PSRNy TN X < I DY W
BT508 ATS08 DT508| - = T e o E e
BT509 AT509 DT509 T I, X TP L Sro S
BT511 AT511 DT511 Pl T IOXTPOS TP T} Do s
BT452 237,611.49| AT452 11,995,011.81| DT452 DOPH g LTS DS
H_IXT s 4L Sx ss I Xl !
L~ P
BT512 AT512 DT512| S"_ 0 .xpf IS X o _ 1S AILSL,_X(-AA) YA IT_ Ixlx_( Ivoxl
BT513 AT513 DT513|  S"_VXpl IS X L1 S ILSL__X(-AA) Yl XL D0
BT514 AT514 DT514|S"_ 0 X p i TS XL _ L S ILSL__X(-AA) YAl 179X P Il
BT515 AT515 DT515| S"_ 0V e WIS XL _ L S ILSL__* (AAA) WeAP< 17 Ixix L Il
BT516 AT516 DT516 S" L L SILSL_X(-AA) VA< T I L 1ol
BT517 AT517 DT517 S" L L SNILSL X (FAA) WA IXIX_ (o Dy
BT518 AT518 DT518 S" L L S_NILSL_X(-AA) AP T X P Dkl
BT519 AT519 DT519 S" L L SGNILSL X (-AA) YA T I Doy
BT520 AT520 DT520| S"_ 0 xpf W1S xS &I (-BBB+A) YA IT_ Ixlx_ L Ixxl
BT521 AT521 DT521 S N TS ML L_ S I (-BBBHA) VA< Txlx_ (< Iy
BT522 AT522 DT522| S"_ 0 xpf IS X 11 S NIL (-BBB:+A) Vo AlX 177 (o Il
BT523 AT523 DT523| S"_ Vel DS X L1 S L (-BBB:+A) VA< 1" Ixlx_L Ixxi
BT524 AT524 DT524 S" L L S_IL(-BBBi+A) YA I Ixlx_ 1wl
6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 a¥om 14 Ufzé 16/01/12 15:21 :0€100U 24620



3114 &anliR ORI

BT525 AT525 DT525 S _ L SIL (-BBBHA) VAP DL <y TN
BT526 AT526 DT526 S'_L__ L SIL (-BBBIHA) VAPX 1% P Tenly
BT527 AT527 DT527 S S)SIL (-BBBHA) VAP T_ I L Ivnly,
BT530 AT530 DT530| "'t bo b 2107t PN vt (BBB) _ p Te AL b T
BT531 AT531 DT531 S ML _L_ s)x“: L :x\(,,xlv ~L X~ (-BBB) - _|xv"s ¥X. 41> :xl;\;‘ ‘_IL X::Xl‘l‘:.’l
BT532 AT532 DT532|  tew b ST WAL L (BBB) LTS vl T e SO
BT533 AT533 DT533 Lo to St sl sk (BBB) Ut A T X::Xv,‘ﬂ: *;*';}
BT534 AT534 DT534] "1 S <ic iwal_<i (BBB) _ 4TS vedlx 11 Sib L Ienlyy
BT535 AT535 DT535] S _1_SSIo D%Al_<in (-BBB) _ 7S vl T L ivnl,
BT536 AT536 DT536] 57_ 1. _1_S i 3X_<in (BBB) _ 7S VAl 1T _X (P Ionly,
BT537 AT537 DT537| S'_1__1_S.“iu D%X_<in (-BBB) _ IS vidlX 171_ I L Ienly,
BT628 AT628 DT628 SU__* (-AR) YA T DX
BT629 AT629 DT629 (-BBB+A) Y1 {.Te T
BT630 AT630 DT630 YAl (-BBB) _ 7S YoAI® i Te X
L7

BT631 AT631 DT631 SL__* (A) VA1 17 _% PO (0P X
BT632 AT632 DT632 (-BBB+BBB) YA 11_% ¢ (01 Il
BT633 AT633 DT633 N (-BBB) | XS WA U PO LT DO
| o TS S

L~

BT162 AT162 DT111 PP o TS
BT163 AT163 DT112 PP oL % TS
L

BT164 AT164 DT113 LT DT o< TS
BT165 AT165 DT114 D RN
KT IX S X

L~

6.9.47.4 Uédl X a0 osafo 4"e TiYU 16 aloz 15 Uize 16/01/12 15:21 :Uéi00 44600



3114 &anliR ORI

BT180 AT166 DT116 AT, "~ TS TS I IS

L=

BT45 AT36 DT29 LT e T HIIN 2 X "S kb T 134T Y

BT47 AT38 DT31 LTS N7 e T AT, Y

BT181 AT167 DT117 LT e bAT, "L TSl T 2 IS

Ra B P

BT228 AT228 DT115 RS IR L il

BT88 AT95 DT62 I N R | PR i an s S o P

X e IS PHT

516,554 DT54 X RPHT

93,172- DT55 i 1€

7,138-[ DT92 S "Is kRIS

DT353 SIS T R IS T

DT369 O T B = I e S RS

O R S b U T S A

124,755.54 BT72 AT63 oA S
BT168 61.7| AT168 1o TRAP TieS_Six_Sq_|

49.6] BT89 AT100 FHEA_ A, 1 T2 ST W ey I

AT99 L L L e o R

BT755 F D T ST TS ey TP

25,371.29| BT119 AT139 S KS L X~ SIS Vs
BT120 AT142 L
896,452,369.08 DE1 S xSq_I"I"s_

173,301,893.43| AT999 [ L - - N

171,570,112.03| BT999 H_L e SI_ et IS
6.9.47.4 Uéal X &gl oealo 4 e TiV0 16 a¥om 16 Ufzé 16/01/12 15:21 :0€100U 24620



