C Audiencia de

Cuentas de
C Canarias

INFORME DE FISCALIZACION DE LA GESTION DE LA
TESORERIA Y ACTIVIDAD FINANCIERA DE LA
COMUNIDAD AUTONOMA DE CANARIAS, EJERCICIOS

2011-2014
10 DE DICIEMBRE DE 2015



C Audiencia de
Cuentas de
C Canarias

El Pleno de la Audiencia de Cuentas de Canarias, en el ejercicio de la funcién
fiscalizadora establecida en el articulo 5.1 de la Ley 4/1989, de 2 de mayo, y a tenor de
lo previsto en el articulo 18 de la misma disposicion y concordantes del Reglamento de
Organizacion y Funcionamiento, ha aprobado, en su sesién de 10 de diciembre de
2015, el Informe de Fiscalizacion de la gestion de la Tesoreria y actividad financiera de
la Comunidad Auténoma de Canarias, ejercicios 2011-2014. Asimismo, de acuerdo con
lo previsto en el articulo 19 de la Ley 4/1989, ha acordado su elevacién al Parlamento
de Canarias, al Tribunal de Cuentas, a la Intervencidn General de la Administracion de

la Comunidad Auténoma de Canarias y a la Direccién General del Tesoro y Politica
Financiera.
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ABREVIATURAS, SIGLAS Y ACRONIMOS

Comunidad Auténoma de Canarias.

Direccién General.

Estado de Situacién de Fondos.

Fondo de Liquidez Autonémico.

Cddigo Internacional de Cuenta Bancaria. (International Bank Account).
Instituto de Crédito Oficial.

Intervencion General de la Comunidad Auténoma de Canarias.
Ingresos pendientes de aplicar.

Ingresos sin formalizar.

Ley Hacienda Publica Canaria.

Numero de ldentificacién Fiscal.

Ordenes en circulacidn.

Organismos Auténomos.

Plan Informatico Contable de la Comunidad Auténoma de Canarias.
Periodo medio de pago.

Pagos sin formalizar.

Reserva de Inversion en Canarias.

Sistema de informacidn para la gestién econdmico- financiera de la
Comunidad Auténoma de Canarias.

Sistema de informacién econdmico-financiera y logistica de la Comunidad
Autonoma de Canarias.

Sistema de informacidn para la gestion econdmico-financiera del Servicio
Canario de la Salud.

Tesoreria Analisis y Aplicaciones.
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1. INTRODUCCION

La Audiencia de Cuentas de Canarias realizd, en el afio 2002, una fiscalizacidn
gue puso de manifiesto diversas irregularidades y disfunciones en la gestion de la
tesoreria de la CAC. La situacion actual del Tesoro de la CAC, trece afios después, es
radicalmente diferente. El nivel de tecnificacion y el control interno de esta gestion ha
mejorado ostensiblemente.

La dotacidon de medios técnicos y personales de la D. G. del Tesoro y Politica
Financiera, asi como la organizacién del trabajo y funciones del centro directivo, ha
evolucionado sustancialmente, respecto a la situacidn existente en el afio 2002.

1.1. Justificacion.

En virtud de lo dispuesto en el articulo 1 de la Ley 4/1989, de 2 de mayo, a la
Audiencia de Cuentas de Canarias le corresponde la fiscalizacion externa de la gestion
econdémica, financiera y contable del sector publico de la Comunidad Auténoma de
Canarias.

El Programa de Actuaciones de la Audiencia de Cuentas para el ejercicio 2015,
aprobado por el Pleno en sesién celebrada el 19 de diciembre de 2014, se incluye la
"Fiscalizacidon de la gestién de la Tesoreria y actividad financiera de la Comunidad
Autonoma de Canarias, ejercicios 2011-2014".

En ejecucidn del Programa Anual de Actuaciones para 2015 se ha elaborado el
presente Informe, atendiendo a las ISSAI-ES aprobados por el Pleno de la Audiencia de
Cuentas de Canarias, los Principios y Normas de Auditoria del Sector Publico (PNASP) y
las Instrucciones y Normas Internas de Fiscalizacion de la Audiencia de Cuentas de
Canarias.

1.2. Objetivos.

La actuacidn fiscalizadora a realizar consiste en una auditoria de tipo operativo
(eficacia, eficiencia y sistemas y procedimientos) que tiene como objetivos los
siguientes:

e Determinar el grado de cumplimiento de las recomendaciones prescritas en el
Informe de Fiscalizacion de la Actividad Financiera y de la Tesoreria de la
Comunidad Auténoma, ejercicio 2002, asi como, verificar las mejoras de
gestion y control de la tesoreria de la CAC habidas hasta la fecha.
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e Realizar una evaluacioén, de caracter financiero, sobre los costes de la
financiacion ajena de la CACy el rendimiento que producen los saldos de las
cuentas corrientes y depdsitos del Tesoro de la CAC.

e Analizar los procedimientos de gestion de la tesoreria y de la actividad
financiera del Tesoro de la CAC.

1.3. Alcance.
La fiscalizacion se refiere a los ejercicios 2011 a 2014.
El alcance de la presente fiscalizacion comprendid lo siguiente:

a. Comprobar el grado de correccidn de las disfunciones sefialadas en el informe
elaborado por esta Institucién, referido al ejercicio 2002.

b. Andlisis de los procedimientos de gestion de la tesoreria de la CAC
identificacion de riesgos y controles automaticos.

c. Analizar los procesos de ordenacidon de pagos, su relacién con el célculo del
periodo medio de pago y el efecto que en ello ha tenido el Mecanismo de
Pago a Proveedores y el Fondo de Liquidez Autonémico (FLA).

d. Analisis financiero de la financiacién ajena de la CAC y del rendimiento de los
saldos bancarios.

El trabajo se llevd a cabo de acuerdo con los Principios y Normas de Auditoria del
Sector Publico (ISSAI) para los Organos de Control Externo y en lo no contemplado en
los mismos, con las Normas de Auditoria generalmente aceptadas. No obstante, la
naturaleza de esta fiscalizacién, recomienda la exceptuacion de la aplicacion de las
Normas Internas de Fiscalizacién, en lo referido a aspectos formales de presentacién del
Informe, asi como en los procedimientos y pruebas para sustentar las conclusiones, que
difieren de los métodos y procedimientos utilizados en las fiscalizaciones de regularidad,
guedando excluida las comprobaciones de legalidad.

La fecha de terminacién de los trabajos de fiscalizacion fue el 19 de octubre de
2015.

1.4. Marco Juridico.

- Ley 47/2003, de 26 de noviembre, General Presupuestaria.

- Ley 11/2006, de 11 de diciembre, de la Hacienda Publica Canaria.

- Ley9/2014, de 6 de noviembre, de medidas tributarias, administrativas y sociales
de Canarias.

- Real Decreto-ley 21/2012, de 13 de julio, de medidas de liquidez de las
Administraciones publicas y en el ambito financiero.
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- Real Decreto 635/2014, de 25 de julio, por el que se desarrolla la metodologia
del cdlculo del periodo medio de pago a proveedores de las Administraciones
publicas y las condiciones y el procedimiento de retencién de recursos de los
regimenes de financiacidn, previstos en la Ley Organica 2/2012, de 27 de abril,
de estabilidad presupuestaria y sostenibilidad financiera.

- Decreto 12/2004, de 10 de febrero, se aprueba el Reglamento Organico de la
Consejeria de Economia y Hacienda.

- Decreto 2/2014, de 23 de enero, por el que se crea y regula el Registro de
Facturas del sector publico autondmico de Canarias con presupuesto limitativo.
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2. EL TESORO DE LA COMUNIDAD AUTONOMA DE CANARIAS (CAC)

Tal como se recoge en el articulo 82 de la Ley 11/2006, de 11 de diciembre, de la
Hacienda Publica Canaria, constituyen el Tesoro de la CAC todos los recursos financieros,
sean dinero, valores o créditos de los entes del sector publico con presupuesto limitativo
a que se refiere el numero 1 del articulo 3 de esta Ley, tanto por operaciones
presupuestarias como no presupuestarias.

Segun el articulo 83 de la citada Ley 11/2006, son funciones encomendadas al
Tesoro:

Q

“Custodiar los fondos, pagar las obligaciones de la Comunidad Auténoma de

Canarias y recaudar sus derechos.

b. Servir al principio de unidad de caja, mediante la centralizacion de todos los
fondos y valores generados por operaciones presupuestarias y no
presupuestarias.

c. Distribuir en el tiempo y en el territorio las disponibilidades necesarias para la
puntual satisfaccion de las obligaciones de la Comunidad Autonoma de Canarias.

d. Responder de los avales contraidos por la Comunidad Auténoma de Canarias
segun las disposiciones de esta Ley.

e. Emitir, contraer y gestionar la Deuda de la Comunidad Auténoma de Canarias y
ejecutar las operaciones financieras relativas a la misma.

f. Realizar las demds funciones que se deriven o relacionen con las anteriormente

enumeradas.”

Finalmente se debe sefialar que el marco temporal objeto de esta fiscalizacion
(2011-2014), ha coincidido con un periodo de gran transformacion del sector bancario
en Espafia. Se han producido muchas fusiones y absorciones entre las diversas entidades
financieras, asimismo, se ha producido un proceso de fusidn y desaparicién de las Cajas
de Ahorro, transformandose en Bancos. Todo ello ha repercutido en la gestion y control
de las cuentas y depdsitos que la Tesoreria de la CAC ha mantenido en este tiempo. Ha
sido especialmente complejo el seguimiento de cuentas que desaparecian y se
transformaban en otra de distinta entidad.

Esta realidad, unida al elevado numero de cuentas operativas que utiliza el
Tesoro de la CAC (56 cuentas en 2011, 34 cuentas en 2014; segun el ESF), ha generado
alguna dificultad para la identificacidon y justificacion de operaciones concretas, no
obstante, el trabajo de campo desarrollado y la documentacidon analizada permiten
obtener conclusiones y recomendaciones, con evidencia suficiente.
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2.1. Grado de cumplimiento de las recomendaciones prescritas en el Informe de
Fiscalizacion de la Actividad Financiera y de la Tesoreria de la Comunidad Auténoma,
ejercicio 2002.

Las recomendaciones formuladas en el informe del afio 2002, derivaban de las
siguientes carencias y debilidades de control detectadas en aquel entonces:

- Retraso o inexistencia de conciliaciones de los saldos bancarios de manera
sistemdtica y actualizada.

- Descontrol de la gestion de las cuentas corrientes en lo referido a su apertura,
seguimiento, registro de claveros, etc.

- Problematica de reflejo contable de los cargos y abonos de las pélizas de crédito.

Se recomendaba reforzar el control en las siguientes areas:

- Fiscalizacion de las conciliaciones.

- Verificacion del correcto ingreso de los rendimientos por bonificaciéon del
Impuesto sobre la Renta de las Personas Fisicas, y que éstos sean los adecuados.

- Verificacion del correcto ingreso de los rendimientos por depdsitos de cuentas
corrientes, y que éstos son los apropiados.

- Comprobacién de la ausencia de efectivo en el Estado de Situacidon de Fondos

en las disposiciones de crédito.

Verificacidon del control de aperturas y rescision de las cuentas corrientes.

Asi mismo, se recomendaba la adopcién de medidas de coordinacion en la
gestién de las pélizas de crédito, el endeudamiento, la aplicacién de los ingresos, entre
la D.G. del Tesoro y Politica Financiera, la D.G. de Presupuestos y la Intervencién
General. También se recomendaba que se dotara a la D.G. del Tesoro y Politica
Financiera de los medios técnicos e informaticos adecuados para soportar de gestion de
las funciones que tenia asignadas.

En la actualidad, la estructura, organizacién, funcionamiento y controles internos
de la Tesoreria de la CAC presentan una fortaleza y calidad muy superior a la que
mostraba en el afio 2002. Las mejoras alcanzadas en esta materia se pueden resumir en
los siguientes aspectos:

a) Adecuacion de la normativa de la Administracion Autondmica, a las recomendaciones
del informe de fiscalizacién del afio 2002.

Las diversas recomendaciones del informe de fiscalizacion del afio 2002, se han
ido recogiendo a lo largo de estos afios en la generacion de normativa de la
Administracién Autondmica.
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Claro ejemplo de dicho seguimiento, lo encontramos en la Orden de la Consejeria
de Economia, Hacienda y Seguridad, de 22 de Julio 2004, por la que se regula el régimen
de funcionamiento y gestion de las cuentas bancarias y de los fondos integrantes en la
tesoreria de la C.A.C. y sus O0.AA. Destacar de esta Orden:

1. A través de la ejecucion de la misma se logra una mayor eficacia vy
transparencia en la gestion de las cuentas corrientes, en el control vy
disposicion de los fondos, naturaleza y autorizacion.

2. En dicha Orden se definen, respecto a las cuentas corrientes de la
Administracién de la CAC, la naturaleza y autorizacion de las cuentas y los
servicios de colaboracién a concertar con el Banco de Espafia y las entidades
de crédito que operan en Canarias. Asi, en el articulo 32 de la citada Orden, se
recoge los distintos tipos de cuentas, dando lugar a una situacion de orden,
control y localizacidon inmediata de los tipos de ingresos.

3. Asimismo, a través de los convenios de colaboracion se han determinado las
condiciones financieras de los fondos situados en las cuentas corrientes, asi
como pactar las prestaciones de los servicios de tesoreria entre otros. Ello ha
posibilitado realizar los siguientes procesos de control interno:

» Verificaciéon del correcto control y supervision de los ingresos
correspondientes a los rendimientos por bonificacidon del Impuesto sobre
la Renta de las Personas Fisicas.

» Verificacidén del correcto ingreso de los rendimientos por depdsitos de

cuentas Corrientes.

Verificacidn del control y apertura y rescision de cuentas corrientes.

Verificacion muestral de los movimientos internos de Tesoreria.

Comprobacion de la ausencia de efectivo en el Estado de Situacion de

Fondos en las disposiciones de crédito.

YV V V

b) Implantacién de Sistemas Informaticos, los cudles se adecuan a las recomendaciones
del informe de fiscalizacién del afio 2002.

Una de las primeras medidas tomadas, respecto a la recomendacion relativa a
las conciliaciones bancarias, fue en el sistema contable vigente hasta el 2009 PICACC, en
el que se implementé un maddulo especifico denominado “Conciliaciones bancarias”, a
través del cual se llevaba a cabo, y se siguio llevando hasta la implantacién de los nuevos
sistemas contables, un seguimiento y control de las conciliaciones bancarias, con un
nivel de automatizacion e informatizacién, que permitio, a partir de su implementacién,
la depuracién, identificacion y regularizacion de todos los apuntes pendientes de
conciliacion, de forma periddica y rapida.
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Mediante el Decreto 146/2009, de 24 de noviembre, de aprobacién y puesta en
funcionamiento del sistema de informacion para la gestion econdmica-financiera de la
CAC (SEFCAN) y para la gestion econdmica-financiera del Servicio Canario de Salud
(TARO), se sustituyo el PICCAC por estos nuevos sistemas.

Finalmente, el Decreto 127/2014, de 23 de diciembre, de aprobacion e
implantacion del sistema de informacién econémico-financiera y logistica de la CAC, con
la denominacién de SEFLogiC (BOC n2 253, de 31.12.2014.), que sustituyo al SEFCAN y al
TARO. La experiencia obtenida en el tiempo transcurrido desde la implantacién de los
sistemas de informacién SEFCAN y TARO puso de manifiesto que, para continuar en la
senda de obtencion de mejoras de los principios de buena gestidn financiera, procedia
realizar las actuaciones oportunas que permitieran culminar con la convergencia de
ambos sistemas, SEFCAN y TARO, en un Unico sistema de informacion para la gestion
econémico-financiera y logistica para todo el Sector Publico Autondmico.

Este proceso se ve culminado con la modificacion legislativa propiciada por el
articulo 8 de la LEY 9/2014, de 6 de noviembre, de medidas tributarias, administrativas
y sociales de Canarias, que modifica el articulo 70 de la Ley 11/2006, de 11 de
diciembre, de la Hacienda Publica Canaria, en los siguientes términos:

“Articulo 70.- Ordenacion y ejecucion material del pago.

1. Corresponderd a la direccion general competente en materia de tesoro la
ordenacion general y materializacion de pagos de los entes del sector publico con
presupuesto limitativo a que se refiere el apartado 1 del articulo 3 de esta ley, tanto por
operaciones presupuestarias como extrapresupuestarias”.

En un escenario como el actual de restricciones presupuestarias importantes, de
obligacion de cumplimiento de unos ratios de Deuda Publica y de plazos para el pago a
los acreedores, la gestion o6ptima de la liquidez, recomendaba esta medida de
centralizacidon de la Tesoreria de todos los entes publicos de la CAC, sometidos a
presupuestos limitativos.

c) Otras actuaciones de la Direccion General del Tesoro y Politica Financiera.

Desde el ejercicio 2008, la Direccion General, ha mantenido un contrato de
servicios con sus respectivas prdrrogas hasta la actualidad, con la empresa “Tesoreria,
Analisis y Aplicaciones, SA” (TAyA), cuyo objetivo ha sido y es la implementacién,
soporte y mantenimiento, de un sistema de Gestidn de Tesoreria, implantado en este
Centro Directivo desde dicho ejercicio 2008. Las Funcionalidades o componentes de
dicho aplicativo son:

10
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TAyA Tesoreria: Gestion de extractos: Integracion diaria del cuaderno 43
(extracto bancario) de todas las cuentas corrientes de todos los entes con
presupuesto limitativo y estimativo que forman el sector publico autonémico.
TAyYA Conciliacién Unica: Control administrativo de la Tesoreria: se comprueba
gue todos los movimientos cargados o abonados por las entidades financieras
corresponden a hechos reales de la Administracién.

A su vez, se efectla un control exhaustivo para comprobar que todos los

movimientos contabilizados en las cuentas de bancos tengan un reflejo real en las
entidades financieras, es decir, la conciliacion bancaria. Con la implantacién del SEFCAN
en el 2010, y sélo para el caso de la Administracién de la CAC, las conciliaciones bancarias
se empezaron a llevar en el aplicativo TAyA, realizandose en la actualidad por SEFLogiC.

>

TAyA XLA: Elaboracién y seguimiento de presupuestos de tesoreria: Elaboracion
y seguimiento de los presupuestos de tesoreria, entrada de operaciones,
funciones e informes personalizados en MS Excel, habiéndose implementado, en
este componente, el modelo y contenido del presupuesto de tesoreria, de
acuerdo a las exigencias legales contenidas en la Ley Organica 2/2012, de 27 de
abril, de Estabilidad Presupuestaria y Sostenibilidad Financiera, asi como en la
Orden HAP/2105/2012, de 1 de octubre, por la que se desarrollan las
obligaciones de suministro de informacién previstas en dicha Ley. Por tanto, se
emite desde este aplicativo el Presupuesto de Tesoreria que, periédicamente, se
ha de rendir al Estado, al objeto de cumplir con eficacia, con la instrumentacion
del principio de transparencia establecido en las citadas normas.

TAyA Decisiones: Desde este componente se efectla, por un lado, el calculo y
seguimiento de las liquidaciones de intereses de cuentas bancarias, y las
inversiones financieras de excedentes de tesoreria, en su caso. Por otro lado, en
este mismo componente se realiza la Gestion de operaciones de endeudamiento
de la Comunidad Auténoma de Canaria. La incorporacién en el aplicativo TayA
de las operaciones vivas de endeudamiento, se produjo durante el ejercicio
2013.

Cuadro de Mando Operativo y TAyA informes: Informes de seguimiento tanto de
caracter estandar como personalizado mediante la utilizacidon de un generador
de informes basado en Business Objects.

Cuadro de Mando Directivo: Representacion de un conjunto de informes,
graficos e indicadores, que proporcionen una visién global de la Tesoreria
esencial para la realizacidn de las actividades directivas de diagndstico y control
de la Tesoreria.

TAyA Planificacion: Obtencion del Plan de Tesoreria, a partir de un Presupuesto
Econdmico con datos anualizados, al que se le aplican una serie de reglas de
distribuciéon temporal, asi como una serie de reglas de deslizamiento temporal,
en funcién de los plazos de cobro y pago de cada una de las partidas
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presupuestarias que lo componen, o bien a partir de previsiones de Tesoreria
mensuales. Las reglas a aplicar tienen la flexibilidad suficiente para adaptarse a
las caracteristicas de cualquier partida presupuestaria.

Tanto el Plan de Tesoreria como la Posicion de Tesoreria estan vinculados a
través de una serie de reglas de gestion de las diferencias, que permiten actualizar el
Plan de Tesoreria con la evolucién del materializado de tesoreria y, al mismo tiempo,
trasladar a la Posicién de Tesoreria las previsiones de los préximos meses establecidas
en el Plan de Tesoreria. Es decir, ambos instrumentos estan vinculados.

Estas dos caracteristicas, flexibilidad y vinculacién, permiten alcanzar el objetivo
del Proceso de Planificacidon al establecer posibles escenarios de liquidez futuros de la
Administracién, tanto en el dia a dia como al plazo de un afio, de una manera dinamica.

Esto permite, igualmente, la planificacion de los compromisos de pagos,
debiéndose adecuar, el ritmo de éstos, a la ejecucidn del plan de tesoreria consolidado,
de modo que la gestidon financiera se alinee con la proteccidon de los proveedores,
elaboracion y seguimiento del plan, entrada de operaciones, funciones e informes
personalizados en Excel, herramientas de optimizacién y simulacion.

2.2. Andlisis de los procedimientos de gestion de la tesoreria de la CAC.
2.2.1 Actas de arqueo, estado de situacién de fondos y cuentas corrientes.

El acta de arqueo es el informe contable que resume, desglosado por areas y
agrupaciones contables, el movimiento de fondos de una administracién publica, en el
periodo de tiempo al que se refiera. Generalmente, mensual o anual.

El total de existencias finales que este informe arroja, debe coincidir con el
desglose por entidades financieras y cuentas corrientes, mas el metalico existente, que
figuran en el informe denominado “estado de situacion de fondos”. Ambos informes
reflejan el total de existencias contables de tesoreria, al cierre del periodo al que se
refiera. En el acta de arqueo, partiendo de las existencias iniciales del periodo, se
reflejan los cobros y pagos, para obtener las existencias finales. El estado de situacién
de fondos recoge el desglose de estas existencias finales por Bancos y cuentas
corrientes.

Sin embargo, en todos los ejercicios del periodo fiscalizado, existen diferencias
entre ambos informes, tal como se puede apreciar en el cuadro siguiente:
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COMPARATIVA ACTAS ARQUEO Y SITUACION DE FONDOS 2011-2014
2011 2012 2013 2014

(A) EXISTENCIAS TOTALES ACTA DE ARQUEO. 541.533.015,87 | 279.080.340,50 | 709.104.287,80 | 692.738.993,71

EXITENCIAS ACTA DE ARQUEO SIN
HABILITACIONES.

EXISTENCIAS ACTA ARQUEO HABILITACIONES. 15.802.067,33 7.224.115,38 6.824.389,38 0

(B) IMPORTE ESTADO SITUACION DE FONDOS.
(SALDO CONTABLE).

DIFERENCIA (A-B) 37.526.313,82 73.515,93 15.000,00 -6.092.663,98

525.730.948,54 271.856.225,12 702.279.898,42 692.738.993,71

504.006.702,05 | 279.006.824,57 | 709.089.287,80 | 698.831.657,69

Ademas, es preciso sefalar que el acta de arqueo del cierre del ejercicio 2014,
expresa que las existencias finales de las habilitaciones de pago ascienden a cero Euros,
sin embargo, en el estado de situacién de fondos las cuentas de dichas habilitaciones
figuran con saldos finales superiores a cero Euros.

En fase de alegaciones, la Direccién General del Tesoro y Politica Financiera pone
de manifiesto que el nuevo sistema de informacion SEFLOGIC permitira obtener todos
los informes de teosreria con la misma metodologia, lo que dard lugar a obtener cifras
homogéneas y comparables.

2.2.2. El Registro de cuentas de la tesoreria de la CAC.

El articulo 16 de la Orden de 22 de julio de 2004, de la Consejeria de Economiay
Hacienda, por la que se regula el régimen de funcionamiento y gestién de las cuentas
bancarias y de los fondos integrantes en la Tesoreria de la Comunidad Auténoma y sus
Organismos Auténomos (Orden 22/7/2004), establece que: “ La Direccion General del
Tesoro y Politica Financiera llevard un Registro de Cuentas corrientes bancarias de la
Tesoreria, gestionado por el Servicio competente en materia de tesoreria, en el que se
inscribirdn todas aquellas cuya existencia o apertura haya sido autorizada por la misma,
con indicacion de:

a. Denominacidn vy titularidad de la cuenta, indicando el N.I.F. al que estd
adscrito la cuenta, e IBAN.

b. Identificacion, mediante el cddigo cuenta cliente normalizado y los datos a
que se refiere el mismo.

c. Tipo, conforme a lo establecido en el articulo 5 de la presente Orden.

d. Destino o finalidad, con mencion a las disposiciones que se hubieran
establecido sobre el funcionamiento de la cuenta.

e. Organo a cuya disposicién se encuentra o esté adscrita la cuenta y direccion
a efectos de notificaciones.

f.  Persona, o personas, responsables de su gestion y custodia, indicando el
N.I.F. y el puesto de trabajo que ocupa/n; en caso de Habilitacion, indicacion
del cédigo de identificacion del Sistema contable P.I.C.C.A.C.
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g. Resolucion de nombramiento de los firmantes.
h. Importes mdximos a que se encuentra limitada su gestion y los términos
particulares en que se haya autorizado.”

De la fiscalizacioén realizada se ha podido constatar que el Registro existente no
refleja las indicaciones reguladas por los apartados c), d), f), g), y h), del articulo 16 aqui
mencionado. Seria deseable la informatizacion de la llevanza de este registro,
manifestandose por la Direccion General del Tesoro y Politica Financiera, en fase de
alegaciones, que se estan realizando gestiones para desarrollarlo en el SEFLOGIC.

2.2.3. Contraste de informacion con las entidades financieras.

Por primera vez en el ejercicio de las funciones de control, tanto interno como
externo, en el ambito de la Tesoreria de la CAC, se ha realizado una circularizacidon con
todos los Bancos y Entidades Financieras, con establecimiento en Canarias, segun
informacién obtenida del Banco de Espafia.

Para ello, se solicitd de la D.G. del Tesoro y Politica Financiera, que remitiera a
los Bancos un modelo de escrito, en el que se solicitaba que se entregara a la Audiencia
de Cuentas informacién detallada de las posiciones de la Tesoreria de la Administracién
de la CAC en cada entidad.

El detalle de la informacidn demandada se concreté en lo siguiente:

- Cuentas corrientes y otras.

- Cuentas a plazo y depdsitos.

- Cuentas canceladas.

- Financiacion concedida.

- Autorizacion de firmas.

- Otrainformacion. Cualquier otra cuenta, saldo o informacion no incluida en
los apartados anteriores que consideren de interés.

Esta prueba de auditoria ha sido muy compleja por la variedad de informacién
que se genero, la diversidad de formatos en los que se respondid a la peticidon de
informacidn, la tardanza de algunos Bancos en atender la demanda de informacién (mas
de dos meses en algunos casos), etc. No obstante, es preciso sefalar la conveniencia de
realizar esta prueba con periodicidad anual, por parte del control interno o de la propia
D. G. del Tesoro y Politica Financiera. Ello redundara en fortalecer la fiabilidad de los
datos que contiene la rendicién de cuentas de la Administracién Autondmica.

Las conclusiones mas relevantes obtenidas con esta prueba se resumen en lo
siguiente:
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- Existencia de un elevado nimero de cuentas bancarias sin movimientos y
con saldo igual a cero.

- Enla relacion de firmantes que figuran de las cuentas de la Tesoreria que
proporcionan las Entidades financieras, figuran varias personas que ya no
trabajan en la D.G. del Tesoro, algunas de ellas incluso jubiladas.

- Existen algunas cuentas de recaudacion que no figuran en el sistema TAYA
de la D.G. del Tesoro y Politica Financiera, por ejemplo esto ocurre con el
DEUTSCHE BANK. Como es sabido, en la CAC las funciones de recaudacién
son ejercidas por la D.G. de Tributos (ahora por la Agencia Tributaria
Canaria). Peridodicamente, el producto de la recaudacion de esas cuentas
se vierte en cuentas operativas de la tesoreria de la CAC, generalmente en
la misma entidad que tiene la cuenta de recaudacién. Sin embargo en
ocasiones ese vaciado de la cuenta de recaudacion se realiza en otra
entidad financiera, en cuyo caso la cuenta de recaudacién nunca aparece
entre las que trata el sistema TAYA.

- Las cuentas de las habilitaciones de pago, en la entidad BANKIA, que
figuran en el Estado de Situacion de Fondos de 2014 (34 cuentas) no
aparecen en la informacién proporcionada por el Banco. Tampoco se ha
podido confirmar, en la informacién ofrecida por BANKIA, la relacién de
cuentas de los centros docentes y comedores escolares (700 cuentas), ni
las de recaudacién. La informacidn de BANKIA tuvo entrada en la Audiencia
de Cuentas el 9 de septiembre de 2015, con mds de dos meses de dilacidn
desde que la misma se solicito.

2.2.4. Las conciliaciones bancarias.

La gestion de las conciliaciones de los saldos contables de todas las cuentas
corrientes operativas, con los saldos reales, segun extracto, de las entidades financieras,
se realiza a diario por la correspondiente unidad de la D.G. del Tesoro y Politica
Financiera. Cada dia, mediante procesos telematicos, se reciben los movimientos de las
cuentas del dia anterior, de todos los Bancos. Esta informacidn es procesada por TAYAy
se identifican las operaciones de pagos y cobros que no estan conciliadas. Estas
operaciones son tratadas por el personal de la Direccidn General, a fin de solventar la
incidencia de conciliacion. Ha de resaltarse que el articulo 15.4 de la Orden de
22/7/2004, establece que “Deberd conciliarse mensualmente el saldo del Libro de
Bancos con el saldo de extracto bancario correspondiente”, y se ha constatado que este
proceso se ejecuta diariamente, lo cual representa un progreso importante respecto a
situaciones anteriores.

De las pruebas de auditorias realizadas se puede afirmar que el proceso de
conciliacion de los saldos bancarios de las cuentas del Tesoro de la CAC, con el saldo de
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cada cuenta corriente operativa, segun la contabilidad de la Administracién de la CAC,
es solido, fiable y consistente.

Al analizar la conciliacién bancaria al cierre del ejercicio 2014 se observd lo
siguiente:

A 31.12.14, el saldo bancario del total de las 25 cuentas corrientes ascendia a un
importe de 707.977.876,84 euros, y el saldo contable de las mismas ascendia a
692.738.993,71 euros y que, la diferencia entre ambos de 15.238.883,13 euros, estd
motivada por las partidas pendientes que quedaron a dicha fecha, las cuales se resumen
y operan de la siguiente forma:

e _ .
saldo banco 31.12.14 707.977.876,84 Euros LR D IS
31.12.13
- OEC: 6rdenes en circulacion. -15.238.883,13 1.204
+ PSF: pagos sin formalizar. 0 0
- ISF: ingresos sin formalizar. 0 0
+ IPA: ingresos pendientes de aplicar. 0 0
S. Contable 31.12.2014 692.738.993,71
Total.de movimientos 1.204
pendientes

Con la entrada en funcionamiento del nuevo sistema de convergencia
TARO/SEFCAN, denominado SEFLogiC, se pretendia que la totalidad de las cuentas
corrientes terminaran el ejercicio 2014 con el saldo real igual al contable, es decir sin
ninguna partida pendiente de conciliar, de cara a empezar en el nuevo sistema con un
menor numero de cuentas corrientes y con los saldos contables a migrar coincidentes
con el real. Esto ademads, era un objetivo prioritario para la Direccion General del Tesoro
y Politica Financiera, debido a dos motivos:

1. Centralizacidn de la Tesoreria de todos los entes del sector publico autonémico
con presupuesto limitativo (CAC y OOAA), con la consiguiente centralizacion de
los pagos a partir de enero de 2015.

2. Las conciliaciones bancarias se realizan, a partir del ejercicio 2015, dentro del
propio sistema contable SEFLogiC, y no como se venian efectuando desde la
implantacion del SEFCAN, a través del aplicativo TAYA, en el cudl se han
conciliado, desde el 01.01.2010 hasta el 31.12.2014, los saldos de las cuentas
corrientes operativas de la CAC.

Para conseguir dicho objetivo, al tener en cuenta los dias no habiles de final del
ejercicio de 2014, a efectos de los procesos informaticos de envios de ficheros de
EDITRAN (tanto del cuaderno 34-pagos, como del cuaderno 43-extractos), se establecio,
por parte del Servicio del Tesoro, como ultimo dia de pago generalizado a proveedores,

16
Informe de Fiscalizacidon de la gestidn de la tesoreria y actividad financiera de la Comunidad
Autonoma de Canarias, ejercicios 2011-2014



C Audiencia de
Cuentas de
C Canarias

el 26.12.2014. No obstante, se produjo una incidencia con varios de los ficheros de pagos
(cuaderno 34) emitidos en dicha fecha 26.12.2014, concretamente, con los
correspondiente a la entidad CAJAMAR (Caja Rurales unidas), los cudles no fueron
procesados, por la misma en diciembre, sino en enero, entre los dias 14 y 23 de enero,
y que contenian 1.204 operaciones de pago. Estas son las 1.204 érdenes en circulacién
(OEC) que quedaron pendientes al final del ejercicio 2014. No pudieron procesarse con
anterioridad debido a la imposibilidad de su identificacion hasta que los sistemas
contables estuvieran operativos (SEFCAN en consulta, y SELogiC), que no fue hasta
mediados de enero, y poder ademas identificar las operaciones afectadas en el
aplicativo TAYA, al tratarse de operaciones contables del 2014, pero procesadas por la
entidad financiera en el 2015.

Esta incidencia no tiene mayor trascendencia de cara a justificar la conciliacién,
a fecha 31.12.2014, de la cuenta corriente afectada (identificada con el n2: ES68 3058
610098 2738120187 de CAJAMAR y banco propio en el sistema contable como CMAR?2),
en tanto en cuanto, la elaboracion y emision de dicha conciliacidén, una vez procesados
los ficheros, se realiza y se emite en el aplicativo TAYA. Todas las operaciones afectadas
por la incidencia descrita figuran conciliadas con fecha 23.01.2015.

De acuerdo con lo expuesto, se puede concluir que, al cierre del afio 2014, todas
las cuentas operativas de la CAC quedaron totalmente conciliadas, es decir sin partidas
pendientes, a excepcion de la cuenta indicada.

Total movimientos e importes conciliados en el ejercicio 2014:

N2 MVMTOS. COBROS PAGOS
Mvtos. Bancos 107.226 17.135.260.482,89 17.092.291.052,70
Mvtos. Contables 222.163 16.777.521.927,01 16.017.890.276,48

2.3. Anadlisis del Periodo Medio de Pago (PMP).
2.3.1. Antecedentes normativos.

La Ley 3/2004, de 29 de diciembre, por la que se establecen medidas de lucha
contra la morosidad en las operaciones comerciales, transpuso a nuestro ordenamiento
juridico las medidas de lucha contra la morosidad en las operaciones comerciales
establecidas por la Directiva 2000/35/CE, del Parlamento Europeo y del Consejo, de 29
de junio de 2000. La citada ley ha sido objeto de diversas modificaciones paraincorporar
los cambios introducidos por la normativa de la Uniéon Europea en materia de lucha
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contra la morosidad, siendo la ultima modificacion la operada por la reciente Ley
11/2013, de 26 de junio.

Entre las modificaciones introducidas por la citada Ley se encuentra la precisién
de los plazos de pago asi como el cdmputo de los mismos, con la novedad de la previsidon
del procedimiento de aceptacion o de comprobacion, que se regulan para impedir su
utilizacidn con la finalidad de retrasar el pago.

La normativa sefialada establece el deber de informacién trimestral publica
sobre el cumplimiento de los plazos para pagar. Asi mismo, se establece el deber de
abonar al contratista, a partir del vencimiento del plazo de pago, los intereses de demora
y la indemnizacion por los costes de cobro en los términos previstos en la Ley 3/2004.

Por la Ley Organica 9/2013, de 20 diciembre de Control de Deuda Comercial en
el Sector Publico se establece, asimismo, la obligacion de la publicacion del periodo
medio de pago de la deuda comercial, sefialando que: “Transcurrido un mes desde la
entrada en vigor de esta ley, todas las Administraciones Publicas y sus entidades y
organismos vinculados o dependientes publicardn en su portal web su periodo medio de
pago a proveedores e incluirdn en su plan de tesoreria inmediatamente posterior a dicha
publicacion las medidas de reduccion de su periodo medio de pago a proveedores para
cumplir con el plazo mdximo de pago previsto en la normativa sobre morosidad.”

Durante el ejercicio 2014 se ha dado cumplimiento a la obligacién de publicidad
descrita, en la WEB de la Consejeria de Economia, Hacienda y Seguridad, en la Carta de
Servicios de la Intervencion General.

Ademas, la citada Ley Organica 9/2013, contempla medidas que unilateralmente
cada Administracion debe aplicar cuando detecte periodos medios de pago que superen
los limites permitidos, asi como medidas preventivas, correctivas y coercitivas que el
Ministerio de Hacienda y Administraciones Publicas aplicara en su caso.

Con el fin de asegurar el cumplimiento de este mandato legal, el Gobierno de
Canarias, mediante Acuerdo de 20 de febrero de 2014, aprobd una serie de medidas
para contribuir a la reduccion del periodo medio de pago y garantizar el cumplimiento
de la normativa de lucha contra la morosidad y de estabilidad y sostenibilidad financiera,
de aplicacion a todos los agentes integrantes del sector publico autondmico, tengan o
no la consideracién de Administracién Publica de acuerdo con la definicién vy
delimitacion del Sistema Europeo de Cuentas Nacionales y Regionales.

Entre las medidas aprobadas se establece la emision con caracter mensual de un
informe sobre los periodos medios de pago y pendientes de pago, al objeto de identificar
los retrasos producidos respecto a los plazos legales de pago y el departamento, o ente
afectado, o, en su caso, la Direccidn General del Tesoro y Politica Financiera.
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FORMULA PARA EL CALCULO DEL PERODO MEDIO DE PAGO (PMP).

La férmula para el cdlculo del PMP del ejercicio 2013, aplicada para determinar
este ratio, fue la siguiente:

Y(N? dias de pago X importe de la operacioén)

Ratio de las operaciones pagadas = -
Y. Importe total de las operaciones

Y(N? dias pendientes de pago x importe de la operacién)

Ratio de operaciones pendientes de pago= -
Y. Importe total de las operaciones

Mediante el Real Decreto 635/2014 de 25 de julio, por el que se desarrolla la
metodologia de calculo del periodo medio de pago a proveedores de las
Administraciones Publicas y las condiciones y el procedimiento de retencion de recursos
de los regimenes de financiacion, previstos en la Ley Orgéanica 2/2012, de 27 de abril, de
Estabilidad Presupuestaria y Sostenibilidad Financiera, se establecié el método vigente
para el cdlculo del PMP de cada entidad. La modificacion consistié en incorporar a la
formula inicial el ratio de las operaciones pendientes de pago.

((ratio de operaciones pagadas x importe total de pagos realizados)+

. . . ratio de operaciones pendientes de pagoximporte total de pagos pendientes
Periodo medio de pago de cada entidad = ¢ L 4 PAGOTITD Lagosp )

Importe total de pagos+importe total pendiente de pago

Como puede observarse en las formulas expuestas, la variable del importe
unitario de las facturas incide de manera decisiva en la determinacion de las ratios. La
ponderacion por los importes invita a los gestores de la tesoreria de cada administracién
a priorizar el pago de las facturas de importe elevado, en perjuicio de las de importes
pequeiios. Ello puede conducir a situaciones injustas. Si en un momento determinado la
tesoreria de la entidad tiene una disponibilidad de fondos de un millén de Euros, para
hacer frente a 31 facturas, de las cuales una tiene un importe de un millén, y el resto de
cuantias inferiores, se obtendrd la mejor puntuacién del ratio pagando ésta Unica
factura en detrimento de las demas. Por tanto, solo un acreedor veria abonada su deuda
en contra de 30 empresas que quedarian pendientes de pago.

Se trata de una consecuencia derivada de la normativa estatal reguladora del
método de cdlculo del ratio del periodo medio de pago, que influye de manera
determinante en los criterios de ordenacién de los pagos de las administraciones
publicas.
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También ha de resaltarse, que la modificacidn de la férmula aprobada por el RD
635/2014 ha ponderado algo la desviacion de la formula inicial, al considerar las facturas
pendientes de pago, aunque la ponderacién por importes sigue vigente y propicia que
se atiendan prioritariamente las facturas de importes maximos.

2.3.2. El registro de facturas.

Para garantizar la integridad de los sistemas de recopilacion y tratamiento de
datos de las facturas y justificantes de pago, y la transparencia, de forma que se obtenga
informacién suficiente y adecuada que permita verificar la situacion financiera de la
Comunidad Autdnoma, el cumplimiento de los objetivos de estabilidad presupuestaria
y de sostenibilidad financiera y la observancia de los requerimientos normativos en esta
materia, el Gobierno de Canarias aprobd el Decreto 2/2014, de 23 de enero, por el que
se crea y regula el Registro de Facturas del sector publico autonémico de Canarias con
presupuesto limitativo.

El propdsito principal del Decreto es la creacion de un Registro Unico y de acceso
centralizado de las facturas, que deban satisfacer los drganos y entidades que integran
el sector publico con presupuesto limitativo de la Comunidad Auténoma de Canarias y
gue permita conocer de manera inmediata el volumen total de las obligaciones
pendientes de ser liquidadas, con informacidn de los érganos gestores, proveedores
afectados y objetos de la prestacién comprometida.

Sobre la base de este registro, la Intervencion General de la CAC calcula el
periodo medio de pago de las distintas entidades que componen el sector publico con
presupuesto limitativo.

Ademas de rendir la informacién que la Administracidon del Estado exige, con
periodicidad mensual, se realiza un seguimiento pormenorizado de las unidades
gestoras que tienen retrasos significativos en el pago de sus facturas. Mensualmente se
elabora un informe, detallado por centros gestores, sobre el grado de cumplimiento de
los ratios del periodo medio de pago y se identifican retrasos en los pagos; anualmente,
se eleva este informe al Consejo de Gobierno. A la vista del mismo, el Gobierno de
Canarias aprueba un Acuerdo por el que se establecen medidas de lucha contra la
morosidad en las operaciones comerciales.

Segun se establece por el articulo 216.4 del Real Decreto Legislativo 3/2011, de

14 de noviembre, por el que se aprueba la Ley de Contratos del Sector Publico, “ La
Administracion tendrd la obligacion de abonar el precio dentro de los treinta dias
siguientes a la fecha de aprobacion de las certificaciones de obra o de los documentos
que acrediten la conformidad con lo dispuesto en el contrato de los bienes entregados o
servicios prestados, sin perjuicio de lo establecido en el articulo 222.4, y si se demorase,
deberd abonar al contratista, a partir del cumplimiento de dicho plazo de treinta dias los
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intereses de demora y la indemnizacion por los costes de cobro en los términos previstos
en la Ley 3/2004, de 29 de diciembre, por la que se establecen medidas de lucha contra
la morosidad en las operaciones comerciales. Para que haya lugar al inicio del computo
de plazo para el devengo de intereses, el contratista deberd de haber cumplido la
obligacion de presentar la factura ante el registro administrativo correspondiente, en
tiempo y forma, en el plazo de treinta dias desde la fecha de entrega efectiva de las
mercancias o la prestacion del servicio.” La gestidn descrita va orientada a evitar que se
produzcan estos intereses de demora, que reducirian los recursos disponibles para
atender otras necesidades publicas.

2.3.3. Tabla evolucion método de calculo del periodo medio de pago

La ley 3/2004, de 29 de diciembre, por la que se establecen medidas de lucha
contra la morosidad en las operaciones comerciales, y cuyo objeto consiste en “combatir
la morosidad en el pago de las deudas dinerarias y el abuso, en perjuicio del acreedor,
en la fijacion de los plazos de pago en las operaciones comerciales que den lugar a la
entrega de bienes o en la prestacion de servicios realizadas entre empresas o entre
empresas y la Administracion”, ha sufrido en su articulo 4 relativo a la determinacién del
plazo de pago diversas modificaciones por sucesivas disposiciones legislativas en el
apartado relativo a las operaciones que puedan mediar entre las empresas y la
Administracidn y en las que resulta preceptiva legalmente la aceptacién y conformidad
en la entrega de bienes o la prestacién de servicios.

En una primera redaccidn la Ley 3/2004, establecia como limite del plazo de pago
por la Administracion treinta dias después de la aceptacion o verificacion (art.4.1-d), tras
la modificacion efectuada por la Ley 15/2010, de 5 de julio, este plazo se establece en
sesenta dias desde la fecha de entrega de la mercancia o prestacion del servicio
(ar.4.1.c).

A partir del 24 de febrero de 2013, en virtud de la modificacion efectuada a la
Ley 3/2004 por el Real Decreto Ley 4/2013, de 22 de febrero, de medidas de apoyo al
emprendedor y de estimulo del crecimiento y de la creacién de empleo, se establece un
plazo maximo para realizar la aceptacion o conformidad (de los bienes o servicios) de
treinta dias naturales desde la fecha de recepcidén o prestacién de los mismos y un plazo
de pago de treinta dias después de la fecha en que tiene lugar la aceptacién o
verificacion de los bienes o servicios, incluso aunque la factura o solicitud de pago se
hubiera recibido con anterioridad a la aceptacién o verificacion (art.4.2). Con el objeto
de adecuar la normativa de contratacién administrativa a este criterio este Real Decreto
Ley modifica el apartado 4 del articulo 216 del Texto Refundido de la Ley de Contratos
del Sector Publico en idéntico sentido: “La Administracion tendrd la obligacion de
abonar el precio dentro de los treinta dias siguientes a la fecha de aprobacion de las
certificaciones de obra o de los documentos que acrediten la conformidad con lo
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dispuesto en el contrato de los bienes entregados o servicios prestados, sin perjuicio de
lo establecido en el art. 222.4, y si se demorase, deberd abonar al contratista, a partir
del cumplimiento de dicho plazo de treinta dias los intereses de demora y la
indemnizacion por los costes de cobro en los términos previstos en la Ley 3/2004, de 29
de diciembre, por la que se establecen medidas de lucha contra la morosidad en las
operaciones comerciales. Para que haya lugar al inicio del cdmputo de plazo para el
devengo de intereses, el contratista deberd de haber cumplido la obligacion de presentar
la factura ante el registro administrativo correspondiente, en tiempo y forma, en el plazo
de treinta dias desde la fecha de entrega efectiva de las mercancias o la prestacion del
servicio.”

Este criterio se mantiene en la Ley 11/2013, de 24 de julio, de medidas de apoyo
al emprendedor y de estimulo del crecimiento y de la creacién de empleo.

2.3.4 Comparacion datos PMP afios 2013-2014.

La IGCAC informa periddicamente al Gobierno de Canarias acerca de los periodos
medios de pago de cada una de las entidades que integran el sector publico canario.
Sobre la base de estos informes se adoptan medidas para asegurar el cumplimiento de
los plazos de pago que la normativa vigente establece. Ha de resaltarse que aunque el
calculo del PMP solo computa los tiempos desde la conformidad de la factura hasta el
pago, la IGCAC en sus informes también ofrece informacidn sobre los tiempos que se
tarda en conformar una factura, lo cual redunda en propiciar mayor eficacia en la gestidn
de los expedientes de gasto.

El cuadro siguiente refleja la evolucidn de los ratios de pago desde 2013 a 2014.
Ha de sefalarse, tal como se comentd en el apartado anterior, que la metodologia de
calculo del PMP ha variado desde 2013 al 2014.

CUADRO EVOLUCION PERIODO MEDIO DE PAGO (PMP) 2013/2014.
ENTIDAD/ S.C.S. CAC-O0AA (SIN SCS) TOTAL CAC

G 2013 2014 2013 2014 2013 2014
N2 DE 208.352 267.39 25.079 28.422 233.431 295.818
OPERACIONES : ‘ ' : ‘ :
IMPORTES 1.142.992,91 | 1.264.401,50 | 456.552,05 |563.727,50 | 1.599.544,96 | 1.828.129,00
PAGOS. (miles €)
PROMEDIO N®
DIAS 55,92 57,43 71,71 27,06 60.43(%) 48,06(*)
CONFORMIDAD- ' ' , ) - ,
PAGO

(*) Se ha calculado sumando el resultado de multiplicar el importe total de pago de cada entidad por su PMP, y dividirlo por la suma
de los pagos de las dos entidades.
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En el transcurso de la fiscalizacion se realizé una prueba de auditoria consistente
en seleccionar una muestra de las facturas abonadas, comprobando la consistencia de
las fechas utilizadas para calcular los PMP con las fechas reales del sistema SEFCAN,
resultando plenamente satisfactoria las comprobaciones realizadas.

2.4. Anticipos de tesoreria a empresas.

Los anticipos de tesoreria a entes integrantes del sector publico autondmico, por
plazo no superior a un afio, estan regulados por el articulo 87.1 de la Ley 11/2006, de 11
de diciembre, de la Hacienda Publica de Canarias.

RELACION DE ANTICIPOS DE TESORERIA (2011-2014)

HECANSA GRAFCAN GESPLAN T(:ENSI;I-RLI,I?E TOTAL
2011 0,00 0,00 0,00 0,00 0,00
2012 1.200.000,00 0,00 0,00 0,00 1.200.000,00
2013 0,00 1.031.282,35 3.072.848,00 0,00 4.104.130,35
2014 0,00 2.056.500,00 3.074.131,00 30.000,00 5.160.631,00
TOTALES 1.200.000,00 3.087.782,35 6.146.979,00 30.000,00 10.464.761,35

Segun se deduce de los registros contables, se ha comprobado que todos los
anticipos han sido cancelados antes de finalizar el aflo desde su concesién, tal como
regula la normativa vigente.

La operatoria contable del SEFCAN, en lo concerniente a la elaboracion de los
mayores de la cuenta 4490010041 “Anticipos de tesoreria a empresas”, y en general de
todos los conceptos extrapresupuestarios, es muy compleja. En los mayores se registran
muchas operaciones de formalizacidn, sin que se entienda facilmente el origen o la
causa de esos asientos. Ello hace muy laboriosa la tarea de identificar los pagos y las
cancelaciones de los anticipos en cuestidn. Resulta especialmente complejo determinar
la composicion del saldo deudor que arroja la cuenta en cualquier momento del
ejercicio. El sistema carece de una utilidad para detallar la composicién de un saldo
deudor. Esto se debe gestionar mediante procesos extracontables.

La evolucion de estos anticipos en el periodo fiscalizado ha sido la siguiente:

Cuenta 4490010041 ANTICIPOS TESORERIA ART. 87 LEY 11/2006
SALDO 1-1 TOTAL DEBE TOTAL HABER SALDO DEUDOR SALDO
ACREEDOR
2011 3.412.149,85 0 3.412.149,85 0 0
2012 0 1.200.000,00 1.200.000,00 0 0
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4.104.130,35
5.160.631,00

347.730,00
8.824.169,64

3.756.400,35 0
92.861,71 0

2013 0
2014 3.756.400,35

2.5. Presupuestos de tesoreria, liquidez y endeudamiento.

El Presupuesto de Tesoreria es el instrumento principal para la planificaciéon de
la tesoreria. El Plan de Tesoreria y la Posicion de Tesoreria estan vinculados a través de
una serie de reglas de gestion de las diferencias, que permiten actualizar el Plan de
Tesoreria con la evolucion del materializado de tesoreria y, al mismo tiempo, trasladar
a la Posicion de Tesoreria las previsiones de los préximos meses establecidas en el Plan
de Tesoreria. Es decir, ambos instrumentos estan vinculados.

Estas herramientas son decisivas para determinar el montante de las
necesidades de financiacién ajena en cada momento, a fin de definir un éptimo de
liquidez, al tiempo que permita cumplir con los ratios de pago a los proveedores en
plazo.

A continuacion se refleja la evolucién real de los saldos mensuales de la tesoreria
en el periodo analizado (2011-2014):

EVOLUCION MENSUAL DE LAS EXISTENCIAS S/ PRESUPUESTOS DE TESORERIA. (EN
EUROS)
2011 2012 2013 2014
ENERO 547.963.048,36 383.947.478,90 310.489.714,08 411.254.435,57
FEBRERO 539.199.891,15 | 402.555.365,27 | 393.226.136,28 |  697.284.036,23
MARZO 219.905.155,12 303.537.088,36 349.622.888,06 661.047.876,68
ABRIL 286.995.214,74 395.685.851,29 316.954.600,75 485.796.042,39
MAYO 363.396.247,28 135.602.629,18 340.772.576,05 442.356.350,34
JUNIO 149.931.608,28 265.710.023,19 207.307.564,31 386.411.672,81
JuLIo 231.499.501,22 | 249.783.61872| 440.539.338,19| 733.611.669,70
AGOSTO 137.674.777,64 173.700.680,54 561.843.245,27 713.422.963,90
SEPTIEMBRE 300.772.563,04 274.305.613,35 572.997.603,05 807.214.441,29
OCTUBRE 278.017.390,23 |  369.375.790,54 | 527.495.395,64 |  906.525.897,35
NOVIEMBRE 321.708.032,75 350.756.795,78 523.829.442,31 914.446.967,93
DICIEMBRE 487.792.302,92 271.663.927,34 702.300.703,27 707.977.876,84

Elaboracién propia.

Fuente: DG del Tesoro y Politica Financiera.

A continuacidn, se presenta un grafico que muestra la citada evolucién de los
saldos mensuales de tesoreria.
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Analizando el presupuesto de tesoreria aqui comentado, se observa que a partir
del mes de mayo de 2014 (442 millones de Euros), las existencias fueron aumentando
paulatinamente, hasta alcanzar un monto de 914 millones de Euros en el mes de
noviembre, resultando unas existencias finales al cierre del ejercicio de 708 millones de
Euros.

Aun siendo cierto que la deuda publica es un recurso para equilibrar las
dotaciones iniciales del presupuesto de ingresos y gastos, ésta solo debe materializarse
cuando las necesidades de tesoreria asi lo exigen.

Por el lado del endeudamiento, podemos sefialar que en el periodo analizado
(2011-2014), la deuda viva de la CAC ha aumentado un total de 2.507 millones de Euros.
En el cuadro siguiente se observa la evolucion de estos cuatro afios.

2011 2012 2013 2014
DEUDA VIVA 1/1 (A) 3.473.965.787 | 3.694.377.073 | 4.473.408.755 5.171.604.254
FORMALIZACIONES 496.882.238 | 1.466.229.553 | 1.079.813.812 1.733.032.673
AMORTIZACIONES 264.450.801 687.065.671 381.618.313 923.009.690
DEUDA VIVA 31/12 (B) 3.694.377.073 | 4.473.540.956 | 5.171.604.254 5.981.627.237
B-A 220.411.286 779.163.883 698.195.499 810.022.983 | 2.507.793.651

Fuente Memoria Cta. Gral. CAC. Nota: estos datos no cuadran en origen. Elaboracién propia.

Se produce una cierta correlacion entre la variacién neta de la deuda viva de cada
afio y las existencias finales de la tesoreria. El incremento de la deuda aumenta el
volumen final de las existencias.
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Analizados los distintos presupuestos de tesoreria y sus desviaciones, durante el
periodo 2011 a 2014, se observa que el menor saldo de liquidez presentado, es el del
mes de mayo de 2012 por un importe aproximado de 135 millones de euros. Salvo que
ese sea el importe minimo necesario de funcionamiento de la Comunidad, podria
haberse disminuido el endeudamiento con el consecuente ahorro de intereses.

Asi mismo, se observa que en diferentes meses de los distintos periodos los
saldos de tesoreria han llegado a superar con creces la cifra anteriormente expresada
por lo que podria haberse retrasado en el tiempo el endeudamiento, lo cual ahorraria
una cantidad importante en intereses. Ello evidencia la conveniencia de reducir el
recurso a la financiacion ajena, lo cual repercutiria favorablemente en la reduccion de
los pasivos y gastos financieros de la CAC.

Se ha identificado un supuesto concreto de ineficiencia en la gestion del
endeudamiento, representado por la pdliza de crédito por importe de 100 millones de
Euros, suscrita 29 de mayo de 2014, con la entidad financiera Caixabank S.A., de la cual
no se dispuso un solo Euro, y por la que hubo de abonarse 413.332,89 €, en concepto
de comisién de no disponibilidad.

COMISION NO DISPONIBILIDAD POLIZA CAIXA BANK 29.5.14
FECHA VENCIMIENTO IMPORTE
30.11.2014 202.222,22
31.08.2014 204.444,00
31.05.2014 6.666,67

413.332,89

2.6. Andlisis financiero de la financiacion ajena.
2.6.1 Préstamos.

Se ha analizado el coste financiero de la financiacién ajena obtenida en el periodo
2011-2014, tanto para la Deuda Publica como para los préstamos concertados. El tipo
de interés pactado se ha comparado con la media de las emisiones en el afio, tanto en
el mercado espafiol como en el europeo. Los tipos de referencia se han obtenido de la
agencia de evaluacion Bloomberg. Para ello se ha calculado la media aritmética de los
tipos para los préstamos. Las medias obtenidas son las siguientes:

PRESTAMOS 2011 2012 2013 2014
ESPANA 4,9185 6,336 3,340 4,60
EUROPA 4,131 4,562 3,873 4,20

Fuente: BLOOMBERG.
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BANCA CIVICA
TIPO TIPO TIPO
CONCEPTO VENCIMIENTO IMPORTE APLICADO MEDIO MEDIO
ESPANA | EUROPEO
LINEA DE o o o
CREDITO 05/03/2012 50.000.000,00 3,681% | 4,918% | 4,131%
Financiacidn de las inversiones de
los presupuestos ejerc.2.011 se
ingresa en la BANCA CIVICA.
PTMO.ICO | 2 afios de carencia vt0.29.12.2013 8 29/12/2021 100.000.000,00 5,184% | 4,918% 4,131%
afios de amortizacion — 8 cuotas
anuales del 29.12.2014 al
29.12.2021

Se ha comprobado que el tipo aplicado por la entidad bancaria, para el préstamo
ICO, es mayor que la media aritmética de los tipos de los mercados espafiol y europeo

de esos afos”.
BANCA MARCH
TIPO TIPO MEDIO TIPO MEDIO
FECHA VENCIMIENTO IMPORTE APLICADO ESPANA EUROPEO
2013 25/03/2015 5.000.000,00 3,54% 3,34% 3,873%
2012 01/03/2026 11.048.483,41 3,317% 6,336% 4,562%

Se observa que el tipo aplicado esta por debajo de la media aritmética de los
tipos del mercado europeo de 2013 y por encima del espafiol de 2013, en el primer caso.

En el segundo caso, se observa que el tipo aplicado esta por debajo de la media
aritmética de los tipos de los mercados espafiol y europeo de 2012.

BANCO CAM PRESTAMO ICO

TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE TIPO APLICADO MEDIO MEDIO
ESPANA | EUROPEO
FONDO FINANCIACION o . .
11.06.2012 PAGO A PROVEEDORES 26/06/2022 10.235.476,97 5912% | 6,3360% | 4,5620%

Se observa que el tipo aplicado es superior a la media aritmética de los tipos del
mercado europeo

BANCO POPULAR PRESTAMO ICO

) TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE AT MEDIO MEDIO
ESPANA | EUROPEO
FONDO FINANCIACION DE LOS o o o
21/06/2012 PAGOS A PROVEEDORES 26/06/2022 23.947.546,80 5,912% | 6,3360% | 4,5620%
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Se observa que el tipo aplicado es superior a la media aritmética de los tipos del
mercado europeo

BANCO SABADELL

T TIPO TIPO

FECHA CONCEPTO VENCIMIENTO IMPORTE P MEDIO | MEDIO
ESPANA | EUROPEO
30/12/2011 | PRESTAMO 30/12/2018 10.000.000,00 5,3700% | 4,9185% | 4,1310%
FONDO FINANCIACION PAGOS N ., .
26/6/2012 A PROVEEDORES. PTMO.1CO 26/06/2022 11.257.868,15 5,9120% | 6,3360% | 4,5620%
1/8/2013 PRESTAMO 01/08/2017 10.000.000,00 4,6100% | 3,3400% | 3,8730%

Se observa que el tipo aplicado es superior a la media aritmética de los tipos del
mercado europeo, y al tipo espafiol en los dos casos.

BANESTO PRESTAMO ICO

e TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE ARG MEDIO MEDIO
ESPANA | EUROPEO
FONDO FINANCIACION ) ) .
21/06/2012 PAGOS A PROVEEDORES 21/06/2022 13.304.963,72 | 5,9120% | 6,3360% 4,5620%

Se observa que el tipo aplicado es superior a la media aritmética de los tipos del
mercado europeo.

BANKIA PRESTAMO ICO

TIPO MEDIO TIPO MEDIO
FECHA IMPORTE APLICADO ESPANA EUROPEO
21/06/2012 31.377.720,60 5,9120% 6'336% 4,5620%

Se observa que el tipo aplicado es superior a la media aritmética de los tipos del
mercado europeo.

BANKINTER
TIPO
FECHA CONCEPTO VENCIMIENTO |  IMPORTE APIII(';:DO T'ng'r;'z'o MEDIO
EUROPEO
01/09/2011 | LINEA DE CREDITO 01/03/2012 | 25.000.000,00 | 3,196% 4,9185% 4,131%
PTMO.ICO. P
21.06.2012 O.IC0. Pago a 26/06/2022 | 10.235.477,26| 5,912% 6,336% 4,562%
proveedores

Se observa en el préstamo ICO que el tipo aplicado es

aritmética de los tipos del mercado europeo.

superior a la media
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BBVA
TIPO TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE APLICADO MEDLO MEDIO

ESPANA | EUROPEO
30/12/2011 | PRESTAMO DEAL (BBVA-BANCA CIVICA) 30/12/2017 40.000.000,00 6,294% | 4,9185% 4,131%
17/01/2011 | SUBR HIPOTECA DEPOSITOS N21 31/07/2022 4.982.237,60 2,776% | 3,3720% 4,131%
17/01/2011 | SUBR HIPOTECA DEPOSITOS N21 ROSA DELIA 31/07/2022 4.982.237,60 2,776% | 3,3720% 4,131%
21/06/2012 | PRESTAMO ICO 21/06/2022 31.391.109,97 5,912% | 6,336% 4,562%
31/03/2012 | SUBROGACION HIPOTECA EDIFICIO 30/04/2020 21.642.992,32 3,700% | 3,416% 4,562%
28/05/2013 | PRESTAMO DEAL (BBVA-BSCH-CAIXABANK) 27/05/2017 38.821.400,00 4,656% | 3,340% 3,873%
17/11/2014 | PRESTAMO 17/11/2024 112.000.000,00 1,119% | 4,600% 4,200%
11/12/2014 | PRESTAMO DEAL (BBVA-BSCH-CAIXABANK) 11/12/2024 85.206.876,00 1,229% | 4,600% 4,200%

Se observa que el primer y sexto préstamo tienen un tipo aplicado superior a la
media aritmética de los tipos del mercado espafiol y europeo.

PRESTAMO ICO CAJASIETECAJARURAL

) TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE P MEDIO | MEDIO
ESPANA | EUROPEO
FONDO PARA FINANCIACION . ) )
21/06/2012 PAGOS A PROVEEDORES 21/06/2022 10.235.479,42 5,912% | 6,3360% | 4,5620%

Se observa que el tipo aplicado es superior a la media aritmética de los tipos del
mercado europeo.

ICO (FFPP)
) TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE AT MEDIO MEDIO
ESPANA | EUROPEO
20/11/2013 | PRESTAMO PAGO A PROVEEDORES 20/11/2023 24.357.107,58 3,34% 3,34% 3,873%
13/02/2014 | PRESTAMO PAGO A PROVEEDORES 13/02/2024 59.384.316,28 3,34% 4,60% 4,20%

Se observa que los tipos aplicados estan por debajo de la media aritmética de los
mercados espafiol y europeo.

1CO FONDO LIQUIDEZ ANUAL (FLA)

TIPO TIPO MEDIO | TIPO MEDIO

FECHA CONCEPTO VENCIMIENTO IMPORTE APLICADO ESPANA EUROPEO
26/12/2012 CONTRATO FLA 26/12/2023 907.257.649,99 1% 6,336% 4,562%
27/12/2013 CONTRATO FLA 27/12/2024 842.259.128,26 1% 3,340% 3,873%
19/12/2014 CONTRATO FLA 19/12/2025 829.080.000,00 1% 4,600% 4,200%

Se observa que los tipos aplicados estdn muy por debajo de la media aritmética
de los mercados espafol y europeo.
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CAIXABANK
TIPO TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE APLICADO MEDIO MEDIO
ESPANOL | EUROPEO
09/09/2011 | CREDITO TIPO VARIABLE 09/03/2013 15.000.000,00 4,076% 4,919% 4,131%
31/03/2013 | UNIFICACION DE TRES CREDITOS TIPO FIJO 28/02/2014 45.000.000,00 3,540% 3,340% 3,873%
29/05/2014 | CUENTA DE CREDITO TIPO VARIABLE 29/05/2015 100.000.000,00 1,826% 4,600% 4,200%
PRESTAMO DEAL (CAIXABANK, BBVA, o o o
11/12/2014 SANTANDER) 10/12/2024 35.586.248,00 1,229% 4,600% 4,200%
05/11/2014 | PRESTAMO TIPO VARIABLE 04/11/2024 112.000.000,00 1,199% 4,600% 4,200%
26/06/2012 | PRESTAMO ICO TIPO VARIABLE 31.391.110,00 5,912% 6,336% 4,562%
Se observa lo siguiente:

- Que en el afio 2011, el tipo de interés aplicado por la entidad bancaria, en un
crédito a tipo variable, ha sido inferior de la media aritmética de los mercados
espafiol y europeo.

- Queenelafo 2012, en el préstamo ICO con tipo variable, el interés aplicado por
la entidad bancaria ha sido menor que media aritmética del mercado espafiol, y
a su vez, ha sido mayor que la media aritmética del mercado europeo.

- Que en el afio 2013, el tipo de interés aplicado por la entidad bancaria en una
serie de créditos a tipo fijo, ha sido mayor que la media aritmética del mercado
espafol, pero inferior la media aritmética del mercado europeo.

- Que en el afio 2014, el tipo de interés aplicado por la entidad bancaria ha sido
inferior la que la media aritmética del mercado espafiol y europeo.

NOVAGALICIA. PRESTAMO ICO
TIPO TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE APLICADO | ESPANA | EUROPEO
FONDO PARA FINANCIACION DE LOS
30/04/2012 PAGOS A PROVEEDORES 29/05/2022 | 26.528.969,01 5,9120% | 6,3360% | 4,5620%
Se observa que el tipo aplicado es superior a la media aritmética del mercado
europeo.
BANCO SANTANDER
TIPO TIPO TIPO
FECHA CONCEPTO VENCIMIENTO IMPORTE APLICADO MEDIO MEDIO
ESPANOL | EUROPEO
05/07/2012 | PRESTAMO A TIPO FIJO 05/07/2017* 38.821.000,00 6,840% 6,336% 4,562%
08/06/2012 | PRESTAMO A TIPO FIJO 08/06/2016 150.000.000,00 5,980% 6,336% 5,562%
21/06/2013 | PRESTAMO A TIPO FIJO 21/06/2018 100.000.000,00 4,750% 3,340% 3,873%
PRESTAMO DEAL (SANTANDER, o o o
11/12/2014 CAIXA, BBVA) 11/12/2024 85.206.876,00 1,229% | 4,600% | 4,200%
01/07/2014 | PRESTAMO A TIPO FIJO 01/07/2016 100.000.000,00 1,687% 4,600% 4,200%
01/07/2014 | PRESTAMO TIPO FIJO 01/07/2024 100.000.000,00 2,167% 4,600% 4,200%
PRESTAMO ICO TIPO VARIABLE
21/06/2012 (EURIBOR MAS DIFERENCIAL) 31.391.109,91 5,912% 6,336% 4,562%
* Este préstamo fue amortizado, anticipadamente, el 27/11/2014
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Se observa que los tipos aplicados estan por encima de la media aritmética del
mercado europeo, salvo en el afio 2014, que estdn muy por debajo de la media
aritmética del mercado espafiol y europeo.

2.6.2 Deuda publica.

Los tipos de referencia se han obtenido de |la agencia de evaluacidon Bloomberg.
Para ello se ha calculado la media aritmética de los tipos de las emisiones de bonos y
deuda publica del afio, tanto en el mercado espanol como en el europeo.

RESUMEN TIPO MEDIO DEUDA Y BONOS

2011 2012 2013 2014
EUROPA 2,839% 2,372% 2,084% 1,602%
ESPANA 5,035% 4,583% 4,206% 2,923%

Fuente: Bloomberg.

Al comparar estos tipos medios de referencia con los de las emisiones de deuda
realizadas por el Tesoro se obtiene el siguiente cuadro.

DEUDA PUBLICA
IMPORTE TIPO MEDIO TIPO MEDIO
FECHA EMISION VENCIMIENTO SUSCRITO TIPO INTERES ESPANA EUROPEO

20/09/2011 20/09/2016 200.000.000 2% 5,035% 2,839%
20/12/2011 20/12/2016 16.900.000 2% 5,035% 2,839%
28/11/2012 28/11/2017 51.305.000 2% 4,583% 2,372%
02/12/2013 02/12/2018 75.000.000 1,75% 4,206% 2,084%
15/12/2014 15/12/2019 50.000.000 0,50% 2,923% 1,602%

Se observa que los tipos de todas las emisiones de deuda del Gobierno de
Canarias han sido mas bajos que las medias espafiolas y europeas.

Se observa que el importante ahorro en intereses, respecto a las emisiones
comparadas, se debe fundamentalmente a las ventajas fiscales que proporcionaba esa
deuda, al poder ser aplicada para la materializacion del 50% de la dotacién para la
Reserva de Inversién en Canarias (RIC).

2.7. Rendimiento obtenido por la bonificacion en el pago de las retenciones del IRPF.

La Direccion General del Tesoro ha realizado diversas convocatorias a las
entidades financieras, para que ofertaran una bonificacion por el pago del IRPF. Asi para
los meses enero, febrero y marzo del ano 2011, la mejor oferta planteada fue la de CAJA
SIETE, que ofrecio el 0,0430% sobre el nominal de la cesion.
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Analizado el cuadro de liquidacién de acuerdo con la oferta realizada, se observa
que se ajusta a lo pactado, recibiendo la Direccion General del Tesoro, la cantidad de
26.162,64€ por este trimestre.

En el segundo trimestre la mejor oferta fue la de SA NOSTRA, que oferté 0,0688,
analizado el cuadro de liquidacién se ajusta a la oferta planteada, percibiendo la
Direcciéon General 33.535,98 € por este concepto y trimestre.

En el tercer y cuatro trimestres se adjudica a la mejor oferta y las liquidaciones a
las que se ha tenido acceso son acordes con las condiciones pactadas.

Analizados los ejercicios 2012, 2013 y 2014, se observa que la Direccion General
ha adjudicado el pago del IRPF a través de las entidades que ofrecen las mejores
condiciones recibidas, y que las liquidaciones practicadas han sido acordes con las
condiciones pactadas.

INGRESOS POR BONIFICACION IRPF EJERCICIO 2011

MES ENTIDAD IMPORTE TIPO INGRESO

ENERO CAJA SIETE 28.264.046,53 0,043 12.153,54
FEBRERO CAJA SIETE 16.435.193,06 0,043 7.067,13
MARZO CAJA SIETE 16.144.115,42 0,043 6.941,97
ABRIL SA NOSTRA 16.289.399,38 0,0688 11.207,11
MAYO SA NOSTRA 16.236.991,28 0,0688 11.171,05
JUNIO SA NOSTRA 16.217.760,31 0,0688 11.157,82
JULIO CAJA RURAL DE CANARIAS 28.214.066,23 0,0610 17.210,58
AGOSTO CAJA RURAL DE CANARIAS 15.841.325,88 0,0610 9.663,21
SEPTIEMBRE CAJA RURAL DE CANARIAS 15.919.738,65 0,0610 9.711,04
OCTUBRE CAJA SIETE 15.827.654,98 0,065 10.287,98
NOVIEMBRE CAJA SIETE 16.249.626,76 0,065 10.562,26
DICIEMBRE CAJA SIETE 17.831.180,37 0,065 11.590,27
TOTAL GENERAL 128.723,95
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INGRESOS POR BONIFICACION IRPF EJERCICIO 2012

MES ENTIDAD IMPORTE TIPO INGRESO
ENERO CAJA RURAL DE CANARIAS 28.625.408,23 0,066 18.892,77
FEBRERO CAJA RURAL DE CANARIAS 16.538.835,18 0,066 10.915,63
MARZO CAJA RURAL DE CANARIAS 16.728.483,97 0,066 11.040,80
ABRIL CAJA RURAL DE CANARIAS 16.882.090,14 0,0673 11.361,65
MAYO CAJA RURAL DE CANARIAS 16.646.053,48 0,0673 11.202,79
JUNIO CAJA RURAL DE CANARIAS 16.841.538,75 0,0673 11.334,36
JULIO CAJA RURAL DE CANARIAS 29.356.670,68 0,0675 19.815,75
AGOSTO* CAJA RURAL DE CANARIAS NOTA *
SEPTIEMBRE* CAJA RURAL DE CANARIAS 29.963.093,34 0,0675 20.225,09
OCTUBRE CAJASIETE 15.203.454,36 0,0706 10.733,64
NOVIEMBRE CAJASIETE 15.769.502,51 0,0706 11.133,27
DICIEMBRE CAJA SIETE 15.825.290,22 0,0706 11.172,65
TOTAL GENERAL 147.828,40
(*) La liquidacién de agosto se acumulé a la de septiembre.
INGRESOS POR BONIFICACION IRPF EJERCICIO 2013
MES ENTIDAD IMPORTE TIPO INGRESO
ENERO SA NOSTRA 19.251.011,31 0,0720 13.860,73
FEBRERO SA NOSTRA 16.105.058,51 0,0720 11.595,64
MARZO SA NOSTRA 16.069.873,50 0,0720 11.570,31
ABRIL CAJA RURAL DE CANARIAS 16.060.640,67 0,0510 8.190,93
MAYO CAJA RURAL DE CANARIAS 16.155.652,27 0,0510 8.239,38
JUNIO CAJA RURAL DE CANARIAS 16.441.651,20 0,0510 8.385,24
JULIO CAJA RURAL DE CANARIAS 28.221.300,85 0,0470 13.264,01
AGOSTO CAJA RURAL DE CANARIAS 16.079.242,76 0,0470 7.557,24
SEPTIEMBRE CAJA RURAL DE CANARIAS 15.970.162,89 0,0470 7.505,98
OCTUBRE CAJA RURAL DE CANARIAS 16.395.862,94 0,0470 7.706,06
NOVIEMBRE CAJA RURAL DE CANARIAS 17.290.034,14 0,0470 8.126,32
DICIEMBRE CAJA RURAL DE CANARIAS 18.613.208,14 0,0470 8.748,21
TOTAL GENERAL 114.750,04
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INGRESOS POR BONIFICACION IRPF_EJERCICIO 2014

MES ENTIDAD IMPORTE TIPO INGRESO
ENERO BANCO SANTANDER 27.882.521,24 0,0350 9.758,88
FEBRERO BANCO SANTANDER 16.218.700,91 0,0350 5.676,55
MARZO BANCO SANTANDER 16.241.811,94 0,0350 5.684,63
ABRIL BANCO SANTANDER 16.238.867,00 0,0350 5.683,60
MAYO BANCO SANTANDER 18.303.532,72 0,0350 6.406,24
JUNIO BANCO SANTANDER 16.317.623,58 0,0350 5.711,17
JULIO BANCO SANTANDER 28.761.282,11 0,0350 10.066,45
AGOSTO BANCO SANTANDER 16.098.580,70 0,0350 5.634,50
SEPTIEMBRE BANCO SANTANDER 16.219.707,00 0,0350 5.676,90
OCTUBRE BANCO SABADELL 16.575.329,54 0,0250 4.143,83
NOVIEMBRE BANCO SABADELL 17.233.675,48 0,0180 3.102,06
DICIEMBRE BANCO SABADELL 18.682.489,19 0,0200 3.736,50

TOTAL GENERAL 71.281,31
RESUMEN TOTAL 2011 2012 2013 2014 P:Igl-l(-)Al;O
128.723,95 147.828,40 114.750,04 71.281,31 462.583,70

2.8. Andlisis del rendimiento de los depdsitos y cuentas corrientes operativas.

El trabajo desarrollado ha consistido en comparar el rendimiento obtenido por
la Tesoreria de la CAC, derivado de los saldos medios de las distintas cuentas y depésitos
(16 Bancos; 29 cuentas), que aunque no son la totalidad de las cuentas del ESF de la
Administracién de la CAC, representan mas del 70% de la poblacion, para los cuatro afios
del ambito temporal de la fiscalizacion.

Para abordar el analisis de este apartado se han analizado pormenorizadamente
los extractos bancarios de las distintas cuentas corrientes abiertas en las diversas
entidades financieras de las que disponiamos de extractos completos. El objetivo del
trabajo ha consistido en revisar las liquidaciones de intereses practicadas por las
distintas entidades bancarias, su cotejo con los tipos que debian ser aplicados, en base
a los contratos firmados, para el periodo de tiempo objeto de esta fiscalizacion.

A continuacidn se expone el cuadro de los distintos convenios firmados sobre
los que se ha realizado el trabajo y donde se estipula el tipo de interés que se aplica en
las cuentas de la CAC por cada Entidad:
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Entidad Fecha del acuerdo Tipo Periodo de liquidacion
BBVA 27 de diciembre de 2007 | Euribor tres meses Trimestres naturales vencidos
LA CAIXA 27 de diciembre de 2007 | Euribor tres meses Trimestres naturales vencidos

BANCO SANTANDER

27 de diciembre de 2007

Euribor tres meses

Trimestres naturales vencidos

CAJA INS DE AHORROS DE CANARIAS-
BANKIA

27 de diciembre de 200

Euribor tres meses

Trimestres naturales vencido

CAJA MAR-CAJA RURAL DE CANARIAS

27 de diciembre de 2007

Euribor tres meses

Trimestres naturales vencidos

BANESTO 27 de diciembre de 2007 | Euribor tres meses Trimestres naturales vencidos
BANKINTER 27 de diciembre de 2007 | Euribor tres meses Trimestres naturales vencidos
CAJA MADRID 27 de diciembre de 2007 | Euribor tres meses Trimestres naturales vencidos

SANOSTRA-BANCO MARE NOSTRUM

27 de diciembre de 2007

Euribor tres meses

Trimestres naturales vencidos

CAJA SIETE-CAJA GENERAL DE

27 de diciembre de 2007

Euribor tres meses

Trimestres naturales vencidos

BANCA MARCH

27 de diciembre de 2007

Euribor tres meses

Trimestres naturales vencidos

BANCO PASTOR

27 de diciembre de 2007

Euribor tres meses +0,15

Trimestres naturales vencidos

BANCO SABADELL

27 de diciembre de 2007

Euribor tres meses +0,15

Trimestres naturales vencidos

Este tipo de interés se establece por los diversos convenios reguladores de la
apertura de las cuentas, que estipulan lo siguiente:

“SEXTA.- Tipo de interés nominal remuneratorio minimo.

1. Eltipo de interés nominal remuneratorio de las cuentas corrientes serd, como minimo,
el tipo de interés de referencia Euribor.
2. El tipo de interés de referencia Euribor, de acuerdo con lo previsto en el Codigo de
Conducta aprobado por la Federacion Bancaria Europea y por la Asociacion Cambista
Internacional, ser la media delos tipos de interés a que ofrezcan depdsitos
interbancarios denominador en euros para el plazo de tres meses dentro de la zona
de la Union Monetaria Europea, los bancos y cajas establecidos de acuerdo con el
citado Codigo, calculado y publicado por Bridge Telerate a las 11:00 horas de Bruselas
el sequndo dia habil anterior al inicio del periodo de interés. Si el periodo de interés
comenzara un dia inhdbil, se aplicard el Euribor a dichos plazos publicados y
calculados alas 11:00 horas de Bruselas el tercer dia habil anterior al inicio del periodo
de interés. Se considerardn dias inhdbiles los asi establecidos en el citado Codigo.”

“CLAUSULA SEPTIMA.- Liguidacion de intereses

Las liquidaciones de intereses se practicaran por trimestres naturales,
estableciendo como la fecha del cierre de la liquidacion el ultimo dia de dicho trimestre
y aplicando a la liquidacion de intereses resultante el tipo de interés establecido en la
Clausula Sexta, de la forma que se apliquen un solo tipo de interés en todo el periodo de

liquidacion.”

2011
12 Trimestre Euribor a 3 meses 29,12,2010 1,013%
22 Trimestre Euribor a 3 meses 30,03,2011 1,231%
32 Trimestre Euribor a 3 meses 29,06,2011 1,537%
42 Trimestre Euribor a 3 meses 29,09,2011 1,550%
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2012
12 Trimestre Euribor a 3 meses 29,12,2011 1,369%
22 Trimestre Euribor a 3 meses 28,03,2012 0,787%
32 Trimestre Euribor a 3 meses 27,06,2012 0,652%
42 Trimestre Euribor a 3 meses 27,09,2012 0,221%
2013
12 Trimestre Euribor a 3 meses 27,12,2012 0,185%
22 Trimestre Euribor a 3 meses 27,03,2013 0,212%
32 Trimestre Euribor a 3 meses 27,06,2013 0,219%
42 Trimestre Euribor a 3 meses 27,09,2013 0,224%
2014
12 Trimestre Euribor a 3 meses 27,12,2013 0,293%
22 Trimestre Euribor a 3 meses 28,03,2014 0,310%
32 Trimestre Euribor a 3 meses 27,06,2014 0,207%
42 Trimestre Euribor a 3 meses 29,09,2014 0,083%

Tras el calculo de los diferentes nimeros comerciales y la aplicacion de los tipos
minimos antes citados, se ha comparado el resultado con lo efectivamente ingresado
por la Tesoreria de la CAC en concepto de intereses, obteniendo diferencias positivas y
negativas, aunque finalmente las diferencias positivas superan a las negativas. Ha de
considerarse que en ocasiones se producen errores en la liquidacidon de intereses que

son subsanados en un ingreso que se formaliza con posterioridad.

Los cdlculos realizados y la correspondiente comparacién se concretan en el

siguiente cuadro:
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RESUMEN COMPARACION DE INTERESES CALCULADOS/INTERESES INGRESADOS
2011 2012 2013 2014
(A) INTERESES (B) (A) (B) (A) (B) (A) (B)
BANCO CALCULADOS | NTERESES B-A INTERESES INTERESES B-A INTERESES INTERESES B-A INTERESES INTERESES B-A
INGRESADOS CALCULADOS | INGRESADOS CALCULADOS | INGRESADOS CALCULADOS | INGRESADOS
B. PASTOR 236.367,32| 235.472,13 -895,19 295.816,67 | 296.190,89 374,22 125.020,91 | 126.562,67 1.541,76 0,00 0,00 0,00
B. POPULAR 0,00 0,00 0,00 0,00 0,00 38.763,36 38.763,36 0,00 362.246,25 | 361.748,01 -498,24
B. SABADELL 464.600,94 | 471.071,73 6.470,79 550.565,93 | 559.742,02 9.176,09 | 2.372.791,35 | 2.409.223,32 | 36.431,97 330.368,19 | 311.527,09| -18.841,10
107.090,87 | 108.461,85 1.370,98 124.485,60 | 127.469,67 2.984,07 53.417,35 54.220,68 803,33 44.251,38 44.851,74 600,36
81.891,72 81.783,70 -108,02 47.881,59 47.992,77 111,18 9.183,35 9.191,84 8,49 10.058,14 10.143,62 85,48
B. SANTANDER
27.041,05 26.995,35 -45,70 5.697,26 5.705,12 7,86 766,50 766,57 0,07 1.040,22 1.040,19 -0,03
0,00 0,00 0,00 66.279,82 67.690,36 1.410,54 78.186,97 78.161,86 -25,11 63.488,16 63.273,04 215,12
B. MARCH 510.571,12| 511.148,83 577,71 225.465,82 | 225.932,90 467,08 173.365,39 | 172.184,36| -1.181,03 391.267,17 | 391.296,99 29,82
BANESTO 139.155,61 | 137.801,59 | -1.354,02 53.410,30 54.257,14 846,84 25.590,46 25.641,03 50,57 15.317,25 15.287,14 -30,11
0,00 0,00 0,00 0,00 0,00 0,00 4.963,62 4.977,55 13,93 3.151,32 3.151,31 -0,01
BANKIA
0,00 0,00 0,00 0,00 0,00 0,00 110.240,10 | 129.501,26 | 19.261,16 222.224,61| 222.144,38 -80,23
BANKINTER 292.886,88 | 295.413,77 2.526,89 187.768,91| 190.929,75 3.160,84 88.203,66 88.700,61 496,95 65.890,47 66.813,70 923,23
133.820,82 | 133.812,45 -8,37 166.812,23 | 167.726,37 914,14 39.996,72 41.223,50 1.226,78 59.479,94 61.476,72 1.996,78
BBVA 99.574,34 95.865,37 | -3.708,97 53.532,80 54.069,23 536,43 8.602,55 8.602,55 0,00 9.581,26 9.581,26 0,00
12.126,35 12.110,88 -15,47 1.612,76 1.615,21 2,45 185,99 185,99 0,00 240,83 240,83 0,00
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268.488,71| 268.272,80 215,91 152.993,41| 154.306,35 1.312,94 29.244,99 27.187,85| -2.057,14 77.715,31| 246.072,83 | 168.357,52
CAIXABAN
0,00 0,00 0,00 0,00 0,00 0,00 1.073,07 1.123,06 49,99 2.012,95 1.504,72 -508,23
SANOSTRA 60.237,58 59.812,39 -425,19 7.062,91 7.168,89 105,98 3.805,50 4.422,98 617,48 6.281,42 4.428,63 -1.852,79
CAJA MADRID 79.852,79 79.153,88 -698,91 152.215,10 | 153.238,24 1.023,14 107.205,51 | 107.749,52 544,01 90.626,24 90.411,06 215,18
CAJAMAR 583.570,29 | 582.523,96| -1.046,33 620.485,84 | 623.312,03 2.826,19 | 1.026.337,48 | 1.026.234,27 -103,21| 4.667.016,02 | 4.701.163,87 | 34.147,85
CAJASIETE 430.995,81 | 430.676,44 -319,37 344.985,57 | 346.944,64 1.959,07 220.556,75| 226.637,90 6.081,15 278.443,55| 278.376,85 -66,70
445.860,54 | 429.728,94 | -16.131,60 483.112,68 | 546.092,81 | 62.980,13 0,00 0,00 0,00 0,00 0,00 0,00
iﬁﬁ\;gg;’w‘ 819.704,04 | 822.350,52 2.646,48 350.323,81| 383.157,12| 32.833,31 0,00 0,00 0,00 0,00 0,00 0,00
17.607,33 17.578,64 -28,69 17.967,21 19.536,65 1.569,44 0,00 0,00 0,00 0,00 0,00 0,00
88.971,61 88.524,99 -446,62 44.749,53 46.960,68 2.211,15 1.469,79 1.151,42 -318,37 0,00 0,00 0,00
CAJA GRAL. 64.028,45 62.987,35| -1.041,10 4.185,74 4.827,42 641,68 256,63 319,55 62,92 0,00 0,00 0,00
AHORROS
20.504,10 15.781,52 | -4.722,58 13.198,43 14.101,71 903,28 277,17 254,29 -22,88 0,00 0,00 0,00
393.556,18 | 401.103,32 7.547,14 320.613,32| 338.094,96 | 17.481,64 39.659,38 19.331,29 | -20.328,09 0,00 0,00 0,00
TOTALES 5.378.504,46 | 5.368.432,40 | -10.072,06 | 4.291.223,24 | 4.437.062,93 | 145.839,69 | 4.559.164,57 | 4.602.319,28 | 43.154,71| 6.700.700,68 | 6.884.533,98 | 183.833,30
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Para determinar la representatividad de los intereses analizados, se utilizo el
criterio de los intereses calculados sobre el volumen de intereses contabilizados. Ello se
refleja en el siguiente cuadro:

ANO 2011 2012 2013 2014
Intereses comprobados (A) 5.368.432,40 4.437.062,93 4,602.319,28 6.884.533,98
Total de intereses (B) 13.804.323,61 5.779.854,87 4.071.397,78 | 6.446.862,40
B/A% 38,89% 76,77% 113,04% 106,79%

Los afios 2013 y 2014 presentan un porcentaje superior al cien por cien porque
la fecha de contabilizacidn tiene un cierto retraso respecto a la fecha de devengo de los
intereses. En el global de los cuatro afios se han contabilizado un total de 30.102.438,66
€, y se han comprobado un total de 21.292.648,59 €, lo que representa un 70,73% del
total del periodo.

El detalle por Bancos del cuadro-resumen anterior, desglosado por cuenta
corriente y por liquidaciones trimestrales, figura en el anexo de este informe.

El resumen de las diferencias entre los intereses calculados y los ingresados por
afo se concreta en el siguiente cuadro:

ANO DIFERENCIA
2011 -10.072,06
2012 145.839,69
2013 43.154,71
2014 183.833,30
TOTAL 362.755,64

(Deducido del 70,73% de los fondos analizados).

Por tanto, se puede afirmar que la gestion de la rentabilidad de los fondos
liqguidos de la CAC, en el periodo analizado, ha sido acertada, al haber obtenido 363 mil
Euros de mas que el interés pactado en los convenios de apertura de las cuentas y sus
correspondientes renovaciones.
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3. TRAMITE DE ALEGACIONES

El presente Informe, antes de su aprobacion definitiva, ha sido remitido para
alegaciones, de conformidad con lo establecido en el art. 23 del Reglamento de
Organizacion y Funcionamiento de la Audiencia de Cuentas de Canarias.

A estos efectos, el Proyecto de Informe fue remitido a la Intervencién General,
de conformidad con lo dispuesto en el art. 42 de la Ley 4/1989, mediante escrito de 9
de noviembre de 2015, concediéndosele un plazo de 7 dias, prorrogado por otros 7 dias
a solicitud de la misma.

Asi mismo, el Proyecto de Informe también fue remitido a la Direccién General
del Tesoro Y Politica Financiera, mediante escrito de 9 de noviembre de 2015,
concediéndosele un plazo de 7 dias, prorrogado por otros 7 dias a solicitud de la misma.

La Intervencion General formula las alegaciones mediante escrito de fecha 25 de
noviembre de 2015, asi como el 27 de noviembre de 2015, la Intervencion General,
remiten alegaciones de la Direccién General del Tesoro Y Politica Financiera.

La Direccién General del Tesoro Y Politica Financiera formula las alegaciones
mediante escrito de fecha 25 de noviembre de 2015.

En el Anexo IV se incorpora, por parte de la Audiencia de Cuentas de Canarias, la
contestacion a las mismas, tanto a las no aceptadas como a las aceptadas, total o
parcialmente, indicdndose en este ultimo caso las modificaciones llevadas a cabo en el
texto del Informe.

40
Informe de Fiscalizacién de la gestion de |a tesoreria y actividad financiera de la Comunidad
Autonoma de Canarias, ejercicios 2011-2014



C Audiencia de
Cuentas de
C Canarias

4. CONCLUSIONES Y RECOMENDACIONES
4.1. Conclusiones.

1. La Direccién General del Tesoro de la CAC ha corregido acertadamente las
deficiencias e irregularidades puestas de manifiesto por el informe de la Audiencia
de Cuentas de Canarias del afio 2002. Los avances se evidencian en los siguientes
aspectos: incremento y mejora de la organizacidn de los recursos humanos dedicados
a la gestion del Tesoro; desarrollo e implementacién de sistemas de informacion y
nuevas herramientas informaticas que optimizan las funciones de gestidén y control
de los fondos liquidos de la CAC (Epigrafe 2.1).

2. La Administracion Autondmica, ha promovido un desarrollo normativo acorde con las
exigencias y crecimiento del volumen de cobros y pagos de la CAC. En particular, debe
destacarse la modificacidn legislativa de 2014 (articulo 8 de la Ley 9/2014, de 6 de
noviembre, de medidas tributarias, administrativas y sociales de Canarias, que
modifica el articulo 70 de la Ley 11/2006, de 11 de diciembre, de la Hacienda Publica
Canaria), que centraliza, en la D.G. del Tesoro y Politica Financiera, la ordenacion y
materializacién de los pagos de todos los entes publicos autondmicos con
presupuesto limitativo (Epigrafe 2.1).

3. El saldo final de existencias metdlicas que ofrece el Acta de Arqueo no cuadra, en
ninguno de los afios a los que se refiere esta fiscalizacion, con el saldo final de
existencias metdlicas que arroja el Estado de Situacién de Fondos de cada ejercicio
(Epigrafe 2.2.1).

4. El Registro de Cuentas de la Tesoreria, regulado por el articulo 16 de la Orden de 22
de julio de 2004, de la Consejeria de Economia y Hacienda, por la que se regula el
régimen de funcionamiento y gestion de las cuentas bancarias y de los fondos
integrantes en la Tesoreria de la Comunidad Auténoma y sus Organismos
Autonomos, no cumple lo estipulado por los apartados c), d), f), g), y h) del citado
articulo (Epigrafe 2.2.2), manifestandose por la Direccion General del Tesoro y
Politica Financiera, en fase de alegaciones, que se estan gestionando la informacion
de dicho Registro en el SEFLOGIC.

5. La informacidn de las cuentas operativas se contrasta mediante el mecanismo de la
conciliacion bancaria de estas cuentas. De las pruebas, comprobaciones y
verificaciones realizadas se puede afirmar que el proceso de conciliacion de los saldos
bancarios de las cuentas del Tesoro de la CAC, con el saldo de cada cuenta corriente
operativa, segun la contabilidad de la Administracién de la CAC, es sélido, fiable y
consistente. Ello representa un avance muy considerable respecto a la situacion
existente en el ejercicio 2002 (Epigrafe 2.2.4).

6. El Periodo Medio de Pago (PMP) de la Tesoreria de la CAC esta por debajo del n? de
dias fijado por la legislacién aplicable en cada momento (30-60-30). Destaca el PMP
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de la Tesoreria de la CAC, sin computar los organismos auténomos, que en el ano
2014 se situd en 27,06 dias. El Periodo Medio de Pago de la Tesoreria de CAC cumple
con el plazo establecido por la LCSP para el pago a los proveedores (Epigrafe2.3.4).
Los anticipos de tesoreria, regulados por el articulo 87.1 de la Ley 11/2006, de 11 de
diciembre, de la Hacienda Publica de Canarias, han sido cancelados antes de finalizar
el afio desde su concesién, segln se deduce de los registros contables y de la
documentacién analizada, tal como regula la normativa vigente (Epigrafe 2.4).
Segun se deduce de los presupuestos de tesoreria, se observa que el saldo final
mensual de las existencias de tesoreria, de los 48 meses analizados, supera los 200
millones de €, salvo en cuatro casos. Quince meses arrojan cifras superiores a los 500
millones de € (Epigrafes 2.4y 2.5).

De los 41 préstamos analizados, correspondientes al periodo 2011-2014, se observa
gue 11 préstamos aplicaron un tipo de interés mayor que la media aritmética de los
tipos aplicados en el afio de su contratacién en el mercado espafiol; 19 préstamos
aplicaron un tipo de interés mayor que la media aritmética de los tipos aplicados en
el afio de su contratacién en el mercado europeo; 21 préstamos aplicaron un tipo de
interés menor que la media aritmética de los tipos aplicados en el afio de su
contratacién en el mercado europeo (Epigrafe 2.6.1).

Los tipos aplicados a los préstamos del ICO (Fondo Liquidez Autondmico FLA),
contratados en el afio 2014, han resultado con el coste mas barato del periodo
analizado, para la totalidad de la financiacion ajena, ya sea via préstamo, ya sea via
deuda. Salvo en el ejercicio de 2014, los tipos aplicados estan por encima del tipo
medio europeo, y por debajo del espafiol (Epigrafe 2.6.1).

Los tipos de todas las emisiones de deuda del Gobierno de Canarias han sido mas
bajos que las medias espafiolas y europeas. El importante ahorro en intereses,
respecto a las emisiones comparadas, se debe fundamentalmente a las ventajas
fiscales que proporcionaba la suscripcidn de esa deuda, al poder ser aplicada para la
materializacién del 50% de la dotacién para la Reserva de Inversién en Canarias (RIC)
(Epigrafe 2.6.2).

Analizados los ejercicios 2011, 2012, 2013 y 2014, se observa que la Direccidon General
del Tesoro y Politica Financiera ha adjudicado el pago del IRPF a través de las
entidades que ofrecen las mejores condiciones recibidas, y que las liquidaciones
practicadas han sido acordes con las condiciones pactadas (Epigrafe 2.7).

La gestion de la rentabilidad de los fondos liquidos de la CAC, en el periodo analizado,
ha sido acertada, al haber obtenido 363 mil Euros de mas que el interés pactado en
los convenios de apertura de las cuentas y sus correspondientes renovaciones
(Epigrafe 2.8).
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4.2. Recomendaciones.

. Deberia disefiarse un proceso informatico contable que asegure la consistencia de
datos entre las existencias metalicas del Acta de Arqueo, y el saldo final del Estado
de Situacién de Fondos.

. El Registro de Cuentas Corrientes regulado por el articulo 16 de la Orden de 22 de
julio de 2004, de la Consejeria de Economia y Hacienda, por la que se regula el
régimen de funcionamiento y gestién de las cuentas bancarias y de los fondos
integrantes en la Tesoreria de la Comunidad Autéonoma y sus Organismos
Auténomos, deberia informatizarse para asegurar el pleno cumplimiento del mismo,
culminando el proceso que la Direccion General del Tesoro y Politica Financiera
manifiesta haber iniciado en tal sentido.

. Serecomienda que por parte de la Direcciéon General del Tesoro o por la Intervencién
Delegada en el Tesoro, se realice una circularizacién anual de todas las posiciones
activas y pasivas de la Tesoreria de la CAC.

. Deberia ajustarse el importe de recursos ajenos contratados cada afio a las
necesidades reales de tesoreria, de acuerdo con la evolucidn real del presupuesto de
tesoreria, ello redundaria en una deseable reduccién de los gastos financieros de la
CAC. Debe evitarse suscribir productos de financiacidn ajena que no sean necesarios.
El endeudamiento en exceso genera gastos financieros innecesarios.

. Con el fin de llevar a cabo un mejor control de las liquidaciones de intereses, los
mandamientos de ingresos deberian individualizarse por cada cuenta en funciéon de
los intereses que se liquidan y el periodo a que pertenecen.

. Se estima que una vez recibida las distintas ofertas de rentabilizacion de los fondos
propios, la CAC deberia tender a que todas las entidades igualen a la mejor de las
recibidas. En el supuesto de que eso no fuera posible, se recomienda distribuir los
recursos entre las distintas entidades en proporcion a la rentabilidad ofrecida.

Santa Cruz de Tenerife, a 10 de diciembre de 2015
EL PRESIDENTE

Fdo.: Rafael Diaz Martinez
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ANEXO . Tipos de interés de los PRESTAMOS contratados en el periodo 2011-2014 en los mercados europeo y espafiol
(Emisién de préstamos en ESPANA en el periodo comprendido entre el 01/01/2011 hasta el 31/12/2014 - Fuente Bloomberg)

. Yield to
Sociedad Cupén Fe.cll1a_ de Fec.ha. de Div. Nou.o nal Nocional inicial | Margen | Maturity ngp Industria Pais
inicio vencimiento pendiente (Mid) Rating

Xacom Comunicaciones SL Variable | 02/02/2011 02/02/2016 EUR 5.000.000 5.000.000 350 4,127% - Electrical Equipment Manufacturing | ES
Gala Fund Energy & Infraestructure SL Variable | 18/02/2011 25/02/2016 EUR 19.900.000 19.900.000 400 4,312% - Power Generation ES
Patentes Talgo SLU Variable | 04/03/2011 04/03/2016 EUR 80.000.000 80.000.000 250 3,407% - Railroad ES
Bilbao Ria 2000 SA Variable | 10/03/2011 10/03/2016 EUR 50.000.000 50.000.000 340 4,208% - Industrial Other ES
CLH SA Variable | 18/03/2011 18/03/2016 EUR 17.560.000 87.800.000 350 3,753% - Pipeline ES
Grupo BC de Asesoria Hipotecaria SL Variable | 25/03/2011 25/03/2016 EUR 9.000.000 9.000.000 350 4,387% - Consumer Services ES
Hijos De Juan De Garay SA Variable | 30/03/2011 30/03/2016 EUR 1.500.000 1.500.000 450 5,462% - Metals & Mining ES
Telefonica SA Variable | 12/05/2011 | 28/07/2016 | EUR| 2.000.000.000 | 2.000.000.000 95| 16,652% | - \S/Z'rr\i';sss Telecommunications ES
Sogefi Filtration SA Variable | 30/05/2011 30/05/2016 EUR 2.100.000 7.000.000 225 2,851% - Auto Parts Manufacturing ES
Itinere Infraestructuras SA Variable | 03/08/2011 31/01/2016 EUR 30.986.700 30.986.700 350 4,064% - Industrial Other ES
Itinere Infraestructuras SA Variable | 03/08/2011 31/01/2016 EUR 30.986.700 30.986.700 350 4,148% - Industrial Other ES
Terminal Catalunya SA Variable | 19/08/2011 19/08/2016 EUR 280.000.000 280.000.000 88 1,651% - Transportation & Logistics ES
CTC Externalizacion SL Variable | 17/04/2012 17/04/2017 EUR - 1.250.000 400 4,282% - Transportation & Logistics ES
CTC Externalizacion SL Variable | 17/04/2012 17/04/2017 EUR - 3.000.000 400 4,282% - Transportation & Logistics ES
Cableuropa SAU Variable | 24/05/2012 | 30/06/2017 |EUR|  639.000.000 |  890.700.000 450 |  3,804% | - \SAé'rrveI'C';‘: Telecommunications ES
Agencia Catalana del Agua Variable | 30/05/2012 30/03/2017 EUR 291.875.000 291.875.000 437 4,559% - Utilities ES
Autoestrada Ourense Celanova Sociedade Variable | 26/06/2012 | 30/03/2017 | EUR - 52.000.000 450 | 4507%| - |Industrial Other ES
Concesionaria da Xunta de Galicia SA

Bamesa Aceros Variable | 27/07/2012 19/05/2017 EUR 60.900.000 60.900.000 375 3,653% - Metals & Mining ES
Bamesa Aceros Variable | 27/07/2012 19/05/2017 EUR 72.000.000 72.000.000 375 3,653% - Metals & Mining ES
Cemex Espana SA Variable | 17/09/2012 14/02/2017 EUR 544.391.000 808.378.000 500 5,137% - Electrical Equipment Manufacturing | ES
Cemex Espana SA Variable | 17/09/2012 14/02/2017 EUR 193.984.000 288.051.000 500 4,838% - Electrical Equipment Manufacturing | ES
Cortefiel SA Variable | 22/10/2012 20/03/2017 EUR - 263.000.000 525 18,551% - Retail - Consumer Discretionary ES
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Cortefiel SA Variable | 22/10/2012 20/03/2017 EUR - 287.000.000 525 | 18,551% Retail - Consumer Discretionary ES
Cortefiel SA Variable | 22/10/2012 22/10/2017 EUR - 6.900.000 375 | 11,466% Retail - Consumer Discretionary ES
Bagoeta SL Variable | 30/11/2012 30/11/2017 EUR 60.370.000 60.370.000 400 3,994% Metals & Mining ES
Imaginarium SA Variable | 12/12/2012 12/12/2017 EUR 12.000.000 12.000.000 475 4,903% Retail - Consumer Discretionary ES
Gestamp Automocion SA Variable | 07/02/2013 07/02/2018 EUR - 40.000.000 375 3,936% Auto Parts Manufacturing ES
Telefonica SA Variable | 22/02/2013 | 22/02/2018 | EUR 0|  700.000.000 210  2,151% \S/Z'rr\i';sss Telecommunications ES
Federico Joly y Cia SL Variable | 26/06/2013 26/06/2018 EUR 1.000.000 1.000.000 325 3,612% Publishing & Broadcasting ES
Federico Joly y Cia SL Variable | 26/06/2013 26/06/2018 EUR 1.750.000 1.750.000 325 3,612% Publishing & Broadcasting ES
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 72.214.100 72.214.100 200 2,415% Financial Services ES
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 2.200.000 2.200.000 200 2,395% Financial Services ES
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 1.700.000 1.700.000 200 2,395% Financial Services ES
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 7.684.010 7.684.010 200 2,395% Financial Services ES
Noa Visual Group SLU Variable | 25/09/2013 31/07/2018 EUR 10.000.000 10.000.000 500 5,085% Consumer Services ES
Befesa Medio Ambiente SA Variable | 27/09/2013 | 27/06/2018 | EUR 75.000.000 75.000.000 425 |  4,640% \E/\élisi;emi:t”‘”m”me"t Services & ES
. . . Waste & Environment Services &
Befesa Medio Ambiente SA Variable | 27/09/2013 27/06/2018 EUR 60.000.000 60.000.000 475 4,861% Equipment ES
Gas Natural SDG SA Variable | 28/10/2013 28/12/2018 EUR 750.000.000 750.000.000 160 1,937% Utilities ES
Enaitinere SLU Variable | 31/10/2013 31/10/2018 EUR -| 1.176.240.000 300 3,402% Industrial Other ES
Promotora de Informaciones SA Variable | 11/12/2013 11/12/2018 EUR 646.739.000 646.739.000 260 2,305% Publishing & Broadcasting ES
Vocento SA Variable | 21/02/2014 21/10/2018 EUR 75.000.000 75.000.000 475 4,825% Publishing & Broadcasting ES
Vocento SA Variable | 21/02/2014 21/02/2019 EUR 55.000.000 55.000.000 350 4,383% Publishing & Broadcasting ES
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 29/09/2019 EUR 119.000.000 119.000.000 650 6,790% Entertainment Resources ES
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 26/03/2019 EUR 350.634.000 350.634.000 500 4,710% Entertainment Resources ES
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 26/03/2019 EUR - 1.000.000 500 4,711% Entertainment Resources ES
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 26/03/2019 EUR 297.454.000 297.454.000 500 4,711% Entertainment Resources ES
Grupo Ferrer Internacional SA Variable | 26/06/2014 26/06/2019 EUR 150.000.000 150.000.000 325 4,682% Pharmaceuticals ES
Parc Logistic de La Zona Franca SA Variable | 30/06/2014 30/06/2019 EUR 36.000.000 36.000.000 275 3,757% Real Estate ES
Xfera Moviles SA Variable | 18/07/2014 | 18/07/2019 |EUR|  130.000.000 |  130.000.000 300 |  4,410% \SAé'rr\i';sss Telecommunications ES
Clinicas Del Sur SL Variable | 31/07/2014 31/07/2019 EUR 44.300.000 44.300.000 275 3,657% Health Care Facilities & Services ES
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Eroski S Coop Variable | 01/08/2014 31/07/2019 EUR 948.000.000 948.000.000 375 4,704% Supermarkets & Pharmacies ES
URO Property Holdings SL Variable | 01/08/2014 22/11/2019 EUR 1.450.000.000 1.450.000.000 300 3,682% Financial Services ES
Grupo de Empresas Azvi SL Variable | 09/10/2014 09/10/2019 EUR 78.719.100 78.719.100 450 5,140% Industrial Other ES
Grupo de Empresas Azvi SL Variable | 09/10/2014 09/10/2019 EUR 9.500.000 9.500.000 450 5,140% Industrial Other ES
Famosa SA Variable | 05/12/2014 05/12/2019 EUR 20.000.000 20.000.000 325 4,383% Leisure Products Manufacturing ES
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Tipos de interés de los PRESTAMOS contratados en el periodo 2011-2014 en los mercados europeo y espafiol

(Emisidn de préstamos en EUROPA en el periodo comprendido entre el 01/01/2011 hasta el 31/12/2014- Fuente Bloomberg)

. Yield to

Sociedad Cup6n F(ei::‘?;:e veF::i|:i::to Div. pl\;?::llioe r:‘:le Nocional inicial | Margen M(T\:Ilix;i,ty Rif;:g Industria Precio | Pais
BCD OTA BV Variable | 18/01/2011 18/01/2016 EUR 40.000.000 40.000.000 275 3,157% - Entertainment Resources - NL
Manutencoop Facility Management SpA Variable | 24/01/2011 31/12/2015 EUR 25.495.000 50.000.000 140 5,231% - Consumer Services - IT
Xacom Comunicaciones SL variable | 02/02/2011 | 02/02/2016 | EUR 5.000.000 5.000.000 350 |  4,127%| - ﬂiﬁ:g""c‘tﬁ‘;‘:jgment . ES
Gala Fund Energy & Infraestructure SL Variable | 18/02/2011 25/02/2016 EUR 19.900.000 19.900.000 400 4,312% - Power Generation - ES
Cremonini Produzione SPA Variable | 02/03/2011 02/03/2016 EUR 220.000.000 220.000.000 300 3,180% - Food & Beverage - IT
Cremonini Produzione SPA Variable | 02/03/2011 02/03/2016 EUR 98.210.000 98.210.000 350 3,222% - Food & Beverage - IT
Patentes Talgo SLU Variable | 04/03/2011 04/03/2016 EUR 80.000.000 80.000.000 250 3,407% - Railroad - ES
Bilbao Ria 2000 SA Variable | 10/03/2011 10/03/2016 EUR 50.000.000 50.000.000 340 4,208% - Industrial Other - ES
CLH SA Variable | 18/03/2011 18/03/2016 EUR 17.560.000 87.800.000 350 3,753% - Pipeline - ES
Lucas Bols BV Variable | 24/03/2011 24/09/2016 EUR 41.320.000 41.320.000 475 5,058% - Food & Beverage - NL
Grupo BC de Asesoria Hipotecaria SL Variable | 25/03/2011 25/03/2016 EUR 9.000.000 9.000.000 350 4,387% - Consumer Services - ES
Hijos De Juan De Garay SA Variable | 30/03/2011 30/03/2016 EUR 1.500.000 1.500.000 450 5,462% - Metals & Mining - ES
Fraikin SAS Variable | 20/04/2011 20/04/2016 EUR 330.000.000 330.000.000 275 8,526% - Retail - Consumer Discretionary - FR
Balta Finance Sarl Variable | 26/04/2011 30/11/2016 EUR - 130.000.000 475 4,768% - Financial Services - LU
ClientLogic Holding Ltd Variable | 12/05/2011 30/01/2017 EUR 21.927.800 21.927.800 675 5,714% - Software & Services - GB
Telefonica SA Variable | 12/05/2011 | 28/07/2016 | EUR | 2.000.000.000 | 2.000.000.000 95| 16652% | - \S’Z'rrvel'ce:: Telecommunications - ES
Opale Defense Variable | 30/05/2011 28/02/2016 EUR - 665.000.000 195 1,577% - Consumer Services - FR
Opale Defense Variable | 30/05/2011 28/02/2016 EUR - 78.000.000 150 1,586% - Consumer Services - FR
Sogefi Filtration SA Variable | 30/05/2011 30/05/2016 EUR 2.100.000 7.000.000 225 2,851% - Auto Parts Manufacturing - ES
Eredivisie Media & Marketing CV Variable | 17/06/2011 17/06/2016 EUR 60.000.000 60.000.000 360 5,139% - Entertainment Content - NL
Nordzucker AG Variable | 17/06/2011 17/06/2016 EUR 200.450.000 200.450.000 90 1,687% - Food & Beverage - DE
Valeo SA Variable | 27/06/2011 27/06/2016 EUR 249.000.000 250.000.000 130 2,136% - Auto Parts Manufacturing - FR
Nuova Rete Solare Srl Variable | 28/07/2011 27/07/2016 EUR - 20.000.000 200 2,172% - Renewable Energy - IT
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Terminal Catalunya SA Variable | 19/08/2011 19/08/2016 EUR 280.000.000 280.000.000 88 1,651% Transportation & Logistics ES
3 AB Optique Financement Variable | 23/08/2011 23/08/2016 EUR 73.333.300 220.000.000 250 3,022% Financial Services FR
Ryder Capital Luxembourg Ltd SARL Variable | 31/08/2011 31/08/2016 EUR 165.000.000 165.000.000 125 2,051% Transportation & Logistics GB
TV GFl Holding Co Sarl Variable | 14/09/2011 14/09/2016 EUR 31.040.000 31.040.000 525 5,074% Software & Services LU
Euromedic International Holdings BV Variable | 16/09/2011 16/09/2016 EUR 125.000.000 125.000.000 225 2,680% Health Care Facilities & Services HU
Euromedic International Holdings BV Variable | 16/09/2011 16/09/2016 EUR 102.000.000 102.000.000 225 2,680% Health Care Facilities & Services HU
Oleon Holding NV Variable | 26/09/2011 26/09/2016 EUR 40.000.000 40.000.000 195 2,261% Chemicals BE
Scotch & Soda BV Variable | 28/09/2011 03/10/2016 EUR 85.000.000 85.000.000 400 4,402% Apparel & Textile Products NL
Bucuresti Turism SA Variable | 29/09/2011 30/06/2016 EUR 62.500.000 62.500.000 460 4,346% Travel & Lodging RO
Bucuresti Turism SA Variable | 29/09/2011 30/06/2016 EUR - 9.000.000 460 4,275% Travel & Lodging RO
Sponda OYJ Variable | 03/11/2011 03/11/2016 EUR 275.000.000 275.000.000 170 2,137% Real Estate FI
Q-Park NV Variable | 15/11/2011 15/11/2016 EUR 650.000.000 650.000.000 250 2,578% Consumer Services NL
Q-Park NV Variable | 15/11/2011 15/11/2016 EUR 275.000.000 275.000.000 250 2,578% Consumer Services NL
Aventas Manufacturing Group Holdco Ltd Variable | 02/12/2011 02/12/2016 EUR 72.351.200 72.351.200 677 9,670% Consumer Services GB
Novy Urengoy Gas & Chemical Complex Variable | 08/12/2011 08/12/2016 EUR 65.000.000 65.000.000 195 2,255% Exploration & Production RU
Domodedovo Airport ZAO Variable | 20/01/2012 20/01/2017 EUR 165.000.000 165.000.000 280 3,480% Transportation & Logistics RU
Synlab Holding mbH Variable | 27/01/2012 27/01/2017 EUR 75.000.000 75.000.000 475 4,460% Health Care Facilities & Services DE
Touleen Group Variable | 30/01/2012 30/01/2017 EUR 12.000.000 12.000.000 250 3,082% Food & Beverage IE
Sberbank of Russia Variable | 15/02/2012 15/02/2017 EUR 500.000.000 500.000.000 150 1,935% Banks RU
Enel Finance International NV Variable | 20/02/2012 20/02/2017 EUR 3.200.000.000 3.200.000.000 250 2,635% Utilities NL
Enel Finance International NV Variable | 20/02/2012 20/02/2017 EUR 100.000.000 100.000.000 230 2,928% Utilities NL
Buffet Crampon SAS Variable | 29/03/2012 15/06/2017 EUR 12.000.000 12.000.000 300 3,307% Leisure Products Manufacturing FR
CTC Externalizacion SL Variable | 17/04/2012 17/04/2017 EUR - 1.250.000 400 4,282% Transportation & Logistics ES
CTC Externalizacion SL Variable | 17/04/2012 17/04/2017 EUR - 3.000.000 400 4,282% Transportation & Logistics ES
Rosneft OAO Variable | 24/04/2012 24/04/2017 EUR 845.000.000 845.000.000 240 2,710% Integrated Oils RU
Cableuropa SAU Variable | 24/05/2012 | 30/06/2017 |EUR|  639.000.000 |  890.700.000 450 | 3,804% \s,\élrrvellclzse Telecommunications ES
Agencia Catalana del Agua Variable | 30/05/2012 30/03/2017 EUR 291.875.000 291.875.000 437 4,559% Utilities ES
AVIO SpA Variable | 30/05/2012 14/06/2017 EUR 119.824.000 119.824.000 288 3,162% Aerospace & Defense IT
AVIO SpA Variable | 30/05/2012 14/06/2017 EUR 194.705.000 194.705.000 288 3,162% Aerospace & Defense IT
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Autoestrada Ourense Celanova Sociedade

Concesionaria da Xunta de Galicia SA Variable | 26/06/2012 30/03/2017 EUR - 52.000.000 450 4,507% Industrial Other - ES
Coillte Teoranta Variable | 27/06/2012 | 27/06/2017 | EUR 10.447.000 10.447.000 250 | 2,645% E/‘I’giztfa&c:uar?:é Products . IE
Premia FFL AS Variable | 18/07/2012 18/07/2017 EUR 3.900.000 10.900.000 190 2,830% Food & Beverage - Lv
Ekspress Grupp AS Variable | 23/07/2012 | 25/07/2017 | EUR 22.403.000 29.300.000 250 | 4,065% g:zzrrft‘:;?]:y Consumer - EE
Accent Jobs For People NV Variable | 27/07/2012 27/07/2017 EUR 50.700.000 50.700.000 350 4,370% Consumer Services - BE
Bamesa Aceros Variable | 27/07/2012 19/05/2017 EUR 72.000.000 72.000.000 375 3,653% Metals & Mining - ES
Bamesa Aceros Variable | 27/07/2012 19/05/2017 EUR 60.900.000 60.900.000 375 3,653% Metals & Mining - ES
Letisko Mrstefanika-Airport Bratislava AS Variable | 31/07/2012 31/07/2017 EUR 30.000.000 30.000.000 445 4,484% Transportation & Logistics - SK
Limoni SpA Variable | 02/08/2012 02/01/2018 EUR - 74.000.000 25 2,309% Retail - Consumer Discretionary - IT
Fokker Technologies Holding BV Variable | 03/08/2012 03/08/2017 EUR 150.000.000 150.000.000 800 7,464% Aerospace & Defense 96,000 | NL
Citycon OVYJ Variable | 04/09/2012 04/09/2017 EUR 184.400.000 190.000.000 210 2,283% Real Estate - FI
Cemex Espana SA Variable | 17/09/2012 | 14/02/2017 |EUR|  544.391.000 |  808.378.000 500 | 5137% E}lz;t;ifzzjtﬁ‘:if‘igpme"t - | es
Cemex Espana SA Variable | 17/09/2012 | 14/02/2017 | EUR 193.984.000 288.051.000 500 |  4,838% EZ?LEtE‘:;:‘Z’me"t . ES
IMO Car Wash Group Ltd Variable | 05/10/2012 05/10/2017 EUR 27.600.000 27.600.000 750 7,684% Consumer Services - GB
Cortefiel SA Variable | 22/10/2012 20/03/2017 EUR - 263.000.000 525 18,551% Retail - Consumer Discretionary - ES
Cortefiel SA Variable | 22/10/2012 20/03/2017 EUR - 287.000.000 525 18,551% Retail - Consumer Discretionary - ES
Cortefiel SA Variable | 22/10/2012 22/10/2017 EUR - 6.900.000 375 11,466% Retail - Consumer Discretionary - ES
Rottapharm SpA Variable | 14/11/2012 14/11/2017 EUR 60.000.000 100.000.000 350 4,768% Pharmaceuticals - IT
Bagoeta SL Variable | 30/11/2012 30/11/2017 EUR 60.370.000 60.370.000 400 3,994% Metals & Mining - ES
Interxion Real Estate IV BV variable | 30/11/2012 | 01/12/2017 | EUR 8.666.670 10.000.000 275 | 3,367% !éirrveilcizse Telecommunications . NL
Imaginarium SA Variable | 12/12/2012 12/12/2017 EUR 12.000.000 12.000.000 475 4,903% Retail - Consumer Discretionary - ES
Imaginarium SA Variable | 12/12/2012 12/12/2016 EUR 10.000.000 10.000.000 350 4,358% Retail - Consumer Discretionary - ES
Doosan Power System SA Variable | 27/12/2012 27/12/2017 EUR 100.000.000 100.000.000 275 3,057% Industrial Other - LU
Editis SA Variable | 22/01/2013 22/01/2018 EUR 380.000.000 380.000.000 350 3,821% Publishing & Broadcasting - FR
TIGF SA Variable | 04/02/2013 04/02/2018 EUR 200.000.000 200.000.000 150 2,429% Utilities - FR
Gestamp Automocion SA Variable | 07/02/2013 07/02/2018 EUR - 40.000.000 375 3,936% Auto Parts Manufacturing - ES
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Wireless Telecommunications

Telefonica SA Variable | 22/02/2013 22/02/2017 EUR 0 700.000.000 200 2,016% Services - ES
Telefonica SA Variable | 22/02/2013 | 22/02/2018 | EUR 0 700.000.000 210  2,151% !é'rr\z';ss Telecommunications . ES
Toys R Us France Real Estate SAS Variable | 27/02/2013 27/02/2018 EUR 46.437.000 48.000.000 450 6,270% Retail - Consumer Discretionary - FR
Global Blue Acquisition BV Variable | 08/03/2013 31/07/2018 EUR 120.000.000 120.000.000 425 4,222% Financial Services - NL
Ziggo BV Variable | 28/03/2013 28/03/2018 EUR 150.000.000 150.000.000 200 1,708% Entertainment Content - NL
Spotless Group SAS Variable | 10/04/2013 31/12/2017 EUR 70.000.000 70.000.000 500 4,783% Consumer Products - FR
SAG GmbH Variable | 19/04/2013 31/12/2017 EUR 97.500.000 97.500.000 275 3,155% Power Generation - DE
SAG GmbH Variable | 19/04/2013 31/12/2017 EUR 97.500.000 97.500.000 325 3,548% Power Generation - DE
Gaming Invest SARL Variable | 01/05/2013 31/12/2017 EUR 165.000.000 165.000.000 400 9,079% Casinos & Gaming - LU
Eg”t“he Annington Rhein-Ruhr GmbH & Co |\, .10 | 17/05/2013 | 26/06/2018 | EUR 104.000.000 104.000.000 225|  2,923% Financial Services . DE
:ﬁ:scr‘e Annington Wohnungsgesellschaft | |\, .10 | 17/05/2013 | 26/06/2018 | EUR 75.000.000 75.000.000 225|  3,082% Real Estate - DE
Bonhom SAS Variable | 03/06/2013 31/12/2018 EUR - 225.000.000 600 7,064% Manufactured Goods - FR
Capio Group Services AB Variable | 03/06/2013 02/11/2017 EUR 113.652.000 113.652.000 425 4,190% Health Care Facilities & Services - SE
Interxion Real Estate V BV Variable | 21/06/2013 | 01/05/2018 | EUR 5.200.000 6.000.000 275 | 3,450% Z\é’rﬁlc'zse Telecommunications . NL
Brussels Airport Co NV/SA Variable | 26/06/2013 26/06/2018 EUR 800.000.000 800.000.000 140 1,998% Transportation & Logistics - BE
Federico Joly y Cia SL Variable | 26/06/2013 26/06/2018 EUR 1.000.000 1.000.000 325 3,612% Publishing & Broadcasting - ES
Federico Joly y Cia SL Variable | 26/06/2013 26/06/2018 EUR 1.750.000 1.750.000 325 3,612% Publishing & Broadcasting - ES
Infront Sports & Media AG Variable | 19/07/2013 01/06/2019 EUR - 200.000.000 500 4,759% Advertising & Marketing 98,000 | CH
Infront Sports & Media AG Variable | 19/07/2013 01/06/2018 EUR - 70.000.000 438 4,371% Advertising & Marketing - CH
Telekom Romania Communications SA Variable | 24/07/2013 | 30/04/2018 | EUR 75.000.000 75.000.000 525 |  6,962% !é'rr\z';ss Telecommunications . RO
Wireless Tel icati
Telekom Romania Communications SA Variable | 24/07/2013 | 30/04/2018 | EUR|  150.000.000 |  150.000.000 525|  6,962% oo communications - | ro
Attendo Group AB Variable | 26/07/2013 31/12/2018 EUR 225.000.000 225.000.000 450 4,082% Health Care Facilities & Services 98,000 SE
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 72.214.100 72.214.100 200 2,415% Financial Services - ES
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 2.200.000 2.200.000 200 2,395% Financial Services - ES
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 1.700.000 1.700.000 200 2,395% Financial Services - ES
Copcisa Corp SLU Variable | 30/07/2013 06/11/2018 EUR 7.684.010 7.684.010 200 2,395% Financial Services - ES
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Home & Office Products

Hilding Anders International AB Variable | 02/09/2013 | 30/06/2018 | EUR 87.026.400 87.026.400 550 | 5,632% _ SE
Manufacturing
AmRest Holdings SE Variable | 10/09/2013 | 10/09/2018 | EUR 149.155.000 150.000.000 319|  4,238% Restaurants PL
Metallum Holding SA Variable | 13/09/2013 | 13/09/2018 | EUR 50.000.000 50.000.000 450 |  4,539% \E’\ﬁzini::v'm”mem Services & Lu
Metallum Holding SA Variable | 13/09/2013 | 13/09/2018 | EUR ; 35.000.000 450 | 4,517% \E’\gzsi;‘ing;:t”v'm”me"t Services & LU
Cellular Italia SpA Variable | 16/09/2013 | 16/09/2018 | EUR 56.000.000 56.000.000 475 |  4,851% gi‘zst'rgiglj:i/'oan””fad””ng & T
Exterion Media UK Ltd Variable | 18/09/2013 18/03/2018 EUR - 75.000.000 625 7,223% Advertising & Marketing GB
Noa Visual Group SLU Variable | 25/09/2013 31/07/2018 EUR 10.000.000 10.000.000 500 5,085% Consumer Services ES
Befesa Medio Ambiente SA Variable | 27/09/2013 | 27/06/2018 | EUR 75.000.000 75.000.000 425 |  4,640% \E’\(;isitp;g;::‘”m”me”t Services & ES
Befesa Medio Ambiente SA Variable | 27/09/2013 | 27/06/2018 | EUR 60.000.000 60.000.000 475 |  4,861% \E’\ﬁzini::v'm”mem Services & ES
Senoble SASU Variable | 14/10/2013 14/10/2018 EUR - 12.500.000 350 4,526% Food & Beverage FR
Senoble SASU Variable | 14/10/2013 14/10/2018 EUR - 116.100.000 350 4,526% Food & Beverage FR
Senoble SASU Variable | 14/10/2013 | 14/10/2018 | EUR - 23.400.000 350  4,526% Food & Beverage FR
Senoble SASU Variable | 14/10/2013 | 14/10/2018 | EUR - 20.000.000 365 |  4,764% Food & Beverage FR
Senoble SASU Variable | 14/10/2013 | 14/10/2018 | EUR - 10.000.000 350  4,526% Food & Beverage FR
Senoble SASU Variable | 14/10/2013 | 14/10/2018 | EUR - 30.000.000 350|  4,526% Food & Beverage FR
Tarkett SA Variable | 14/10/2013 | 14/10/2018 | EUR 246.000.000 |  246.000.000 175 | 2,314% Home Improvement FR
Tarkett SA Variable | 14/10/2013 | 14/10/2018 | EUR 114.000.000 114.000.000 175 | 2,314% Home Improvement FR
Gas Natural SDG SA Variable | 28/10/2013 | 28/12/2018 | EUR 750.000.000 |  750.000.000 160 |  1,937% Utilities ES
Enaitinere SLU Variable | 31/10/2013 | 31/10/2018 | EUR -] 1.176.240.000 300|  3,402% Industrial Other ES
gjrsf’(‘:’o'ChepetSky Khimichesky Kombinat Variable | 18/11/2013 | 18/11/2018 | EUR 148.093.000 148.093.000 250 | 3,456% Chemicals RU
Native Instruments GmbH Variable | 22/11/2013 01/10/2018 EUR 9.200.000 9.200.000 255 2,773% Software & Services DE
Altra Industrial Motion Netherlands BV Variable | 06/12/2013 06/12/2018 EUR 43.750.000 50.000.000 163 2,621% Machinery Manufacturing NL
EEW Energy from Waste GmbH variable | 10/12/2013 | 21/03/2019 | EUR 162.500.000 162.500.000 350 |  3,694% Power Generation DE
CARMILA SAS Variable | 15/12/2013 | 14/12/2018 |EUR| 1.050.000.000 | 1.050.000.000 150  2,052% Real Estate FR
Prime Office REIT-AG Variable | 18/12/2013 | 18/12/2018 | EUR 225.000.000 |  225.000.000 190  2,394% Real Estate DE
Crown European Holdings SA Variable | 19/12/2013 19/12/2018 EUR 590.000.000 590.000.000 175 2,090% Containers & Packaging FR
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Crown European Holdings SA Variable | 19/12/2013 19/12/2018 EUR 110.000.000 110.000.000 175 2,107% | BBB- | Containers & Packaging FR
Tarkett SA Variable | 20/12/2013 14/10/2018 EUR 90.000.000 90.000.000 175 2,416% - Home Improvement FR
Cargus International Srl Variable | 23/12/2013 23/12/2018 EUR - 5.400.000 395 4,581% - Transportation & Logistics RO
ﬁ;u Auto-Teile-Unger Handels GmbH & Co |\ 1ov1e | 24/01/2014 | 24/01/2019 | EUR 50.000.000 50.000.000 950| 9,135%| - | Retail - Consumer Discretionary DE
EuropaCorp Variable | 30/01/2014 30/01/2019 EUR 20.720.000 20.720.000 350 4,779% - Entertainment Content FR
Le Cap Variable | 30/01/2014 29/06/2018 EUR 19.300.000 19.300.000 325 3,888% - Real Estate FR
Camaieu International SAS Variable | 20/02/2014 22/05/2019 EUR - 91.662.000 450 5,717% - Apparel & Textile Products FR
Camaieu International SAS Variable | 20/02/2014 22/05/2019 EUR - 50.337.000 450 5,717% - Apparel & Textile Products FR
Camaieu International SAS Variable | 20/02/2014 22/05/2019 EUR - 42.435.000 450 5,717% - Apparel & Textile Products FR
Vocento SA Variable | 21/02/2014 21/10/2018 EUR 75.000.000 75.000.000 475 4,825% - Publishing & Broadcasting ES
Vocento SA Variable | 21/02/2014 21/02/2019 EUR 55.000.000 55.000.000 350 4,383% - Publishing & Broadcasting ES
Hibu plc Variable | 03/03/2014 03/03/2019 EUR 145.966.000 145.966.000 500 5,104% - Advertising & Marketing GB
Oberthur Technologies SA Variable | 12/03/2014 18/10/2019 EUR 260.000.000 260.000.000 375 4,633% B- Software & Services FR
Kaufman & Broad SA Variable | 14/03/2014 19/03/2019 EUR 50.000.000 50.000.000 350 4,598% - Homebuilders FR
Kaufman & Broad SA Variable | 14/03/2014 19/03/2019 EUR 100.000.000 100.000.000 325 4,324% - Homebuilders FR
Linxens France SA Variable | 03/04/2014 21/10/2018 EUR - 200.000.000 400 4,038% - Hardware FR
eircom Finco Sarl Variable | 04/04/2014 | 30/09/2019 |EUR|  158.834.000 |  158.834.000 450 | 4,663% | - Z\é'rﬁlc'zse Telecommunications L
Stahl Holdings BV Variable | 08/04/2014 08/07/2019 EUR 96.900.000 130.000.000 350 4,254% - Chemicals NL
Beni Stabili SpA SIIQ Variable | 16/04/2014 16/04/2019 EUR 60.000.000 60.000.000 250 3,373% - Real Estate IT
Societe Fonciere Lyonnaise SA Variable | 30/04/2014 23/04/2019 EUR 50.000.000 50.000.000 165 2,062% - Real Estate FR
Inter Media Communication Srl Variable | 27/05/2014 05/06/2019 EUR 230.000.000 230.000.000 550 5,560% - Consumer Services IT
IMCD Group NV Variable | 03/06/2014 03/07/2019 EUR 240.544.000 240.544.000 175 2,308% - Chemicals NL
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 26/03/2019 EUR 297.454.000 297.454.000 500 4,711% - Entertainment Resources ES
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 29/09/2019 EUR 119.000.000 119.000.000 650 6,790% - Entertainment Resources ES
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 26/03/2019 EUR 350.634.000 350.634.000 500 4,710% - Entertainment Resources ES
Parques Reunidos Servicios Centrales SAU Variable | 04/06/2014 26/03/2019 EUR - 1.000.000 500 4,711% - Entertainment Resources ES
Tokheim Group SAS Variable | 17/06/2014 14/06/2019 EUR 90.000.000 90.000.000 450 5,133% - Machinery Manufacturing FR
ComCave Holding GmbH Variable | 24/06/2014 24/06/2019 EUR - 33.000.000 375 4,816% - Educational Services DE
Deutsche Raststatten Holding GmbH Variable | 26/06/2014 10/12/2019 EUR 625.000.000 625.000.000 350 3,246% BB Retail - Consumer Discretionary DE
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Grupo Ferrer Internacional SA Variable | 26/06/2014 26/06/2019 EUR 150.000.000 150.000.000 325 4,682% - Pharmaceuticals - ES
Mediq BV Variable | 27/06/2014 27/03/2019 EUR - 50.000.000 375 3,836% - Health Care Facilities & Services - NL
Mediq BV Variable | 27/06/2014 27/02/2020 EUR 465.000.000 465.000.000 400 3,843% - Health Care Facilities & Services - NL
Mediq BV Variable | 27/06/2014 27/03/2019 EUR 138.000.000 138.000.000 375 3,891% - Health Care Facilities & Services - NL
Amor Group/The Variable | 30/06/2014 30/06/2019 EUR 5.000.000 5.000.000 375 4,350% - Retail - Consumer Discretionary - DE
Amor Group/The Variable | 30/06/2014 30/06/2019 EUR 25.000.000 25.000.000 375 4,350% - Retail - Consumer Discretionary - DE
DE Master Blenders 1753 NV Variable | 30/06/2014 23/07/2019 EUR 2.900.000.000 2.900.000.000 300 2,943% BB Food & Beverage - NL
DE Master Blenders 1753 NV Variable | 30/06/2014 23/07/2019 EUR 1.000.000.000 1.000.000.000 300 3,395% BB Food & Beverage - NL
Parc Logistic de La Zona Franca SA Variable | 30/06/2014 30/06/2019 EUR 36.000.000 36.000.000 275 3,757% - Real Estate - ES
Gallerie Commerciali Joint Venture Variable | 01/07/2014 24/07/2019 EUR - 11.200.000 120 2,376% - Real Estate - IT
Infront Sports & Media AG Variable | 18/07/2014 01/06/2019 EUR - 70.000.000 500 5,192% - Advertising & Marketing 99,500 | CH
Infront Sports & Media AG Variable | 18/07/2014 01/06/2020 EUR - 85.000.000 800 7,991% - Advertising & Marketing 98,500 | CH
Xfera Moviles SA Variable | 18/07/2014 | 18/07/2019 |EUR|  130.000.000 |  130.000.000 300 4410%| - \s,\élrrvellcf: Telecommunications - ES
Hines Italia Sgr SpA-Porta Nuova Garibaldi Variable | 21/07/2014 21/07/2019 EUR 445.978.000 445.978.000 215 2,391% - Real Estate - IT
Logicor Husarian | Sp zoo Variable | 22/07/2014 22/07/2019 EUR 92.343.400 92.343.400 238 3,331% - Real Estate - PL
Logicor Husarian | Sp zoo Variable | 22/07/2014 22/07/2019 EUR 81.811.000 81.811.000 238 3,331% - Real Estate - PL
Fondo Antirion Retail Multicomparto Variable | 24/07/2014 24/07/2019 EUR 86.000.000 86.000.000 195 2,471% - Real Estate - IT
Sealed Air BV Variable | 25/07/2014 25/07/2019 EUR 147.875.000 147.875.000 175 2,174% - Chemicals - NL
Ingenico Group Variable | 29/07/2014 29/07/2019 EUR 100.000.000 100.000.000 160 1,853% - Hardware - FR
Clinicas Del Sur SL Variable | 31/07/2014 31/07/2019 EUR 44.300.000 44.300.000 275 3,657% - Health Care Facilities & Services - ES
Eroski S Coop Variable | 01/08/2014 31/07/2019 EUR 948.000.000 948.000.000 375 4,704% - Supermarkets & Pharmacies - ES
GIP Il Palma Luxco Il Sarl Variable | 01/08/2014 01/08/2019 EUR 162.500.000 162.500.000 250 3,556% - Chemicals - LU
URO Property Holdings SL Variable | 01/08/2014 22/11/2019 EUR 1.450.000.000 1.450.000.000 300 3,682% - Financial Services - ES
DLK Acquisitions BV Variable | 06/08/2014 06/02/2019 EUR - 310.000.000 425 4,400% B Utilities 99,000 NL
DLK Acquisitions BV Variable | 06/08/2014 06/08/2019 EUR - 100.000.000 750 9,227% | CCC+ | Utilities 99,000 NL
Huvepharma AD Variable | 15/08/2014 15/08/2019 EUR 75.000.000 75.000.000 350 3,214% BB- Pharmaceuticals - BG
Elis SA Variable | 02/09/2014 02/09/2019 EUR 650.000.000 650.000.000 263 2,536% BB Consumer Services - FR
ZF Friedrichshafen AG Variable | 06/10/2014 06/10/2019 EUR 0 612.000.000 275 4,013% - Auto Parts Manufacturing - DE
RHI AG Variable | 08/10/2014 08/10/2019 EUR 170.000.000 170.000.000 100 2,499% - Metals & Mining - AT
Grupo de Empresas Azvi SL Variable | 09/10/2014 09/10/2019 EUR 78.719.100 78.719.100 450 5,140% - Industrial Other - ES
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Grupo de Empresas Azvi SL Variable | 09/10/2014 09/10/2019 EUR 9.500.000 9.500.000 450 5,140% - Industrial Other - ES
MCE OPCO Variable | 13/10/2014 13/10/2019 EUR 43.000.000 43.000.000 220 2,999% - Travel & Lodging - FR
Splendid Propco SCI Variable | 13/10/2014 13/10/2019 EUR 132.000.000 132.000.000 220 2,999% - Real Estate - FR
Vivarte SAS Variable | 20/10/2014 29/10/2019 EUR 500.000.000 500.000.000 400 11,328% | CCC+ | Apparel & Textile Products 99,000 FR
Schaeffler Verwaltungs GmbH Variable | 21/10/2014 21/10/2019 EUR 500.000.000 500.000.000 450 5,084% - Auto Parts Manufacturing - DE
SPCM SA Variable | 21/10/2014 21/10/2019 EUR 80.000.000 80.000.000 225 3,207% - Chemicals - FR
Osborne Distribuidora SA Variable | 22/10/2014 25/07/2020 EUR 15.000.000 15.000.000 250 3,252% - Distributors - Consumer Disccret. - ES
INA Beteiligungsgesellschaft mbH Variable | 27/10/2014 15/05/2020 EUR 750.000.000 750.000.000 350 4,062% BB- Auto Parts Manufacturing 99,500 | DE
Styrolution Group GmbH Variable | 07/11/2014 30/09/2019 EUR 525.000.000 525.000.000 550 6,412% B Chemicals 98,000 | DE
Ontex Group NV Variable | 10/11/2014 10/11/2019 EUR 380.000.000 380.000.000 275 2,814% BB- Consumer Products - BE
BARTEC Top Holding GmbH Variable | 14/11/2014 | 30/09/2019 | EUR - 95.000.000 450 |  4610%| - azcnt;zac'ti‘:i‘r‘gme”t 99,500 | DE
Amdipharm Mercury Debtco Ltd Variable | 21/11/2014 13/12/2019 EUR 449.187.000 449.187.000 475 4,674% B+ Financial Services 99,500 | GB
Fresenius Medical Care AG & Co KGaA Variable | 26/11/2014 30/10/2019 EUR 282.000.000 300.000.000 138 1,790% | BBB- | Health Care Facilities & Services - DE
Famosa SA Variable | 05/12/2014 05/12/2019 EUR 20.000.000 20.000.000 325 4,383% - Leisure Products Manufacturing - ES
Perrigo Finance plc Variable | 05/12/2014 05/12/2019 EUR - 300.000.000 150 2,282% - Pharmaceuticals - IE
Perrigo Finance plc Variable | 05/12/2014 05/12/2019 EUR 462.500.000 500.000.000 150 2,430% - Pharmaceuticals - IE
Park Tower Investments Ltd Variable | 16/12/2014 16/12/2019 EUR 17.000.000 17.000.000 920 8,564% - Entertainment Resources - GB
Park Tower Investments Ltd Variable | 16/12/2014 16/12/2019 EUR 133.000.000 133.000.000 220 2,997% - Entertainment Resources - GB
Tata Steel UK Holdings Ltd Variable | 17/12/2014 16/10/2019 EUR 370.000.000 370.000.000 315 4,242% - Metals & Mining - GB
AGCO International Holdings BV Variable | 18/12/2014 15/01/2020 EUR 200.000.000 200.000.000 58 1,415% - Machinery Manufacturing - NL
SPIE SA Variable | 18/12/2014 31/08/2019 EUR 625.000.000 625.000.000 425 4,224% NR Industrial Other 99,000 | FR
Tradebe Management Ltd Variable | 18/12/2014 22/12/2019 EUR 187.744.000 187.744.000 325 4,190% - Waste & Environment Services & E. - GB
Servus Luxembourg Holding SCA Variable | 19/12/2014 19/06/2020 EUR 270.000.000 270.000.000 200 3,132% - Auto Parts Manufacturing - LU
Kennedy Wilson Europe Real Estate Plc Variable | 31/12/2014 31/12/2019 EUR 264.000.000 264.000.000 213 2,489% - Real Estate - GB

ANEXO Il. Tipos de interés de la DEUDA contratada en el periodo 2011-2014 en los mercados europeo y espaiiol

Emisidn de Bonos en Espaia en el aio 2011- Fuente Bloomberg
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Amadeus Capital Markets SA 4,875% | 15/07/2011 15/07/2016 EUR 1.061.100.000 | 1.061.100.000 - 0,342% BBB Software & Services 99,493 ES
Autonomous Community of Madrid Spain 6,213% 21/06/2011 21/06/2016 EUR 919.502.724 919.502.724 - 0,216% BBB Government Local - ES
Autonomous Community of Madrid Spain 5,650% | 11/03/2011 11/03/2016 EUR 126.288.890 126.288.890 - 0,277% - Government Local 100,000 ES
Autonomous Community of Valencia Spain 7,875% | 22/07/2011 22/07/2016 EUR 287.300.000 287.300.000 - 0,995% BB Government Local - ES
Banco Bilbao Vizcaya Argentaria SA 4,750% 10/02/2011 10/02/2016 EUR 2.725.200.000 | 2.725.200.000 - 0,078% A Banks 99,344 ES
Banco Bilbao Vizcaya Argentaria SA 4,000% 16/09/2011 16/09/2016 EUR 74.505.960 74.505.960 - 0,347% - Banks 100,000 ES
Banco Espanol de Credito SA 4,080% 23/03/2011 23/03/2016 EUR 689.957.400 689.957.400 - 0,342% BBB+ Banks 100,000 ES
Banco Pastor SA 5,800% 16/12/2011 16/12/2016 EUR 0 650.600.000 - 0,687% - Banks 100,000

Banco Santander SA 4,625% 21/06/2011 21/06/2016 EUR 1.439.760.000 | 1.439.760.000 - 0,149% - Diversified Banks 99,485 ES
Banco Santander SA 4,625% 20/01/2011 20/01/2016 EUR 1.346.900.000 | 1.346.900.000 - 0,069% - Diversified Banks 99,481 ES
BBVA Senior Finance SAU 4,875% 15/04/2011 15/04/2016 EUR 873.680.500 873.680.500 - 0,258% BBB Banks 99,831 ES
BFA Sociedad Tenedora de Acciones SAU 5,250% | 07/04/2011 07/04/2016 EUR | 2.416.531.000 | 2.416.531.000 - 0,260% BBB Banks 99,777 ES
BFA Sociedad Tenedora de Acciones SAU 5,375% | 05/05/2011 05/05/2016 EUR 173.452.020 173.452.020 - 0,671% - Banks - ES
CaixaBank SA 5,000% | 22/02/2011 22/02/2016 EUR 3.004.804.000 | 3.004.804.000 - 0,145% A Banks 99,508 ES
CaixaBank SA 5,125% | 27/04/2011 27/04/2016 EUR 1.835.625.000 | 1.835.625.000 - 0,145% A Banks 99,927 ES
CaixaBank SA 5,362% | 31/03/2011 31/03/2016 EUR 14.190.000 14.190.000 - 0,590% - Banks 100,000 ES
Caja de Ahorros de Murcia 5,050% | 24/03/2011 24/03/2016 EUR 14.187.700 14.187.700 - 0,823% - Banks 100,000 ES
Cajas Rurales Unidas SCC 5,000% | 20/12/2011 20/12/2016 EUR 654.355.000 654.355.000 - 0,361% BBB+ Banks 100,000 ES
Comunidad Autonoma de Aragon 5,900% | 11/02/2011 | 11/02/2016 | EUR | 187.939.120 | 187.939.120 -l o0232%| BBB g:;’:)':a're"t | Es
Comunidad Autonoma de Canarias 2,000% | 10/11/2011 10/11/2016 EUR 272.268.000 272.268.000 - 0,536% - Government Local 100,000 ES
Comunidad Autonoma de Canarias 2,000% | 23/12/2011 23/12/2016 EUR 22.065.147 22.065.147 - 0,968% - Government Local - ES
Comunidad Foral de Navarra 5,529% | 24/02/2011 24/02/2016 EUR 281.336.400 281.336.400 - 0,290% - Government Local 100,000 ES
Comunidad Foral de Navarra 5,250% | 04/03/2011 04/03/2016 EUR 48.919.500 48.919.500 - 0,335% A- Government Local 100,000 ES
;‘;:g;’ri‘ie Reestructuracion Ordenada 5,500% | 12/07/2011 | 12/07/2016 | EUR | 3.509.254.500 | 3.509.254.500 -l 0138%| BBB igzszrerl'ent 99,889 | ES
Instituto de Credito Oficial 5,125% | 25/01/2011 | 25/01/2016 | EUR | 4.740.525.500 | 4.774.630.000 -1 0089%| BBB 2;Z:£?e?ent 99,897 | ES
Instituto de Credito Oficial 4,930% | 15/03/2011 | 15/03/2016 | EUR | 335.448.000| 335.448.000 -l 2591%| BBB §§:§£?eTe"t 100,000 | ES
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G t
Junta de Castilla y Leon 4,750% | 16/05/2011 | 16/05/2016 | EUR 85.201.800 85.201.800 S| 0,282% ; Rggg:arre" 100,000 | ES
Junta de Extremadura 6,612% | 27/05/2011 | 27/05/2016 | EUR 7.159.350 7.159.350 | 0533% . g:gg:a're"t | Es
Kutxabank SA 4,400% | 01/03/2011 | 01/03/2016 | EUR | 646.488.150 | 646.488.150 | o4s0%| - Banks 100,000 | ES
Sacyr SA 6,500% | 12/04/2011 | 01/05/2016 | EUR | 289.690.000 | 289.690.000 a1 | - Industrial Other 100,000 | ES
Unicaja Banco SA 5,500% | 23/03/2011 | 23/03/2016 | EUR | 706.200.000 | 706.200.000 o017 - Banks 99,927 | ES

G t
Xunta de Galicia 3,584% | 01/04/2011 | 01/04/2016 | EUR 99.498.000 99.498.000 | 203,75| 2,016%| BBB R:;’iir:arre" - Es
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Abanca Corporacion Bancaria SA 3,945% | 30/04/2012 30/04/2017 EUR 1.844.136.540 | 1.844.136.540 89,63 0,874% - Banks 100,000 | ES
?’l::?nnomous Community of Madrid 5,500% | 14/02/2012 | 14/02/2017 | EUR |1.161.205.360 | 1.161.205.360 - 0,348% | BBB | Government Local -| Es
Banco Bilbao Vizcaya Argentaria SA 3,500% | 05/12/2012 05/12/2017 EUR | 2.617.180.000 | 2.617.180.000 - 0,094% - Banks 100,000 | ES
Banco CAM SAU 4,500% | 09/03/2012 09/03/2017 EUR | 1.397.045.700 | 1.574.136.000 - 4,655% - Banks 99,759 | ES
Banco Cooperativo Espanol SA 2,485% | 27/03/2012 27/03/2017 EUR | 1.187.064.200 | 1.187.064.200 55,96 0,538% - Banks 100,000 | ES
Banco de Valencia SA 4,000% | 24/02/2012 24/02/2017 EUR 0| 1.615.500.000 - 0,358% - Banks -| ES
Banco Popular Espanol SA 4,125% | 30/03/2012 30/03/2017 EUR 1.333.240.000 | 1.333.240.000 - 0,139% - Banks 99,580 | ES
Bankinter SA 4,125% | 22/03/2012 22/03/2017 EUR 1.318.340.000 | 1.318.340.000 - 0,134% A Banks 99,721 | ES
Bankinter SA 3,989% | 20/11/2012 20/11/2017 EUR 768.360.000 768.360.000 15,15 0,129% A Banks 100,000 | ES
Cabildo Insular Gran Canaria 2,000% | 26/11/2012 26/11/2017 EUR 27.580.408 27.580.408 - 1,073% - Government Regional -| ES
CaixaBank SA 4,000% | 16/02/2012 16/02/2017 EUR | 1.310.380.000 | 1.310.380.000 - 0,094% A Banks 99,530 | ES
CaixaBank SA 6,500% | 25/01/2012 25/01/2017 EUR 0 | 1.304.780.000 - 0,411% A Banks 100,000 | ES
CaixaBank SA 6,500% | 01/02/2012 01/02/2017 EUR 329.600.000 329.600.000 - 0,270% NR Banks 100,000 | ES
Cajas Rurales Unidas SCC 5,500% | 03/07/2012 03/07/2017 EUR 945.870.000 945.870.000 - 0,373% | BBB+ | Banks 100,000 | ES
Cajas Rurales Unidas SCC 5,000% | 14/02/2012 14/02/2017 EUR 426.335.000 426.335.000 - 0,366% - Banks 100,000 | ES
Comunidad Autonoma de Canarias 2,000% | 03/12/2012 03/12/2017 EUR 66.979.704 66.979.704 - 1,209% - Government Local 100,000 | ES
Enagas Financiaciones SAU 4,250% | 05/10/2012 05/10/2017 EUR 610.442.040 978.900.000 - 0,375% | BBB+ | Utilities 99,801 | ES
Instituto de Credito Oficial 4,625% | 25/01/2012 31/01/2017 EUR | 4.292.726.200 | 4.371.013.000 - 0,183% BBB Government Agencies 99,465 | ES
Liberbank SA 4,486% | 19/12/2012 19/12/2017 EUR 1.324.470.000 | 1.324.470.000 17,93 0,157% - Banks -| ES
Rural Cedula | FTA 4,000% | 13/03/2012 13/03/2017 EUR 1.311.050.000 | 1.311.050.000 - 0,258% - Financial Services 100,000 | ES
Santander International Debt SAU 4,000% | 27/03/2012 27/03/2017 EUR | 1.493.033.332 | 1.493.033.332 - 0,508% BBB+ Financial Services 99,951 | ES
Telefonica Emisiones SAU 5,811% | 19/09/2012 | 05/09/2017 | EUR | 1.306.890.000 | 1.306.890.000 - 0,495% | BBB !é'r':llc'zse Telecommunications | 155 909 | s
Unicaja Banco SA 4,203% | 27/03/2012 27/03/2017 EUR 933.646.000 933.646.000 - 0,156% - Banks 100,000 | ES
Unicaja Banco SA 6,900% | 20/06/2012 20/06/2017 EUR 380.769.000 380.769.000 - 0,501% - Banks 100,000 | ES
Unicaja Banco SA 6,250% | 23/05/2012 23/05/2017 EUR 376.812.000 376.812.000 - 0,501% - Banks 100,000 | ES
Xunta de Galicia 6,964% | 28/12/2012 28/12/2017 EUR 97.843.540 97.843.540 - 0,600% - Government Regional -| ES
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Abengoa Finance SAU 8,875% | 05/02/2013 05/02/2018 EUR 747.120.000 747.120.000 - | 11,535% B+ Industrial Other 100,000 ES
Abengoa Finance SAU 8,875% | 05/02/2013 05/02/2018 EUR 747.120.000 747.120.000 -| 9,547% B+ Industrial Other 100,000 ES
Autonomous Community of Madrid Spain 5,750% | 01/02/2013 01/02/2018 EUR 1.413.622.760 | 1.413.622.760 -1 0,593% BBB Government Local 99,683 ES
Banco de Sabadell SA 3,375% | 23/01/2013 23/01/2018 EUR 1.330.740.000 | 1.330.740.000 -| 0,181% - Banks 99,508 ES
Banco Santander SA 2,875% | 30/01/2013 30/01/2018 EUR 2.714.740.000 | 2.714.740.000 - 0,122% - Diversified Banks 99,487 ES
Bankinter SA 3,125% | 05/02/2013 05/02/2018 EUR 801.456.000 801.456.000 - 0,210% A Banks 99,668 ES
BBVA Senior Finance SAU 3,750% | 17/01/2013 17/01/2018 EUR 2.004.585.000 | 2.004.585.000 - 0,525% BBB Banks 99,709 ES

Government
Cabildo Insular Gran Canaria 1,750% | 04/12/2013 04/12/2018 EUR 32.839.992 32.839.992 - 1,275% - Regional - ES
CaixaBank SA 3,125% | 14/05/2013 14/05/2018 EUR 1.295.360.000 | 1.295.360.000 -| 0,699% BBB Banks 99,708 ES
CaixaBank SA 3,000% | 22/03/2013 22/03/2018 EUR 1.297.380.000 | 2.594.760.000 -| 0,189% A Banks 99,858 ES
CaixaBank SA 3,964% | 30/01/2013 30/01/2018 EUR 407.211.000 407.211.000 -| 0,647% - Banks 100,000 ES
CaixaBank SA 3,000% | 07/06/2013 07/06/2018 EUR 1.718.808.000 | 1.718.808.000 - 0,158% - Banks 99,748 ES
Caja Rural de Granada S Coop de Credito 3,000% | 16/12/2013 16/12/2018 EUR 824.760.000 824.760.000 - 0,292% - Banks 100,000 ES
Caja Rural de Navarra 2,875% | 11/06/2013 11/06/2018 EUR 663.895.000 663.895.000 - 0,199% - Banks 99,624 ES
Cajas Rurales Unidas SCC 3,750% | 22/11/2013 22/11/2018 EUR 1.015.387.500 | 1.015.387.500 -| 0,505% | BBB+ | Banks - ES

Government
Comunidad Autonoma de Aragon 4,000% | 20/09/2013 20/09/2018 EUR 231.303.150 231.303.150 - 0,763% - Regional - ES
Ferrovial Emisiones SA 3,375% | 30/01/2013 30/01/2018 EUR 678.685.000 678.685.000 -| 0,640% BBB Industrial Other 99,692 ES

FADE - Fondo de Amortizacion del Deficit Government
Electrico 3,875% | 21/03/2013 17/03/2018 EUR 2.356.531.250 | 2.356.531.250 -| 0,465% BBB Agencies 99,800 ES
Indra Sistemas SA 1,750% | 17/10/2013 17/10/2018 EUR 341.560.000 341.560.000 - 1,691% - Software & Services - ES

Government
Junta de Castillay Leon 6,270% | 18/01/2013 19/02/2018 EUR 366.319.250 366.319.250 -| 0,566% - Regional - ES

Government
Junta de Extremadura 6,125% | 12/02/2013 12/02/2018 EUR 26.925.600 26.925.600 -| 0,626% - Regional - ES
Prosegur Cia de Seguridad SA 2,750% | 02/04/2013 02/04/2018 EUR 641.305.000 641.305.000 -| 0,816% BBB Consumer Services 99,627 ES
SA de Obras y Servicios COPASA 7,500% | 19/12/2013 19/12/2018 EUR 68.326.000 68.326.000 -| 7,804% - Industrial Other 100,000 ES
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Abengoa Greenfield SA 5,500% | 30/09/2014 | 01/10/2019 | EUR | 334.660.550 | 334.660.550 - 13,484% | B+ \S’\éi‘jlt:ef‘ ;"E‘:Lcl’;r’:::: 100,000 | ES
Abengoa Greenfield SA 5,500% | 30/09/2014 | 01/10/2019 | EUR | 334.660.550 | 334.660.550 - 13,526% | B+ \S’Z‘;’a‘:j &E"E‘:L‘I’;n”:ee:: 100,000 | ES
Acciona SA 4,625% | 22/07/2014 22/07/2019 EUR 179.111.100 179.111.100 - 4,501% - Industrial Other 99,455 | ES
Autopista Concesionaria Astur Leonesa SA 4,350% | 09/06/2014 09/06/2019 EUR 311.665.134 311.665.134 - 4,242% - Transportation & Logistics 100,000 | ES
Banco de Sabadell SA 0,835% | 27/06/2014 27/06/2019 EUR 27.282.200 27.282.200 71,80 0,696% - Banks 98,500 | ES
Banco de Sabadell SA 0,936% | 18/03/2014 18/03/2019 EUR 6.960.950 6.960.950 131,55 1,294% - Banks 98,500 | ES
Banco de Sabadell SA 0,691% | 13/05/2014 13/05/2019 EUR 27.399.400 27.399.400 145,48 0,980% - Banks 98,500 | ES
Banco de Sabadell SA 1,236% | 18/03/2014 18/03/2019 EUR 16.010.185 16.010.185 156,28 1,541% - Banks 100,000 | ES
Banco Mare Nostrum SA 3,125% | 21/01/2014 21/01/2019 EUR 677.515.000 677.515.000 - 0,315% - Banks 99,872 | ES
Bankia SA 3,500% | 17/01/2014 17/01/2019 EUR | 1.353.180.000 | 1.353.180.000 - 1,775% BB Diversified Banks -| ES
Bankinter SA 1,750% | 10/06/2014 10/06/2019 EUR 677.290.000 677.290.000 - 0,889% | BBB- | Banks -| ES
BBVA Senior Finance SAU 2,375% | 22/01/2014 22/01/2019 EUR | 1.355.100.000 | 1.355.100.000 - 0,704% | BBB | Banks 99,749 | ES
Cabildo Insular Gran Canaria 0,500% | 10/12/2014 10/12/2019 EUR 65.868.400 65.868.400 - 1,482% - Government Regional -| ES
Comunidad Autonoma de Aragon 2,875% | 10/02/2014 10/02/2019 EUR 852.612.500 852.612.500 - 0,884% - Government Regional -| ES
Comunidad Autonoma de Canarias 0,500% | 18/12/2014 18/12/2019 EUR 61.419.000 61.419.000 - 1,470% - Government Local 100,000 | ES
Criteria CaixaHolding SA 2,375% | 09/05/2014 09/05/2019 EUR | 1.375.810.000 | 1.375.810.000 - 1,406% - Financial Services 99,577 | ES
2;:;‘:;‘1?; 'S”Atemacmna' de 1,500% | 22/07/2014 | 22/07/2019 | EUR | 673.350.000 | 673.350.000 ; 1,133% | BBB- | Supermarkets & Pharmacies 99,419 | ES
Emisora Santander Espana SAU 1,700% | 27/05/2014 27/05/2019 EUR 136.160.000 136.160.000 - 0,849% - Banks 100,000 | ES
Ortiz Construcciones y Proyetos SA 7,000% | 03/07/2014 03/07/2019 EUR 68.013.500 68.013.500 - 8,670% - Industrial Other 100,000 | ES
Sacyr SA 4,000% | 08/05/2014 08/05/2019 EUR 346.530.000 346.530.000 - 6,698% - Industrial Other 100,000 | ES
Telecomunicaciones y Energia 6,500% | 08/04/2014 08/04/2019 EUR 48.285.650 48.285.650 - 6,310% - Software & Services 100,000 | ES
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Aareal Bank AG 3,000% | 26/04/2011 | 26/04/2016 | EUR 43.902.000 43.902.000 34,61 0,324% - Financial Services 100,000 | DE
Aareal Bank AG 3,548% | 23/12/2011 | 23/12/2016 | EUR 271.571.040 271.571.040 21,92 0,267% - Financial Services 100,000 | DE
Aareal Bank AG 2,250% | 02/09/2011 | 02/09/2016 | EUR 14.203.000 14.203.000 40,99 0,388% - Financial Services 100,000 | DE
Aareal Bank AG 0,828% | 24/11/2011 | 24/11/2016 | EUR 26.680.400 26.680.400 23,47 0,213% - Financial Services 100,000 | DE
Aareal Bank AG 0,436% | 23/09/2011 | 23/09/2016 | EUR 13.469.500 13.469.500 25,79 | 0,236% - Financial Services 100,000 | DE
Aareal Bank AG 2,750% | 09/03/2011 | 09/03/2016 | EUR 13.900.000 13.900.000 38,99 | 0,368% - Financial Services 100,000 | DE
Aareal Bank AG 2,750% | 30/06/2011 | 30/06/2016 | EUR 14.510.400 14.510.400 41,41 | 0,392% - Financial Services 100,000 | DE
Aareal Bank AG 2,750% | 01/08/2011 | 01/08/2016 | EUR 7.119.350 7.119.350 44,10 | 0,419% - Financial Services 100,000 | DE
Abbey National Treasury Services PLC/London 3,625% | 08/09/2011 | 08/09/2016 | EUR | 1.828.561.875| 1.828.561.875 -| 0,032% AAA Banks 99,996 | GB
Abbey National Treasury Services PLC/London 3,000% | 17/01/2011 | 17/01/2016 | EUR 3.988.500 3.988.500 59,08 | 0,569% - Banks 100,000 | GB
Abbey National Treasury Services PLC/London 2,000% | 07/03/2011 | 07/03/2016 | EUR 69.820.000 69.820.000 44,02 | 0,418% - Banks 100,000 | GB
ABN AMRO Bank NV 4,250% | 11/04/2011 | 11/04/2016 | EUR | 2.166.000.000 | 2.166.000.000 -1 0,137% A Banks 99,907 | NL
ABN AMRO Bank NV 3,000% | 05/05/2011 | 05/05/2016 | EUR 145.758.000 145.758.000 62,24 0,600% - Banks 100,000 | NL
ABN AMRO Bank NV 1,986% | 16/12/2011 | 16/12/2016 | EUR 39.036.000 39.036.000 45,08 0,429% - Banks 100,000 | NL
ABN AMRO Bank NV 4,950% | 20/04/2011 | 20/04/2016 | EUR 7.247.850 7.247.850 - 0,586% - Banks 100,000 | NL
ABN AMRO Bank NV 2,800% | 30/03/2011 | 30/03/2016 | EUR 706.300 706.300 53,13 | 0,509% - Banks 100,000 | NL
ABN AMRO Bank NV 3,000% | 22/06/2011 | 22/06/2016 | EUR 5.405.513 5.405.513 52,15 0,499% - Banks 100,000 | NL
ABN AMRO Bank NV 3,300% | 04/04/2011 | 04/04/2016 | EUR 7.107.750 7.107.750 49,63 0,474% - Banks 100,000 | NL
Aktia Hypoteksbank Abp 3,125% | 22/06/2011 | 22/06/2016 | EUR 864.882.000 864.882.000 -| 0,002% - Consumer Finance 99,590 | FI
ALBIS Leasing AG 7,625% | 04/10/2011 | 04/10/2016 | EUR 66.370.000 66.370.000 -| 5,339% - Consumer Finance 100,000 | DE
Allgemeine Sparkasse Oberoesterreich Bank AG 3,500% | 10/02/2011 | 10/02/2016 | EUR 40.878.000 40.878.000 -1 0,997% - Banks 100,250 | AT
Allgemeine Sparkasse Oberoesterreich Bank AG 2,750% | 15/09/2011 | 15/09/2016 | EUR 41.599.500 41.599.500 -1 1,029% - Banks 100,000 | AT
Allgemeine Sparkasse Oberoesterreich Bank AG 2,900% | 15/02/2011 | 15/02/2016 | EUR 13.517.900 13.517.900 -1 1,029% - Banks 100,000 | AT
Allgemeine Sparkasse Oberoesterreich Bank AG 0,686% | 26/09/2011 | 26/09/2016 | EUR 40.382.700 40.382.700 | 109,85 1,146% - Banks 100,000 | AT
Amadeus Capital Markets SA 4,875% | 15/07/2011 | 15/07/2016 | EUR | 1.061.100.000 | 1.061.100.000 - 0,347% BBB Software & Services 99,493 | ES
Asset Banca SpA 4,250% | 28/03/2011 | 28/03/2016 | EUR 14.097.000 14.097.000 - 1,900% - Banks 100,000 | SM
Austria Technologie & Systemtechnik AG 5,000% | 18/11/2011 | 18/11/2016 | EUR 135.140.000 135.140.000 -1 1,715% - Hardware 100,849 | AT
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Austrian Anadi Bank AG 0,277% | 03/05/2011 | 03/05/2016 | EUR 14.850.600 14.850.600 20,54 | 0,183% Consumer Finance 100,000 | AT
Autonomous Community of Madrid Spain 5,650% | 11/03/2011 | 11/03/2016 | EUR 126.288.890 126.288.890 -1 0,277% Government Local 100,000 | ES
AXA Belgium Finance NL BV 4,500% | 15/07/2011 | 15/07/2016 | EUR 707.400.000 707.400.000 -1 0,581% Life Insurance 100,000 | NL
Banca Agricola Popolare di Ragusa SCpA 3,000% | 16/05/2011 | 16/05/2016 | EUR 7.100.150 7.100.150 - 1,257% Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 2,500% | 07/02/2011 | 07/02/2016 | EUR 4.875.840 4.875.840 - 1,230% Banks 100,000 | IT
Banca Alpi Marittime Credito Cooperativo di Carru SCARL 3,000% | 11/04/2011 | 11/04/2016 | EUR 21.660.000 21.660.000 | 132,85 1,306% Banks 100,000 | IT
Banca Apulia SpA 4,200% | 22/07/2011 | 22/07/2016 | EUR 28.730.000 28.730.000 -| 3,033% Banks 100,000 | IT
Banca Apulia SpA 4,250% | 29/04/2011 | 29/04/2016 | EUR 14.826.000 14.826.000 - 2,713% Banks 100,000 | IT
Banca Apulia SpA 0,568% | 29/04/2011 | 29/04/2016 | EUR 14.826.000 14.826.000 | 276,57 | 2,814% Banks 100,000 | IT
Banca Apulia SpA 0,000% | 18/11/2011 | 18/11/2016 | EUR 9.367.905 9.367.905 - | 3,408% Banks 75,554 | IT
Banca Apulia SpA 4,250% | 22/07/2011 | 22/07/2016 | EUR 7.182.500 7.182.500 -| 3,083% Banks 100,000 | IT
Banca Carime SpA 3,000% | 28/02/2011 | 29/02/2016 | EUR 41.376.300 41.376.300 -| 0,588% Banks 100,000 | IT
Banca Carime SpA 4,250% | 29/04/2011 | 29/04/2016 | EUR 28.354.725 28.354.725 -| 0,996% Banks 100,000 | IT
Banca Carime SpA 3,000% | 15/03/2011 | 15/03/2016 | EUR 13.134.187 13.134.187 -| 0,762% Banks 100,000 | IT
Banca Caripe SpA 3,000% | 23/05/2011 | 23/05/2016 | EUR 21.165.403 21.165.403 | 249,33 2,541% Banks 100,000 | IT
Banca Caripe SpA 0,080% | 28/01/2011 | 28/01/2016 | EUR 27.226.000 27.226.000 | 225,46 2,301% Banks 96,250 | IT
Banca Caripe SpA 2,359% | 17/05/2011 | 17/05/2016 | EUR 141.696.000 141.696.000 | 216,33 2,211% Banks 100,000 | IT
Banca Caripe SpA 3,400% | 21/01/2011 | 21/01/2016 | EUR 11.756.087 27.166.000 - 2,809% Banks 100,000 | IT
Banca Cassa di Risparmio di Savigliano SpA 3,500% | 15/03/2011 | 15/03/2016 | EUR 6.988.500 6.988.500 - 1,203% Banks 100,000 | IT
Banca dei Due Mari di Calabria Credito Cooperativo 2,500% | 05/01/2011 | 05/01/2016 | EUR 11.258.282 11.258.282 - 2,795% Banks 100,000 | IT
Banca del Cilento e Lucania Sud SC 4,000% | 25/01/2011 | 25/01/2016 | EUR 1.549.708 9.549.260 -1 2,982% Banks 100,000 | IT
Banca del Lavoro e del Piccolo Risparmio SpA 4,600% | 13/06/2011 | 13/06/2016 | EUR 7.180.850 7.180.850 - 2,397% Banks 100,000 | IT
Banca del Monte Lucca SpA 0,580% | 12/08/2011 | 12/08/2016 | EUR 119.574.000 119.574.000 45,62 | 0,504% Banks 100,000 | IT
Banca della Campania SpA 3,750% | 11/04/2011 | 11/04/2016 | EUR 18.644.928 21.660.000 -l 2,287% Banks 100,000 | IT
Banca della Campania SpA 3,200% | 17/01/2011 | 17/01/2016 | EUR 10.379.407 13.295.000 - 2,623% Banks 100,000 | IT
Banca della Campania SpA 4,500% | 24/10/2011 | 24/10/2016 | EUR 20.265.236 27.842.600 - 2,634% Banks 100,000 | IT
Banca della Marca Credito Cooperativo SC 4,300% | 01/11/2011 | 01/11/2016 | EUR 20.605.500 20.605.500 - 2,740% Banks 100,000 | IT
Banca della Nuova Terra SpA 1,098% | 15/03/2011 | 15/03/2016 | EUR 139.770.000 139.770.000 | 111,76 1,166% Banks 100,000 | IT
Banca dell'Artigianato e dell'Industria SpA 3,500% | 03/02/2011 | 03/02/2016 | EUR 13.649.200 13.649.200 - 2,503% Banks 100,000 | IT
Banca dell'Artigianato e dell'Industria SpA 4,000% | 29/06/2011 | 29/06/2016 | EUR 7.210.750 7.210.750 -1 2,890% Banks 100,000 | IT
Banca delle Marche SpA 4,000% | 01/04/2011 | 01/04/2016 | EUR 14.214.000 14.214.000 - 2,901% Banks 100,000 | IT
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Banca delle Marche SpA 3,750% | 28/07/2011 | 28/07/2016 | EUR 42.924.600 42.924.600 | 285,85 2,906% Banks 100,000 | IT
Banca delle Marche SpA 4,500% | 26/05/2011 | 26/05/2016 | EUR 7.064.800 7.064.800 - 2,976% Banks 100,000 | IT
Banca delle Marche SpA 2,500% | 08/06/2011 | 08/06/2016 | EUR 8.313.223 14.605.100 | 299,06 3,039% Banks 100,000 | IT
Banca delle Marche SpA 4,000% | 15/07/2011 | 15/07/2016 | EUR 1.414.800 1.414.800 - 3,011% Banks 100,000 | IT
Banca delle Marche SpA 4,000% | 16/08/2011 | 16/09/2016 | EUR 1.656.587 7.202.550 - 3,048% Banks 100,000 | IT
Banca delle Marche SpA 4,500% | 01/04/2011 | 01/04/2016 | EUR 9.807.660 14.214.000 - 2,914% Banks 100,000 | IT
Banca delle Marche SpA 3,750% | 30/11/2011 | 30/11/2016 | EUR 3.059.397 3.059.397 | 322,33 3,271% Banks 100,000 | IT
gzg;aeit?:;_asg;g;? g;;:ese Riviera dei Fiori-Credito 0,050% | 16/05/2011 | 16/05/2016 | EUR 14.200.300 14.200.300 | 185,17 | 1,900% Banks 100,000 | IT
Banca di Cesena Credito Cooperativo di Cesena e Ronta SC | 3,100% | 24/01/2011 | 24/01/2016 | EUR 6.821.000 6.821.000 - 1,499% Banks 100,000 | IT
Banca di Cividale SpA 3,250% | 26/01/2011 | 26/01/2016 | EUR 9.211.530 9.211.530 - 1,368% Banks 100,000 | IT
Banca di Credito Cooperativo Cernusco sul Naviglio SC 1,985% | 10/10/2011 | 10/10/2016 | EUR 13.661.000 13.661.000 | 122,88 | 1,207% Banks 100,000 | IT
Banca di Credito Cooperativo del Polesine-Rovigo SC 0,087% | 30/04/2011 | 30/04/2016 | EUR 7.437.000 7.437.000 | 225,85 | 2,306% Banks 100,000 | IT
Banca di Credito Cooperativo del Polesine-Rovigo SC 3,200% | 20/01/2011 | 20/01/2016 | EUR 12.122.100 12.122.100 -l 2,786% Banks 100,000 | IT
Ef;ﬁif'sﬁred'm Cooperativo dell'Alta Brianza - Alzate 3,250% | 01/03/2011 | 01/03/2016 | EUR 13.805.000 13.805.000 -1 2,165% Banks 100,000 | IT
gfi';;az:;(c:re‘j'm Cooperativo dell'Alta Brianza - Alzate 4,750% | 16/05/2011 | 16/05/2016 | EUR 14.200.300 14.200.300 -1 2,178% Banks 100,000 | IT
Banca di Credito Cooperativo Delle Prealpi SC 4,000% | 07/03/2011 | 07/03/2016 | EUR 23.858.890 27.928.000 -1 1,243% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 4,000% | 02/05/2011 | 02/05/2016 | EUR 17.774.430 17.848.800 - 2,607% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,500% | 02/05/2011 | 02/05/2016 | EUR 10.567.977 17.848.800 - 2,622% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,500% | 01/03/2011 | 01/03/2016 | EUR 19.683.169 27.610.000 - 2,582% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 0,000% | 28/02/2011 | 28/02/2016 | EUR 27.584.200 27.584.200 - 2,312% Banks 86,052 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 4,000% | 30/05/2011 | 30/05/2016 | EUR 9.037.341 17.132.400 - 2,737% Banks 100,000 | IT
Sﬁg;i:'sg‘zd'm Cooperativo di Cambiano Castelfiorentino | -, 00, | 03/05/2011 | 03/02/2016 | EUR 13.649.200 13.649.200 -1 1,290% Banks 100,000 | IT
Banca di Credito Cooperativo di Caravaggio SC 4,000% | 10/03/2011 | 10/03/2016 | EUR 17.655.050 20.730.000 - 2,380% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 3,700% | 09/06/2011 | 09/06/2016 | EUR 7.264.200 7.264.200 - 2,291% Banks 100,000 | IT
Banca di Credito Cooperativo di Castel Goffredo SC 3,430% | 03/01/2011 | 03/01/2016 | EUR 7.796.462 20.062.950 - 2,645% Banks 100,000 | IT
Banca di Credito Cooperativo di Cherasco SC 4,000% | 16/05/2011 | 16/05/2016 | EUR 9.982.811 14.200.300 - 2,556% Banks 100,000 | IT
Banca di Credito Cooperativo di Fano 3,750% | 01/02/2011 | 01/02/2016 | EUR 17.969.900 17.969.900 - 2,216% Banks 100,000 | IT
Banca di Credito Cooperativo di Fano 3,750% | 01/02/2011 | 01/02/2016 | EUR 17.969.900 17.969.900 - 2,216% Banks 100,000 | IT
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Banca di Credito Cooperativo di Ghisalba SC 4,000% | 01/08/2011 | 01/08/2016 | EUR 7.119.350 7.119.350 - 2,479% Banks 100,000 | IT
Banca di Credito Cooperativo di Roma SC 0,950% | 08/07/2011 | 08/07/2016 | EUR 12.029.414 12.029.414 | 234,34 | 2,391% Banks 100,000 | IT
Banca di Credito Cooperativo di Roma SC 3,500% | 19/01/2011 | 19/01/2016 | EUR 85.517.120 85.517.120 -1 2,670% Banks 100,000 | IT
Banca di Credito Cooperativo di Sala di Cesenatico SC 3,450% | 01/03/2011 | 01/03/2016 | EUR 9.663.500 9.663.500 | 221,41 | 2,262% Banks 100,000 | IT
Banca di Credito Cooperativo di Sassano SC 4,850% | 29/07/2011 | 29/07/2016 | EUR 8.575.987 10.067.400 - 2,557% Banks 100,000 | IT
f:;cbar:isccrediw Cooperativo diTriuggio e della Valle del |~ 0¢ | 53/05/2011 | 23/05/2016 | EUR 7.020.500 7.020.500 -| 1,530% Banks 100,000 | IT
f::qfrsisccre‘m° Cooperativo di Triuggio e della Valle del |5 o0, | 1 /559011 | 01/02/2016 | EUR 6.911.500 6.911.500 S| 1,485% Banks 100,000 | IT
ﬁfs't’;?e‘:iegcedim Cooperativo diVignole e della Montagna | 3 750. | 17/01/2011 | 17/01/2016 | EUR 6.647.500 6.647.500 -| 2,890% Banks 100,000 | IT
Banca di Credito Cooperativo G Toniolo di San Cataldo 2,300% | 10/03/2011 | 10/03/2016 | EUR 6.910.000 6.910.000 - 1,228% Banks 100,000 | IT
Banca di Credito Cooperativo Picena SC/Castignano 3,500% | 17/01/2011 | 17/01/2016 | EUR 9.229.389 13.295.000 - 2,643% Banks 100,000 | IT
Banca di Credito Cooperativo Pordenonese SC 0,000% | 01/12/2011 | 01/12/2016 | EUR 9.281.392 13.443.500 | 271,44 | 2,692% Banks 100,000 | IT
Banca di Credito di Verolavecchia SA 4,000% | 15/03/2011 | 15/03/2016 | EUR 12.274.601 13.977.000 -1 2,573% Banks 100,000 | IT
Banca di Forli Credito Cooperativo SC 0,262% | 12/05/2011 | 12/05/2016 | EUR 28.464.000 28.464.000 | 116,57 | 1,214% Banks 100,000 | IT
Banca di Imola SpA 3,000% | 22/04/2011 | 22/04/2016 | EUR 29.107.800 29.107.800 - 1,165% Banks 100,000 | IT
Banca di Legnano SpA 3,250% | 18/03/2011 | 18/03/2016 | EUR 70.825.500 70.825.500 - 0,839% Banks 100,000 | IT
Banca di Legnano SpA 4,500% | 15/03/2011 | 15/03/2016 | EUR 9.637.142 9.637.142 - 1,016% Banks 100,000 | IT
Banca di Piacenza 3,500% | 01/02/2011 | 01/02/2016 | EUR 6.911.500 6.911.500 - 1,322% Banks 100,000 | IT
Banca di Piacenza 0,200% | 01/04/2011 | 01/04/2016 | EUR 31.429.997 42.642.000 | 113,21 1,215% Banks 100,000 | IT
Banca di Sassari SpA 3,000% | 26/01/2011 | 26/01/2016 | EUR 34.208.000 34.208.000 - 1,259% Banks 100,000 | IT
Banca di Valle Camonica SpA 3,400% | 28/02/2011 | 29/02/2016 | EUR 13.792.100 13.792.100 -1 0,571% Banks 100,000 | IT
Banca Finnat Euramerica SpA 0,378% | 15/04/2011 | 15/04/2016 | EUR 7.220.500 36.102.500 | 131,04 1,358% Financial Services 100,000 | IT
Banca IMI SpA 0,000% | 30/06/2011 | 30/06/2016 | EUR 38.417.735 38.417.735 | 129,57 1,274% Financial Services 100,000 | IT
Banca IMI SpA 3,150% | 16/06/2011 | 16/06/2016 | EUR 105.191.434 105.191.434 | 121,94 | 1,267% Financial Services 100,000 | IT
Banca IMI SpA 2,600% | 30/06/2011 | 30/06/2016 | EUR 10.147.123 10.147.123 97,65 1,123% Financial Services 100,000 | IT
Banca IMI SpA 2,750% | 11/03/2011 | 11/03/2016 | EUR 96.394.506 96.394.506 | 111,91 1,167% Financial Services 100,000 | IT
Banca IMI SpA 3,200% | 01/06/2011 | 01/06/2016 | EUR 39.989.461 39.989.461 98,95 1,114% Financial Services 100,000 | IT
Banca IMI SpA 0,710% | 04/03/2011 | 04/03/2016 | EUR 2.612.301 2.612.301 | 103,66 1,104% Financial Services 100,000 | IT
Banca Intermobiliare SpA 5,000% | 17/03/2011 | 15/03/2016 | EUR 14.010.400 14.010.400 - 2,284% Financial Services 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 2,000% | 06/06/2011 | 06/06/2016 | EUR 14.191.195 29.206.000 | 219,25 2,241% Banks 100,000 | IT
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Banca Monte dei Paschi di Siena SpA 4,600% | 07/03/2011 | 07/03/2016 | EUR 55.087.980 55.087.980 -1 1,532% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 4,000% | 18/03/2011 | 18/03/2016 | EUR 385.276.555 385.276.555 -1 1,183% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 0,000% | 15/04/2011 | 15/04/2016 | EUR 134.585.788 134.585.788 -1 2,085% Banks 82,132 | IT
Banca Monte dei Paschi di Siena SpA 0,698% | 31/01/2011 | 31/01/2016 | EUR 42.597.670 42.597.670 | 203,10 2,080% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 0,814% | 28/02/2011 | 28/02/2016 | EUR 68.257.103 68.257.103 | 149,81 1,546% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 0,899% | 29/07/2011 | 29/07/2016 | EUR 4.400.892 4.400.892 | 272,53 2,773% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 1,049% | 31/05/2011 | 31/05/2016 | EUR 5.703.699 5.703.699 | 255,62 2,604% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 4,000% | 06/06/2011 | 06/06/2016 | EUR 213.233.006 213.233.006 -| 2,050% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 5,000% | 31/03/2011 | 31/03/2016 | EUR 7.095.000 7.095.000 -1 2,315% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 3,800% | 02/05/2011 | 02/05/2016 | EUR 235.738.026 235.738.026 - 1,944% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 0,000% | 02/09/2011 | 02/09/2016 | EUR 55.881.704 55.881.704 -1 2,610% Banks 84,590 | IT
Banca Monte dei Paschi di Siena SpA 0,698% | 01/08/2011 | 01/08/2016 | EUR 7.119.350 7.119.350 | 263,59 2,684% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 4,900% | 02/05/2011 | 02/05/2016 | EUR 5.131.530 5.131.530 - 2,480% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 2,300% | 31/01/2011 | 31/01/2016 | EUR 117.514.781 117.514.781 95,82 | 0,936% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 2,000% | 30/11/2011 | 30/11/2016 | EUR 69.911.598 69.911.598 | 109,25 1,071% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,000% | 28/02/2011 | 28/02/2016 | EUR 158.609.150 158.609.150 - 0,970% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,000% | 29/04/2011 | 29/04/2016 | EUR 95.070.242 95.070.242 - 1,025% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,000% | 31/03/2011 | 31/03/2016 | EUR 87.010.242 87.010.242 - 1,019% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,400% | 31/05/2011 | 31/05/2016 | EUR 111.742.216 111.742.216 - 1,037% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,982% | 13/07/2011 | 13/07/2016 | EUR 54.297.411 54.297.411 23,27 0,211% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,680% | 29/04/2011 | 29/04/2016 | EUR 33.339.226 33.339.226 27,37 | 0,252% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,300% | 30/06/2011 | 30/06/2016 | EUR 51.677.339 51.677.339 - 1,078% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 2,100% | 28/02/2011 | 28/02/2016 | EUR 24.576.143 24.576.143 | 102,83 1,006% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,685% | 30/09/2011 | 30/09/2016 | EUR 11.371.130 11.371.130 34,66 | 0,325% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,500% | 29/07/2011 | 29/07/2016 | EUR 4.314.600 4.314.600 -1 1,200% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,685% | 31/03/2011 | 31/03/2016 | EUR 25.106.367 25.106.367 10,99 | 0,088% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,687% | 31/08/2011 | 31/08/2016 | EUR 13.590.071 13.590.071 | 108,47 | 1,063% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 3,550% | 30/06/2011 | 30/06/2016 | EUR 34.824.960 34.824.960 - 1,075% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 3,500% | 29/07/2011 | 29/07/2016 | EUR 215.730.000 215.730.000 - 0,665% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,587% | 31/05/2011 | 31/05/2016 | EUR 36.622.920 36.622.920 30,41 0,282% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,400% | 30/06/2011 | 30/06/2016 | EUR 10.592.592 10.592.592 - 1,150% Banks 100,000 | IT
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Banca Nazionale del Lavoro SpA 0,585% | 30/06/2011 | 30/06/2016 | EUR 22.051.455 22.051.455 30,38 | 0,282% Banks 100,000 | IT
Banca Nuova SpA 3,750% | 29/04/2011 | 29/04/2016 | EUR 1.764.294 14.826.000 - 1,503% Banks 100,000 | IT
Banca Nuova SpA 4,000% | 05/08/2011 | 05/08/2016 | EUR 35.613.250 35.613.250 - 2,877% Banks 100,000 | IT
Banca Nuova SpA 4,000% | 11/10/2011 | 11/10/2016 | EUR 5.122.158 27.281.800 - 1,955% Banks 100,000 | IT
Banca Nuova SpA 4,500% | 15/12/2011 | 15/12/2016 | EUR 6.503.750 6.503.750 - 3,346% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 5,000% | 29/03/2011 | 29/03/2016 | EUR 21.121.500 21.121.500 - 2,687% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 5,000% | 21/04/2011 | 21/04/2016 | EUR 9.471.020 21.856.200 - 2,705% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 3,500% | 17/01/2011 | 17/01/2016 | EUR 19.788.278 19.788.278 - 2,919% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 4,000% | 21/02/2011 | 21/02/2016 | EUR 13.676.700 13.676.700 - 2,619% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 5,000% | 23/05/2011 | 23/05/2016 | EUR 12.405.224 12.405.224 - 2,720% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 4,500% | 26/05/2011 | 26/05/2016 | EUR 7.771.280 7.771.280 - 2,713% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 4,500% | 07/07/2011 | 07/07/2016 | EUR 7.173.050 7.173.050 - 2,729% Banks 100,000 | IT
522:;2:323 Truentina Credito Cooperativo Societa 2,750% | 01/06/2011 | 01/06/2016 | EUR 11.483.134 |  21.590.250 | 240,96 | 2,458% Banks 100,000 | IT
Banca Popolare Commercio e Industria SpA 2,000% | 31/10/2011 | 31/10/2016 | EUR 8.608.928 8.608.928 - 1,588% Banks 100,000 | IT
Banca Popolare Commercio e Industria SpA 2,700% | 28/02/2011 | 29/02/2016 | EUR 6.896.050 6.896.050 - 1,538% Banks 100,000 | IT
ii;;: Popolare del Frusinate Societa Cooperativaper 4,000% | 01/10/2011 | 01/10/2016 | EUR 8.402.054 13.267.100 -] 1,382% Banks 100,000 | IT
Banca Popolare del Lazio Societa' Cooperativa per Azioni 4,000% | 14/06/2011 | 14/06/2016 | EUR 7.235.850 7.235.850 - 2,246% Banks 100,000 | IT
22:2:;”5‘2?;; :i'f' :ll(tt” Adige SCpA Suedtiroler Volksbank | ) 5500, | 21/06/2011 | 21/06/2016 | EUR 388.735 388.735 | 178,86 | 1,767% Banks 100,000 | IT
gae:ii::ni‘;f;t ‘iilfl 2::: Adige SCpA Suedtiroler Volksbank | 5 00 | 51 /66/2011 | 21/06/2016 | EUR 1.223.796 1.223.796 | 173,43 | 1,782% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 2,800% | 24/01/2011 | 24/01/2016 | EUR 68.210.000 68.210.000 | 128,68 | 1,336% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 3,900% | 01/06/2011 | 01/06/2016 | EUR 60.967.987 60.967.987 -1 1,149% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 5,000% | 10/10/2011 | 10/10/2016 | EUR 121.431.263 121.431.263 - 1,066% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 3,700% | 04/01/2011 | 04/01/2016 | EUR 99.855.000 99.855.000 - 1,001% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 4,100% | 05/08/2011 | 05/08/2016 | EUR 35.613.250 35.613.250 - 1,218% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 4,750% | 08/04/2011 | 08/04/2016 | EUR 7.210.750 7.210.750 - 1,212% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 3,750% | 30/03/2011 | 30/03/2016 | EUR 70.630.000 70.630.000 - 0,885% Banks 100,000 | IT
Banca Popolare di Ancona SpA 4,000% | 30/06/2011 | 30/06/2016 | EUR 30.384.778 43.531.200 - 1,591% Banks 100,000 | IT
Banca Popolare di Ancona SpA 3,200% | 20/05/2011 | 20/05/2016 | EUR 20.978.199 20.978.199 - 1,560% Banks 100,000 | IT
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Banca Popolare di Ancona SpA 2,000% | 24/01/2011 | 24/01/2016 | EUR 20.461.636 20.461.636 - 1,508% Banks 100,000 | IT
Banca Popolare di Bari SCpA 3,000% | 22/06/2011 | 22/06/2016 | EUR 21.544.211 21.544.211 - 2,294% Banks 95,000 | IT
Banca Popolare di Bari SCpA 3,875% | 16/05/2011 | 16/05/2016 | EUR 13.078.476 13.078.476 - 2,269% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,000% | 16/12/2011 | 16/12/2016 | EUR 16.899.986 16.899.986 - 1,374% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,250% | 25/11/2011 | 25/11/2016 | EUR 11.361.673 11.361.673 - 1,375% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,250% | 10/10/2011 | 10/10/2016 | EUR 40.983.000 40.983.000 - 1,358% Banks 100,000 | IT
Banca Popolare di Cremona Scrl 1,850% | 15/03/2011 | 15/03/2016 | EUR 349.425.000 349.425.000 | 104,18 1,090% Banks 100,000 | IT
Banca Popolare di Lanciano e Sulmona SpA 0,000% | 14/04/2011 | 14/04/2016 | EUR 7.242.300 7.242.300 - 1,176% Banks 84,020 | IT
Banca Popolare di Lanciano e Sulmona SpA 4,750% | 15/11/2011 | 15/11/2016 | EUR 6.771.450 6.771.450 - 1,480% Banks 100,000 | IT
Banca Popolare di Lodi SpA 1,799% | 15/07/2011 | 15/07/2016 | EUR 353.700.000 353.700.000 | 135,14 1,399% Banks 100,000 | IT
Banca Popolare di Lodi SpA 1,864% | 28/02/2011 | 28/02/2016 | EUR 344.802.500 344.802.500 | 131,08 1,359% Banks 100,000 | IT
Banca Popolare di Mantova SpA 3,250% | 04/03/2011 | 04/03/2016 | EUR 6.988.500 6.988.500 -| 0,685% Banks 100,000 | IT
Banca Popolare di Milano Scarl 3,250% | 04/03/2011 | 04/03/2016 | EUR 419.310.000 419.310.000 -1 0,580% Banks 100,000 | IT
Banca Popolare di Novara Scrl 4,750% | 14/03/2011 | 31/03/2016 | EUR 276.539.996 276.539.996 - 1,472% Banks 99,526 | IT
Banca Popolare di Puglia e Basilicata SCPA 4,800% | 08/08/2011 | 08/08/2016 | EUR 7.250.466 7.250.466 - 2,948% Banks 100,000 | IT
Banca Popolare di Ravenna SpA 5,000% | 06/06/2011 | 06/06/2016 | EUR 14.603.000 14.603.000 - 1,405% Banks 100,000 | IT
Banca Popolare di Ravenna SpA 4,000% | 04/04/2011 | 04/04/2016 | EUR 14.215.500 14.215.500 - 1,359% Banks 100,000 | IT
Banca Popolare di Ravenna SpA 5,000% | 13/04/2011 | 13/04/2016 | EUR 7.224.950 7.224.950 - 1,418% Banks 100,000 | IT
Banca Popolare di Ravenna SpA 5,000% | 07/03/2011 | 07/03/2016 | EUR 6.982.000 6.982.000 - 1,408% Banks 100,000 | IT
Banca Popolare di Ravenna SpA 5,000% | 29/07/2011 | 29/07/2016 | EUR 7.191.000 7.191.000 - 1,457% Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,500% | 14/01/2011 | 14/01/2016 | EUR 6.674.000 6.674.000 - 1,206% Banks 100,000 | IT
Banca Popolare di Verona - S.Geminiano e S.Prospero SpA 4,750% | 14/03/2011 | 31/03/2016 | EUR 517.614.703 517.614.703 - 1,429% Banks 99,526 | IT
Banca Popolare di Verona - S.Geminiano e S.Prospero SpA 1,799% | 31/05/2011 | 31/05/2016 | EUR | 1.077.525.000 | 1.077.525.000 | 139,46 1,443% Banks 100,000 | IT
Banca Popolare di Vicenza 7,000% | 29/12/2011 | 29/12/2016 | EUR 129.416.000 129.416.000 -1 3,238% Banks 100,000 | IT
Banca Popolare di Vicenza 3,000% | 15/07/2011 | 15/07/2016 | EUR 12.703.489 12.703.489 | 309,00 | 3,138% Banks 100,000 | IT
Banca Popolare di Vicenza 0,000% | 28/09/2011 | 28/09/2016 | EUR 849.389 849.389 | 334,75 | 3,396% Banks 100,000 | IT
Banca Popolare di Vicenza 4,000% | 15/03/2011 | 15/03/2016 | EUR 104.806.535 104.806.535 -1 2,315% Banks 100,000 | IT
Banca Popolare di Vicenza 5,000% | 05/08/2011 | 05/08/2016 | EUR 66.925.844 66.925.844 - 3,115% Banks 100,000 | IT
Banca Popolare di Vicenza 3,750% | 29/04/2011 | 29/04/2016 | EUR 20.949.138 20.949.138 - 2,857% Banks 100,000 | IT
Banca Popolare di Vicenza 4,000% | 15/06/2011 | 15/06/2016 | EUR 7.763.033 42.615.000 - 3,094% Banks 100,000 | IT
Banca Popolare di Vicenza 4,000% | 18/04/2011 | 18/04/2016 | EUR 21.357.000 21.357.000 -1 2,708% Banks 100,000 | IT
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Banca Popolare di Vicenza 4,000% | 25/03/2011 | 25/03/2016 | EUR 102.839.790 102.839.790 - 2,345% Banks 100,000 | IT
Banca Popolare di Vicenza 4,250% | 16/09/2011 | 16/09/2016 | EUR 41.392.200 41.392.200 - 3,242% Banks 100,000 | IT
Banca Popolare di Vicenza 4,000% | 30/03/2011 | 30/03/2016 | EUR 49.441.000 49.441.000 - 2,607% Banks 100,000 | IT
Banca Popolare Etica Scpa 3,000% | 11/01/2011 | 11/01/2016 | EUR 7.208.393 7.781.640 - 1,137% Banks 100,000 | IT
Banca Popolare Etica Scpa 3,000% | 08/04/2011 | 08/04/2016 | EUR 7.210.750 7.210.750 - 1,178% Banks 100,000 | IT
Banca Popolare Friuladria SpA 2,500% | 07/03/2011 | 07/03/2016 | EUR 19.576.132 19.576.132 | 125,27 1,231% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 4,500% | 07/09/2011 | 07/09/2016 | EUR 7.704.296 7.704.296 -1 2,534% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 4,000% | 06/07/2011 | 06/07/2016 | EUR 8.450.324 42.996.900 -1 2,361% Banks 100,000 | IT
?22;1?:3\/?2%” del Veneto Orientale Banca di Credito 0,800% | 21/07/2011 | 21/07/2016 | EUR 7.193.750 7.193.750 | 135,92 | 1,407% Banks 100,000 | IT
Banca San Giorgio Quinto Valle Agno Credito Cooperativo 4,000% | 31/01/2011 | 31/01/2016 | EUR 17.806.100 17.806.100 - 2,062% Banks 100,000 | IT
Banca Sella SpA 3,800% | 10/05/2011 | 10/05/2016 | EUR 28.712.000 28.712.000 - 1,274% Banks 100,000 | IT
Banca Valsabbina SCpA 0,550% | 01/07/2011 | 01/07/2016 | EUR 43.532.400 43.532.400 | 118,41 1,232% Banks 100,000 | IT
Banca Valsabbina SCpA 0,396% | 21/03/2011 | 21/03/2016 | EUR 42.671.700 42.671.700 | 114,63 1,194% Banks 100,000 | IT
BancaSai SpA 3,000% | 22/04/2011 | 22/04/2016 | EUR 5.297.620 5.297.620 | 147,18 1,520% Banks 100,000 | IT
BancaSai SpA 3,000% | 11/03/2011 | 11/03/2016 | EUR 8.326.740 8.326.740 | 143,88 1,487% Banks 100,000 | IT
gigﬁ;g;ge‘ﬁm Cooperativo di Busto Garolfo e 4,250% | 23/05/2011 | 23/05/2016 | EUR 13.159.225 14.041.000 -] 2,682% Banks 100,000 | IT
Banco Bilbao Vizcaya Argentaria SA 4,750% | 10/02/2011 | 10/02/2016 | EUR | 2.725.200.000 | 2.725.200.000 -1 0,078% Banks 99,344 | ES
Banco Bilbao Vizcaya Argentaria SA 4,000% | 16/09/2011 | 16/09/2016 | EUR 74.505.960 74.505.960 -1 0,347% Banks 100,000 | ES
Banco BPI SA 6,150% | 29/04/2011 | 29/04/2016 | EUR 37.921.943 37.921.943 - 2,200% Banks 100,000 | PT
Banco BPI SA 6,000% | 31/03/2011 | 31/03/2016 | EUR 33.430.221 33.430.221 - 2,150% Banks 100,000 | PT
Banco BPI SA 5,400% | 29/04/2011 | 29/04/2016 | EUR 3.193.520 3.193.520 - 2,306% Banks 100,000 | PT
Banco BPI SA 4,550% | 15/11/2011 | 15/11/2016 | EUR 277.629 277.629 - 2,642% Banks 100,000 | PT
Banco BPI SA 3,950% | 31/08/2011 | 31/08/2016 | EUR 1.625.448 1.625.448 -1 2,399% Banks 100,000 | PT
Banco BPI SA 3,800% | 15/11/2011 | 15/11/2016 | EUR 530.882 530.882 -1 2,591% Banks 100,000 | PT
Banco BPI SA 3,650% | 17/10/2011 | 17/10/2016 | EUR 621.059 621.059 -1 2,578% Banks 100,000 | PT
Banco BPI SA 3,600% | 30/09/2011 | 30/09/2016 | EUR 672.450 672.450 - 2,487% Banks 100,000 | PT
Banco BPI SA 4,550% | 28/10/2011 | 28/10/2016 | EUR 419.195 419.195 -1 2,572% Banks 100,000 | PT
Banco BPI SA 3,800% | 28/10/2011 | 28/10/2016 | EUR 484.340 484.340 -1 2,547% Banks 100,000 | PT
Banco BPI SA 4,400% | 17/10/2011 | 17/10/2016 | EUR 90.887 90.887 -1 2,585% Banks 100,000 | PT
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Banco BPI SA 4,650% | 15/09/2011 | 15/09/2016 | EUR 2.208.933 2.208.933 - 2,469% - Banks 100,000 | PT
Banco BPI SA 3,900% | 15/09/2011 | 15/09/2016 | EUR 1.364.464 1.364.464 -1 2,518% - Banks 100,000 | PT
Banco BPI SA 6,100% | 13/05/2011 | 13/05/2016 | EUR 9.830.940 9.830.940 -1 2,342% - Banks 100,000 | PT
Banco Comercial Portugues SA 5,000% | 11/07/2011 | 11/07/2016 | EUR 4.787.218 4.787.218 - 2,154% - Banks 100,000 | PT
Banco Comercial Portugues SA 4,500% | 03/05/2011 | 03/05/2016 | EUR 90.772.807 116.543.054 - 1,547% - Banks 100,000 | PT
Banco Comercial Portugues SA 5,000% | 07/06/2011 | 07/06/2016 | EUR 230.462 230.462 - 1,992% - Banks 100,000 | PT
Banco Comercial Portugues SA 4,125% | 11/07/2011 | 11/07/2016 | EUR 747.300 747.300 - 2,091% - Banks 100,000 | PT
Banco Comercial Portugues SA 4,625% | 07/06/2011 | 07/06/2016 | EUR 4.924.838 4.924.838 - 1,992% - Banks 100,000 | PT
Banco Comercial Portugues SA 4,500% | 03/05/2011 | 03/05/2016 | EUR 215.334 246.519.960 - 1,877% - Banks 100,000 | PT
Banco Comercial Portugues SA 3,750% | 03/05/2011 | 03/05/2016 | EUR 21.279.425 21.279.425 - 1,721% - Banks 100,000 | PT
Banco Comercial Portugues SA 4,125% | 07/06/2011 | 07/06/2016 | EUR 998.179 1.237.448 -1 2,017% - Banks 100,000 | PT
Banco Comercial Portugues SA 4,875% | 03/05/2011 | 03/05/2016 | EUR 1.375.166 1.375.166 - 1,830% - Banks 100,000 | PT
Banco di Brescia SpA 4,000% | 29/07/2011 | 29/07/2016 | EUR 14.382.000 14.382.000 - 1,825% - Banks 100,000 | IT
Banco di Brescia SpA 5,000% | 13/05/2011 | 13/05/2016 | EUR 7.058.400 7.058.400 - 1,432% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,500% | 04/07/2011 | 04/07/2016 | EUR 4,903.673 29.058.800 -1 0,872% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 1,986% | 29/12/2011 | 29/12/2016 | EUR 16.824.080 16.824.080 | 337,35 3,351% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,000% | 15/03/2011 | 15/03/2016 | EUR 4.388.778 4.388.778 - 0,794% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,500% | 16/05/2011 | 16/05/2016 | EUR 35.850.077 35.850.077 - 2,705% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,000% | 07/02/2011 | 07/02/2016 | EUR 14.194.112 27.088.000 - 2,631% - Banks 100,000 | IT
Banco di San Giorgio SpA 3,500% | 18/03/2011 | 18/03/2016 | EUR 12.748.590 12.748.590 - 1,305% - Banks 100,000 | IT
Banco di San Giorgio SpA 2,031% | 09/05/2011 | 09/05/2016 | EUR 210.371.700 210.371.700 | 111,35 1,162% - Banks 100,000 | IT
Banco di Sardegna SpA 3,600% | 15/03/2011 | 15/03/2016 | EUR 62.896.500 62.896.500 - 1,139% - Banks 100,000 | IT
Banco di Sardegna SpA 3,900% | 15/11/2011 | 15/11/2016 | EUR 11.347.596 27.085.800 - 1,323% - Banks 100,000 | IT
Banco Espanol de Credito SA 4,080% | 23/03/2011 | 23/03/2016 | EUR 689.957.400 689.957.400 -| 0,344% | BBB+ | Banks 100,000 | ES
Banco Pastor SA 5,800% | 16/12/2011 | 16/12/2016 | EUR 0 650.600.000 -| 0,687% - Banks 100,000 | ES
Banco Popolare SC 4,750% | 14/03/2011 | 31/03/2016 | EUR | 2.168.403.500 | 2.168.403.500 -| 0,244% - Banks 99,526 | IT
Banco Popolare SC 4,800% | 31/08/2011 | 30/08/2016 | EUR 449.159.700 449.159.700 - 1,491% NR Banks 100,000 | IT
Banco Popolare SC 0,260% | 31/10/2011 | 31/10/2016 | EUR 148.198.232 148.198.232 | 160,07 1,649% - Banks 100,000 | IT
Banco Popolare SC 0,800% | 31/01/2011 | 31/01/2016 | EUR 66.781.093 66.781.093 | 150,42 1,553% - Banks 100,000 | IT
Banco Popolare SC 0,000% | 31/10/2011 | 31/10/2016 | EUR 901.697.647 901.697.647 - 1,549% - Banks 83,500 | IT
Banco Popolare SC 4,100% | 31/05/2011 | 30/05/2016 | EUR 526.837.890 526.837.890 - 1,436% NR Banks 100,000 | IT
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Banco Popolare SC 0,090% | 31/03/2011 | 31/03/2016 | EUR 232.558.491 232.558.491 | 141,03 1,458% - Banks 100,000 | IT
Banco Popolare SC 2,500% | 10/01/2011 | 10/01/2016 | EUR 307.731.804 307.731.804 - 1,382% - Banks 100,000 | IT
Banco Popolare SC 0,960% | 28/02/2011 | 28/02/2016 | EUR 35.583.618 35.583.618 | 152,55 1,573% - Banks 100,000 | IT
Banco Popolare SC 0,050% | 30/06/2011 | 30/06/2016 | EUR 48.781.063 48.781.063 | 155,57 1,604% - Banks 100,000 | IT
Banco Popolare SC 0,000% | 28/07/2011 | 28/07/2016 | EUR 11.008.729 11.008.729 - 1,695% - Banks 84,000 | IT
Banco Popolare SC 0,000% | 29/03/2011 | 29/03/2016 | EUR 490.539.797 490.539.797 - 1,423% - Banks 81,000 | IT
Banco Popolare SC 0,000% | 30/06/2011 | 30/06/2016 | EUR 71.447.759 71.447.759 - 1,596% - Banks 83,000 | IT
Banco Santander SA 4,625% | 21/06/2011 | 21/06/2016 | EUR | 1.439.760.000 | 1.439.760.000 -| 0,150% - Diversified Banks 99,485 | ES
Banco Santander SA 4,625% | 20/01/2011 | 20/01/2016 | EUR | 1.346.900.000 | 1.346.900.000 -| 0,079% - Diversified Banks 99,481 | ES
Banco Santander Totta SA 5,850% | 29/04/2011 | 04/04/2016 | EUR 16.605.120 16.605.120 - 1,484% - Banks 100,000 | PT
Banco Santander Totta SA 4,019% | 26/01/2011 | 26/01/2016 | EUR 6.773.184 6.773.184 - 1,399% - Banks 100,000 | PT
Banco Santander Totta SA 5,760% | 27/05/2011 | 29/05/2016 | EUR 15.392.603 15.392.603 - 1,586% - Banks 100,000 | PT
Bank fuer Tirol und Vorarlberg AG 2,375% | 30/09/2011 | 30/09/2016 | EUR 13.449.000 13.449.000 -1 0,993% - Banks 98,000 | AT
Bank fuer Tirol und Vorarlberg AG 2,000% | 30/08/2011 | 30/08/2016 | EUR 14.421.000 14.421.000 -1 0,972% - Banks 98,000 | AT
Bank fuer Tirol und Vorarlberg AG 0,287% | 01/06/2011 | 01/06/2016 | EUR 14.393.500 14.393.500 | 109,30 | 1,071% - Banks 100,000 | AT
Bank Ochrony Srodowiska Finance AB 6,000% | 11/05/2011 | 11/05/2016 | EUR 355.480.000 355.480.000 - 0,958% - Banks 100,000 | SE
Bankhaus Carl Spaengler & Co AG 3,250% | 15/04/2011 | 15/04/2016 | EUR 7.220.500 7.220.500 -| 0,544% - Financial Services 100,500 | AT
Banque Federative du Credit Mutuel SA 4,100% | 23/03/2011 | 23/03/2016 | EUR 353.100.000 353.100.000 - 0,459% - Banks 100,000 | FR
Banque PSA Finance SA 4,250% | 25/02/2011 | 25/02/2016 | EUR | 1.376.020.000 | 1.376.020.000 -| 0,360% BB+ Automobiles Manufacturing 99,978 | FR
Barclays Bank PLC 4,125% | 15/03/2011 | 15/03/2016 | EUR | 1.747.125.000 | 1.747.125.000 - 0,111% A- Banks 99,500 | GB
Barclays Bank PLC 1,821% | 09/11/2011 | 09/11/2016 | EUR 1.530.619 1.530.619 73,06 | 0,657% - Banks 100,000 | GB
Barclays Bank PLC 3,150% | 28/04/2011 | 28/04/2016 | EUR 31.016.855 46.848.575 54,66 | 0,525% - Banks 100,000 | GB
Barclays Bank PLC 2,100% | 20/09/2011 | 20/09/2016 | EUR 1.367.600 1.367.600 65,22 | 0,630% - Banks 100,000 | GB
Barclays Bank PLC 1,582% | 12/10/2011 | 12/10/2016 | EUR 897.709 13.741.846 63,39 | 0,612% A- Banks 100,000 | GB
Barclays Bank PLC 2,000% | 19/10/2011 | 19/10/2016 | EUR 474.245 20.679.300 | 137,94 1,357% - Banks 100,000 | GB
Barclays Bank PLC 1,482% | 14/10/2011 | 14/10/2016 | EUR 7.200.700 7.200.700 60,00 | 0,578% - Banks 100,000 | GB
Barclays Bank PLC 1,235% | 29/09/2011 | 29/09/2016 | EUR 203.796 6.317.676 62,25 | 0,600% NR Banks 100,000 | GB
Barclays Bank PLC 3,180% | 14/09/2011 | 14/09/2016 | EUR 5.142.863 5.142.863 65,70 0,635% - Banks 100,000 | GB
Barclays Bank PLC 2,700% | 28/07/2011 | 28/07/2016 | EUR 30.366.293 33.764.490 54,76 0,526% - Banks 100,000 | GB
Barclays Bank PLC 1,137% | 08/08/2011 | 08/08/2016 | EUR 23.542.690 23.542.690 51,63 0,494% - Banks 100,000 | GB
Barclays Bank PLC 3,400% | 04/05/2011 | 04/05/2016 | EUR 4.435.546 4.435.546 | 408,42 | 4,229% - Banks 100,000 | GB
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Barclays Bank PLC 1,741% | 10/11/2011 | 10/11/2016 | EUR 17.656.580 23.816.643 | 56,57 | 0,544% Banks 100,000 | GB
Barclays Bank PLC 3,000% | 19/10/2011 | 19/10/2016 | EUR 323.976 323976 | 69,97| 0,678% Banks 100,000 | GB
Barclays Bank PLC 2,800% | 17/02/2011 | 17/02/2016 | EUR 6.122.828 6.797.100 | 60,13 | 0,579% Banks 100,000 | GB
Barclays Bank PLC 3,500% | 11/11/2011 | 11/11/2016 | EUR 1.550.741 2.025.036 | 72,15| 0,700% Banks 100,000 | GB
Barclays Bank PLC 3,250% | 07/04/2011 | 07/04/2016 | EUR 3.753.488 4309.719 | 6426| 0,621% Banks 100,000 | GB
Barclays Bank PLC 3,150% | 31/05/2011 | 31/05/2016 | EUR 1.330.384 1.330.384 | 374,87 | 3,893% Banks 100,000 | GB
Barclays Bank PLC 1,737% | 09/12/2011 | 09/12/2016 | EUR 1.845.005 5.227.514| 6579 | 0,636% Banks 100,000 | GB
Barclays Bank PLC 3,000% | 07/12/2011 | 07/12/2016 | EUR 20.136.000 20.136.000 | 63,03 | 0,608% Banks 100,000 | GB
Barclays Bank PLC 2,300% | 21/01/2011 | 21/01/2016 | EUR 2.616.086 20.374.500 | 61,08 | 0,589% Banks 100,000 | GB
Barclays Bank PLC 3,100% | 20/07/2011 | 20/07/2016 | EUR 262.737 1.611.927 | 66,82 | 0,646% Banks 100,000 | GB
Barclays Bank PLC 3,200% | 11/04/2011 | 11/04/2016 | EUR 11.783.040 11.783.040 | 297,98 | 3,124% Banks 100,000 | GB
Barclays Bank PLC 3,500% | 28/12/2011 | 28/12/2016 | EUR 733.579 1.097.134 | 73,84 | 0,716% Banks 100,000 | GB
Barclays Bank PLC 3,000% | 12/09/2011 | 12/09/2016 | EUR 20.410.500 20.410.500 | 59,18 | 0,570% Banks 100,000 | GB
Barclays Bank PLC 2,800% | 20/07/2011 | 20/07/2016 | EUR 3.871.465 3.871.465| 64,52| 0,623% Banks 100,000 | GB
Barclays Bank PLC 3,250% | 29/04/2011 | 29/04/2016 | EUR 1.487.048 1.909.589 | 6552 | 0,633% Banks 100,000 | GB
Barclays Bank PLC 2,250% | 21/01/2011 | 21/01/2016 | EUR 3.838.556 4895313 | 5938| 0572% Banks 100,000 | GB
Barclays Bank PLC 3,000% | 14/03/2011 | 14/03/2016 | EUR 4.583.026 6.545.781| 62,55| 0,604% Banks 100,000 | GB
Barclays Bank PLC 2,300% | 25/02/2011 | 25/02/2016 | EUR 9.866.063 9.866.063 | 5585| 0,536% Banks 100,000 | GB
Barclays Bank PLC 3,250% | 31/05/2011 | 31/05/2016 | EUR 8.891.736 10.565.492 | 61,68 | 0,595% Banks 101,000 | GB
Barclays Bank PLC 3,000% | 21/02/2011 | 22/02/2016 | EUR 2.878.945 2.878.945 | 63,07| 0,609% Banks 100,000 | GB
Barclays Bank PLC 3,200% | 28/02/2011 | 29/02/2016 | EUR 8.177.336 12.692.870 | 59,17 | 0,570% Banks 100,000 | GB
Barclays Bank PLC 3,000% | 29/06/2011 | 29/06/2016 | EUR 409.571 409571 | 66,36 | 0,642% Banks 100,000 | GB
Barclays Bank PLC 2,750% | 25/02/2011 | 25/02/2016 | EUR 4.147.324 5.399.502 | 61,97 | 0,598% Banks 100,000 | GB
Barclays Bank PLC 2,500% | 07/02/2011 | 08/02/2016 | EUR 1.229.795 1.229.795 | 61,38| 0,592% Banks 100,000 | GB
Barclays Bank PLC 2,500% | 24/02/2011 | 24/02/2016 | EUR 12.085.053 15.323.180 | 5534 0,531% Banks 100,000 | GB
Bastei Lubbe AG 6,750% | 26/10/2011 | 26/10/2016 | EUR 41.491.200 41.491.200 - 1,475% Publishing & Broadcasting 100,000 | DE
gig:f;’;ﬁiizkpf:;;g;’gzs‘;”i:’irt“haﬂ“”d 0,000% | 28/10/2011 | 28/10/2016 | EUR 28.324.000 28.324.000 | 124,39 | 1,222% Banks 100,500 | AT
gi:l’:r?efcs:iiizkpfg;;s;:’gz;nl‘:gwrtSChaft“”d 3,375% | 16/05/2011 | 16/05/2016 | EUR 71.001.500 71.001.500 .| 1,006% Banks 100,000 | AT
BAWAG PSK Bank fuer Arbeit und Wirtschaft und 0,102% | 12/09/2011 | 12/09/2016 | EUR | 136.070.000 | 136.070.000 | 107,19 | 1,120% Banks 100,000 | AT

Oesterreichische Postsparkasse AG
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BAWAG PSK Bank fuer Arbeit und Wirtschaft und

Oestereichische Postsparkasse AG 0,000% | 24/11/2011 | 24/11/2016 | EUR|  133.402.000 | 133.402.000| 118,23 | 1,160%| - |Banks 100,000 | AT
BAWAG PSK Bank fuer Arbeit und Wirtschaft und 3,375% | 15/09/2011 | 15/09/2016 | EUR 69.332.500 69.332.500 .| 1,040%| - |Banks 100,287 | AT
Oesterreichische Postsparkasse AG

BAWAG PSK Bank fuer Arbeit und Wirtschaft und 4,000% | 17/05/2011 | 17/05/2016 | EUR 7.084.800 7.084.800 S| 1,124%| - |Banks 100,000 | AT
Oesterreichische Postsparkasse AG

Bayerische Landesbank 0,481% | 25/10/2011 | 25/10/2016 | EUR 13.917.600 13.917.600 | 24,32| 0,221%| - |Banks 100,000 | DE
Bayerische Landesbank 0,487% | 01/12/2011 | 01/12/2016 | EUR 13.443.500 13.443500 | 24,79| 0,226%| - |Banks 100,000 | DE
Bayerische Landesbank 2,500% | 04/11/2011 | 04/11/2016 | EUR| 275.884.000 | 275.884.000 1 0139%| - [Banks 100,750 | DE
Bayerische Landesbank 3,375% | 10/03/2011 | 10/03/2016 | EUR| 276.400.000 |  276.400.000 | 0435%| - [Banks 99,960 | DE
Bayerische Landesbank 1,750% | 21/09/2011 | 21/09/2016 | EUR| 137.408.000| 137.408.000| 19,18| 0,170%| - |Banks 100,000 | DE
Bayerische Landesbank 2,000% | 12/12/2011 | 11/12/2016 | EUR| 132.032.000| 132.032.000 -] os57%| - |Banks 99,830 | DE
Bayerische Landesbank 2,750% | 03/03/2011 | 03/03/2016 | EUR 69.677.500 69.677.500 | 59,25| 0,571%| - | Banks 100,000 | DE
Bayerische Landesbodenkreditanstalt 0,184% | 01/09/2011 | 01/09/2016 | EUR 57.173.200 57.173.200 | 3,92 | 0,087%| AAA S::I:”me"t Development 100,000 | DE
BBBank eG 3,000% | 26/04/2011 | 26/04/2016 | EUR 7.317.000 7.317.000 | o628%| - |Banks 100,200 | DE
BBBank eG 2,400% | 12/01/2011 | 12/01/2016 | EUR 6.541.500 6.541.500 -] o0589%| - [Banks 100,210 | DE
BBVA Senior Finance SAU 4,875% | 15/04/2011 | 15/04/2016 | EUR| 873.680.500 | 873.680.500 -] 0259%| BBB |Banks 99,831 | ES
BCC di Recanati e Colmurano Societa Cooperativa 3,750% | 01/04/2011 | 01/04/2016 | EUR 56.856.000 56.856.000 - 2,036% - Banks 100,000 | IT
Bekaert SA 4,125% | 06/12/2011 | 06/12/2016 | EUR| 274.632.350 |  274.632.350 -] 1279%| - | Manufactured Goods 101,900 | BE
Belfius Financing Co 4,750% | 07/04/2011 | 07/04/2016 | EUR 95.231.340 95.231.340 S| 1488%| - |Banks 100,500 | LU
Belfius Financing Co 5,000% | 08/06/2011 | 08/06/2016 | EUR |  365.127.500 |  365.127.500 -] 1308%| - |Banks 100,500 | LU
Belfius Financing Co 4,720% | 06/07/2011 | 06/07/2016 | EUR| 186.319.900 |  186.319.900 S| nes0% | - | Banks 100,500 | LU
Belfius Financing Co 3,500% | 07/10/2011 | 07/10/2016 | EUR 22.172.292 22.172.292 [ 1503% | - | Banks 100,500 | LU
Belfius Financing Co 5,250% | 06/05/2011 | 06/05/2016 | EUR 49.037.108 49.037.108 [ 1s37% | - | Banks 100,500 | LU
Belfius Financing Co 2,600% | 07/09/2011 | 07/09/2016 | EUR 29.782.257 29782257 | 151,26| 1,491%| - | Banks 100,000 | LU
Belfius Financing Co 2,200% | 07/02/2011 | 07/02/2016 | EUR 95.715.448 95.715.448 | 141,50 | 1,393%| - | Banks 100,000 | LU
Berlin Hyp AG 2,900% | 08/02/2011 | 08/02/2016 | EUR 13.665.000 13.665.000 [ 0319%| - | consumerFinance 99,860 | DE
Berlin Hyp AG 3,000% | 09/03/2011 | 09/03/2016 | EUR 50.040.000 50.040.000 ] 0263%| - | consumerFinance 100,330 | DE
Berlin Hyp AG 2,125% | 25/11/2011 | 25/11/2016 | EUR 13.240.500 13.240.500 1 0271%| - | consumer Finance 99,460 | DE
Berlin Hyp AG 0,668% | 22/08/2011 | 22/08/2016 | EUR 8.632.440 8.632.440 | 41,73| 0395%| - | Consumer Finance 99,905 | DE
Berlin Hyp AG 3,000% | 01/03/2011 | 01/03/2016 | EUR 13.805.000 13.805.000 -] 0319%| - | consumer Finance 100,250 | DE
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Berliner Volksbank eG 2,500% | 01/02/2011 | 01/02/2016 | EUR 6.911.500 6.911.500 -| 0,520% - Banks 100,000 | DE
Berliner Volksbank eG 1,500% | 01/02/2011 | 01/02/2016 | EUR 13.823.000 13.823.000 46,93 | 0,447% - Banks 100,500 | DE
BFA Sociedad Tenedora de Acciones SAU 5,250% | 07/04/2011 | 07/04/2016 | EUR | 2.416.531.000 | 2.416.531.000 -1 0,260% BBB Banks 99,777 | ES
BMW Finance NV 3,250% | 28/01/2011 | 28/01/2016 | EUR | 1.701.625.000 | 1.701.625.000 - 0,091% A+ Automobiles Manufacturing 99,886 | NL
BNP Paribas Fortis Funding SA 4,000% | 01/06/2011 | 01/06/2016 | EUR 107.951.250 107.951.250 - 0,466% - Banks 102,000 | LU
BNP Paribas Fortis Funding SA 3,250% | 06/05/2011 | 06/05/2016 | EUR 190.514.563 190.514.563 40,81 0,386% - Banks 100,000 | LU
BNP Paribas Fortis Funding SA 3,000% | 19/08/2011 | 19/08/2016 | EUR 95.541.897 95.541.897 48,14 | 0,459% - Banks 100,500 | LU
BNP Paribas Fortis Funding SA 2,500% | 21/12/2011 | 21/12/2016 | EUR 13.070.500 13.070.500 59,06 | 0,569% - Banks 101,250 | LU
BNP Paribas SA 3,000% | 20/07/2011 | 20/07/2016 | EUR 213.030.000 213.030.000 35,34 | 0,331% - Diversified Banks 100,000 | FR
BNP Paribas SA 3,500% | 07/03/2011 | 07/03/2016 | EUR | 2.094.600.000 | 2.094.600.000 -1 0,115% A+ Diversified Banks 99,748 | FR
BNP Paribas SA 2,400% | 31/03/2011 | 31/03/2016 | EUR 56.460.591 56.460.591 56,05| 0,538% - Diversified Banks 100,000 | FR
BNP Paribas SA 3,000% | 01/04/2011 | 01/04/2016 | EUR 33.414.271 33.414.271 41,45 | 0,392% - Diversified Banks 100,000 | FR
BNP Paribas SA 4,000% | 08/04/2011 | 08/04/2016 | EUR 46.869.875 46.869.875 -| 0,398% - Diversified Banks 100,000 | FR
BNP Paribas SA 2,750% | 11/05/2011 | 11/05/2016 | EUR 44.857.310 44.857.310 40,32 0,381% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,782% | 12/10/2011 | 12/10/2016 | EUR 10.098.530 10.098.530 31,16 | 0,290% - Diversified Banks 100,000 | FR
BNP Paribas SA 2,000% | 05/08/2011 | 05/08/2016 | EUR 17.112.879 17.112.879 44,37 0,422% - Diversified Banks 100,000 | FR
BNP Paribas SA 2,750% | 30/06/2011 | 30/06/2016 | EUR 2.902.080 2.902.080 53,80 0,516% - Diversified Banks 100,000 | FR
Bollore SA 5,375% | 26/05/2011 | 26/05/2016 | EUR 494.536.000 494.536.000 - 0,547% - Transportation & Logistics 99,914 | FR
BP Capital Markets PLC 3,472% | 01/06/2011 | 01/06/2016 | EUR | 1.223.447.500 | 1.223.447.500 - 0,186% A Integrated Oils 100,000 | GB
BPCE SA 3,350% | 07/10/2011 | 07/10/2016 | EUR 686.400.909 686.400.909 -| 0,636% - Banks 100,190 | FR
BPCE SA 0,991% | 24/02/2011 | 24/02/2016 | EUR 2.068.650 2.068.650 45,99 | 0,438% - Banks 100,000 | FR
BPCE SFH SA 3,625% | 12/05/2011 | 12/05/2016 | EUR | 3.984.960.000 | 3.984.960.000 -| 0,007% AAA Banks 99,677 | FR
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,719% | 18/01/2011 | 18/01/2016 | EUR 133.601.000 133.601.000 22,86 | 0,267% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 2,750% | 06/01/2011 | 06/01/2016 | EUR 65.141.500 65.141.500 -1 0,359% - Banks 99,310 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 2,850% | 15/06/2011 | 15/06/2016 | EUR 71.025.000 71.025.000 -1 0,193% - Banks 99,960 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 3,500% | 01/03/2011 | 01/03/2016 | EUR 69.025.000 69.025.000 -1 0,397% - Banks 99,020 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 3,000% | 26/10/2011 | 26/10/2016 | EUR 69.152.000 69.152.000 -1 0,440% - Banks 99,790 | DE
Caisse Centrale du Credit Immobilier de France SA 3,000% | 21/01/2011 | 21/01/2016 | EUR 4.074.900 4.074.900 | 112,76 | 1,106% - Banks 100,000 | FR
Caixa Geral de Depositos SA 5,050% | 26/04/2011 | 26/04/2016 | EUR 73.170.000 73.170.000 - 1,951% BB- Banks 100,000 | PT
Caixa Geral de Depositos SA 4,500% | 19/01/2011 | 19/01/2016 | EUR 80.880.000 80.880.000 - 1,990% - Banks 100,000 | PT
Caixa Geral de Depositos SA 4,750% | 14/02/2011 | 14/02/2016 | EUR 67.480.000 67.480.000 - 1,682% BB- Banks 100,000 | PT
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Caixa Geral de Depositos SA 4,850% | 14/09/2011 | 14/09/2016 | EUR 66.308.641 66.308.641 - 2,204% - Banks 100,000 | PT
Caixa Geral de Depositos SA 5,090% | 08/06/2011 | 08/06/2016 | EUR 58.420.400 58.420.400 -1 2,107% - Banks 100,000 | PT
Caixa Geral de Depositos SA 4,750% | 14/03/2011 | 14/03/2016 | EUR 69.948.500 69.948.500 -1 1,635% BB- Banks 100,000 | PT
Caixa Geral de Depositos SA 5,165% | 08/07/2011 | 08/07/2016 | EUR 51.346.800 51.346.800 - 2,176% - Banks 100,000 | PT
Caixa Geral de Depositos SA 4,570% | 12/08/2011 | 12/08/2016 | EUR 29.466.450 29.466.450 - 2,316% - Banks 100,000 | PT
Caixa Geral de Depositos SA 5,120% | 03/11/2011 | 03/11/2016 | EUR 53.931.150 53.931.150 - 2,386% - Banks 100,000 | PT
Caixa Geral de Depositos SA 4,900% | 13/10/2011 | 13/10/2016 | EUR 28.864.290 28.864.290 -l 2,421% - Banks 100,000 | PT
CaixaBank SA 5,000% | 22/02/2011 | 22/02/2016 | EUR | 3.004.804.000 | 3.004.804.000 -| 0,146% A Banks 99,508 | ES
CaixaBank SA 5,125% | 27/04/2011 | 27/04/2016 | EUR | 1.835.625.000 | 1.835.625.000 - 0,147% A Banks 99,927 | ES
CaixaBank SA 5,362% | 31/03/2011 | 31/03/2016 | EUR 14.190.000 14.190.000 -| 0,590% - Banks 100,000 | ES
Caja de Ahorros de Murcia 5,050% | 24/03/2011 | 24/03/2016 | EUR 14.187.700 14.187.700 -| 0,823% Banks 100,000 | ES
Cajas Rurales Unidas SCC 5,000% | 20/12/2011 | 20/12/2016 | EUR 654.355.000 654.355.000 -| 0,361% | BBB+ | Banks 100,000 | ES
Cap Gemini SA 5,250% | 29/11/2011 | 29/11/2016 | EUR 666.495.000 666.495.000 -| 0,386% BBB Software & Services 99,665 | FR
Cassa Centrale Raiffeisen dell'Alto Adige SpA 1,595% | 02/05/2011 | 02/05/2016 | EUR 7.437.000 7.437.000 | 236,49 | 2,343% - Banks 100,000 | IT
Cassa Centrale Raiffeisen dell'Alto Adige SpA 0,114% | 01/03/2011 | 01/03/2016 | EUR 8.283.000 8.283.000 | 213,37 | 2,199% - Banks 100,000 | IT
Cassa Centrale Raiffeisen dell'Alto Adige SpA 3,700% | 01/03/2011 | 01/03/2016 | EUR 8.283.000 8.283.000 - 2,345% - Banks 100,000 | IT
Cassa Centrale Raiffeisen dell'Alto Adige SpA 1,736% | 16/06/2011 | 16/06/2016 | EUR 7.081.500 7.081.500 | 254,01 2,518% - Banks 100,000 | IT
Cassa Centrale Raiffeisen dell'Alto Adige SpA 0,049% | 20/06/2011 | 20/06/2016 | EUR 10.012.800 10.012.800 | 223,05 2,370% - Banks 100,000 | IT
Cassa di Risparmio della Provincia dell'Aquila SpA 0,500% | 12/01/2011 | 12/01/2016 | EUR 10.479.483 13.083.000 | 132,02 1,354% - Banks 100,000 | IT
Cassa di Risparmio della Provincia dell'Aquila SpA 5,000% | 17/10/2011 | 17/10/2016 | EUR 13.770.700 13.770.700 - 1,611% - Banks 100,000 | IT
Cassa di Risparmio della Provincia di Chieti SpA 3,500% | 01/04/2011 | 01/04/2016 | EUR 7.107.000 7.107.000 -1 2,793% - Banks 100,000 | IT
Cassa di Risparmio della Provincia di Chieti SpA 4,750% | 25/10/2011 | 25/10/2016 | EUR 13.917.600 13.917.600 -| 3,047% - Banks 100,000 | IT
Cassa di Risparmio della Provincia di Chieti SpA 4,750% | 31/10/2011 | 31/10/2016 | EUR 27.892.200 27.892.200 -1 2,966% - Banks 100,000 | IT
Cassa di Risparmio della Provincia di Chieti SpA 4,000% | 20/09/2011 | 20/09/2016 | EUR 8.149.528 13.676.000 -1 2,968% - Banks 100,000 | IT
Cassa di Risparmio della Provincia di Chieti SpA 3,600% | 02/05/2011 | 02/05/2016 | EUR 7.437.000 7.437.000 - 2,804% - Banks 100,000 | IT
Cassa di Risparmio della Provincia di Chieti SpA 3,600% | 31/05/2011 | 31/05/2016 | EUR 7.183.500 7.183.500 -1 2,807% - Banks 100,000 | IT
Cassa di Risparmio di Alessandria SpA 3,250% | 04/03/2011 | 04/03/2016 | EUR 69.885.000 69.885.000 - 0,474% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 2,500% | 01/03/2011 | 01/03/2016 | EUR 13.805.000 13.805.000 | 138,61 1,364% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 0,487% | 01/12/2011 | 01/12/2016 | EUR 33.608.750 33.608.750 | 141,81 1,396% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 2,520% | 01/04/2011 | 01/04/2016 | EUR 12.846.613 12.846.613 | 139,72 1,375% - Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 0,984% | 11/07/2011 | 01/07/2016 | EUR 7.023.500 7.023.500 | 423,69 | 4,215% - Banks 100,000 | IT
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Cassa di Risparmio di Bolzano SpA 0,000% | 02/11/2011 | 02/11/2016 | EUR 3.354.219 3.354.219 - 4,136% Banks 85,000 | IT
Cassa di Risparmio di Bolzano SpA 2,500% | 02/09/2011 | 02/09/2016 | EUR 2.180.161 2.180.161 | 418,80 | 4,236% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 0,988% | 02/09/2011 | 02/09/2016 | EUR 2.627.555 35.507.500 | 420,94 | 4,187% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 2,500% | 01/07/2011 | 01/07/2016 | EUR 3.344.739 3.344.739 | 554,46 5,593% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 0,678% | 29/04/2011 | 29/04/2016 | EUR 26.657.148 26.657.148 | 398,64 3,964% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 3,000% | 22/03/2011 | 22/03/2016 | EUR 7.137.436 7.137.436 | 406,82 4,116% Banks 100,000 | IT
Cassa di Risparmio di Bra SpA 4,250% | 17/11/2011 | 17/11/2016 | EUR 13.471.700 13.471.700 - 1,262% Banks 100,000 | IT
Cassa di Risparmio di Cesena SpA/Old 3,200% | 08/09/2011 | 08/09/2016 | EUR 275.852 275.852 - 1,454% Banks 100,000 | IT
Cassa di Risparmio di Fano SpA 4,250% | 15/09/2011 | 15/09/2016 | EUR 20.799.750 20.799.750 -1 2,951% Banks 100,000 | IT
Cassa di Risparmio di Fano SpA 4,000% | 29/06/2011 | 29/06/2016 | EUR 14.421.500 14.421.500 -1 2,890% Banks 100,000 | IT
Cassa di Risparmio di Parma e Piacenza SpA 2,500% | 25/07/2011 | 25/07/2016 | EUR 27.404.999 27.404.999 | 104,91 1,027% Banks 100,000 | IT
Cassa di Risparmio di Parma e Piacenza SpA 2,500% | 07/03/2011 | 07/03/2016 | EUR 80.657.460 80.657.460 96,61 | 0,944% Banks 100,000 | IT
Cassa di Risparmio di Saluzzo SpA 3,150% | 17/05/2011 | 17/05/2016 | EUR 9.445.455 9.445.455 - 2,437% Banks 100,000 | IT
Cassa di Risparmio di San Miniato SpA 4,000% | 07/11/2011 | 07/11/2016 | EUR 17.567.164 17.567.164 -1 1,349% Banks 100,000 | IT
Cassa di Risparmio di San Miniato SpA 3,500% | 19/09/2011 | 19/09/2016 | EUR 6.818.250 6.818.250 - 1,348% Banks 100,000 | IT
Cassa di Risparmio di San Miniato SpA 3,600% | 22/07/2011 | 22/07/2016 | EUR 7.182.500 7.182.500 - 1,317% Banks 100,000 | IT
Cassa di Risparmio di San Miniato SpA 3,250% | 31/03/2011 | 31/03/2016 | EUR 28.380.000 28.380.000 - 1,212% Banks 100,000 | IT
Cassa di Risparmio di San Miniato SpA 4,000% | 23/12/2011 | 23/12/2016 | EUR 8.156.271 8.156.271 - 1,404% Banks 100,000 | IT
Cassa di Risparmio di Savona SpA 0,530% | 12/08/2011 | 12/08/2016 | EUR 219.219.000 219.219.000 | 117,90 | 1,227% Banks 100,000 | IT
Cassa di Risparmio Fabriano e Cupramontana SpA 0,560% | 16/05/2011 | 16/05/2016 | EUR 7.100.150 7.100.150 | 213,65 2,185% Banks 100,000 | IT
Cassa Rurale Alta ValdiSole e Pejo BCC SC 1,150% | 16/08/2011 | 16/08/2016 | EUR 7.202.550 7.202.550 | 196,08 | 2,009% Banks 100,000 | IT
Cassa Rurale Banca di Credito Cooperativo di Treviglio SC 3,100% | 15/02/2011 | 15/02/2016 | EUR 12.190.442 12.190.442 - 1,216% Banks 100,000 | IT
Cassa Rurale Banca di Credito Cooperativo di Treviglio SC 3,750% | 10/01/2011 | 10/01/2016 | EUR 9.831.278 9.831.278 - 1,707% Banks 100,000 | IT
5225::::;35 fgssa Vallagarina Banca di Credito 2,860% | 01/02/2011 | 01/02/2016 | EUR 9.676.100 9.676.100 | 2,444% Banks 100,000 | IT
Cassa Rurale Centrofiemme Cavalese BCC SC 4,500% | 03/05/2011 | 03/05/2016 | EUR 13.392.271 13.392.271 - 1,719% Banks 100,000 | IT
gzzsser::triif :g'“a Valle dei Laghi Banca di Credito 4,000% | 01/03/2011 | 01/03/2016 | EUR 7.935.114 7.935.114 | 2,261% Banks 100,000 | IT
Cassa Rurale di Trento - Banca di Credito Cooperativo SC 4,250% | 15/04/2011 | 15/04/2016 | EUR 28.882.000 28.882.000 - 2,447% Banks 100,000 | IT
Cassa Rurale di Tuenno-Val di Non Banca di Credito 3,150% | 06/10/2011 | 06/10/2016 | EUR 9.377.060 9.377.060 | 1,476% Banks 100,000 | IT

Cooperativo SC

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014

75




C Audiencia de
Cuentas de
C Canarias

Cassa Rurale di Tuenno-Val di Non Banca di Credito

Cooperative SC 2,200% | 01/03/2011 | 01/03/2016 | EUR 6.902.500 6.902.500 | 134,68 | 1,395%| - |Banks 100,000 | IT
gzzsser::triif:c'Tue"”"’va'd' Non Banca di Credito 2,500% | 01/05/2011 | 01/05/2016 | EUR |  17.848.800 |  17.848.800 | 133,37 | 1,382%| - |Banks 100,000 | IT
géssa Rurale £d Artigiana di Binasco Credito Cooperativo |5 00 | 1¢/05/9011 | 15/02/2016 | EUR 6.758.950 6.758.950 -l 1,409%| - |Banks 100,000 | IT
ggssa Rurale ed Artigiana di Brendola Credito Cooperativo |, 5q0¢; | 15/04/2011 | 15/04/2016 | EUR | 14.441.000|  14.441.000 -| 2216%| - |Banks 100,000 | IT
géssa Rurale ed Artigiana di Brendola Credito Cooperativo | 5 3500. | 1 /0519011 | 01/02/2016 | EUR 6.911.500 6.911.500 -l 2150%| - |Banks 100,000 | IT
Cassa Rurale Giudicarie Valsabbia Paganella SC 3,500% | 02/09/2011 | 02/09/2016 | EUR 7.101.500 7.101.500 -| 1,488% - Banks 100,000 | IT
Cassa Rurale Giudicarie Valsabbia Paganella SC 4,000% | 02/05/2011 | 02/05/2016 | EUR 14.874.000 14.874.000 -1 1,421% - Banks 100,000 | IT
gzzsser::trii'j;g"'s’va”ed'cembra Banca Credito 0,990% | 20/12/2011 | 20/12/2016 | EUR 20.057.289 20.057.289 | 261,48 | 2,593% . Banks 100,000 | IT
Ezzssef:triifsvg'd'FassaeAgord'"c’Bancad'CrEd'm 3,100% | 02/11/2011 | 02/11/2016 | EUR 7.406.776 13.746.800 | 2666%| - Banks 100,000 | IT
gzzsser::triifsvg'd'FassaeAgord'“OBancad'cred't" 3,500% | 02/05/2011 | 02/05/2016 | EUR 8.339.852 14.874.000 | 2,407% . Banks 100,000 | IT
Christian Dior SE 4,000% | 12/05/2011 | 12/05/2016 | EUR |  426.960.000 |  426.960.000 2| 0421%| - | Apparel & Textile Products 99,481 | FR
ac 3,250% | 02/05/2011 | 02/05/2016 | EUR 58.008.600 58.008.600 | 28,18 | 0,382%| - |Banks 100,000 | FR
aic 3,600% | 29/04/2011 | 29/04/2016 | EUR 2.891.070 2.891.070| 42,26| 0,521%| - | Banks 100,000 | FR
aic 3,050% | 30/09/2011 | 30/09/2016 | EUR 16.138.800 16.138.800 | 582,89| 5807%| - |Banks 100,000 | FR
aic 5,500% | 30/11/2011 | 30/11/2016 | EUR 8.741.135 8741.135| 62,95| 0,607%| - |Banks 100,000 | FR
ac 3,200% | 26/10/2011 | 26/10/2016 | EUR 9.681.280 9.681.280| 5521| 0530%| - | Banks 100,000 | FR
ac 3,800% | 21/03/2011 | 21/03/2016 | EUR 8.107.623 8.107.623| 49,47| 0473%| - | Banks 100,000 | FR
ac 3,700% | 01/04/2011 | 01/04/2016 | EUR 8.812.680 8.812.680| 38,15| 0464%| - |Banks 100,000 | FR
Cie de Financement Foncier SA 0,577% | 02/05/2011 | 02/05/2016 | EUR|  260.295.000 | 260.295.000| 12,62 | 0,104%| AAA | Consumer Finance 100,000 | FR
Cie Immobiliere de Belgique SA 7,000% | 21/12/2011 | 21/12/2016 | EUR 52.282.000 52.282.000 -] 3206%| - |RealEstate 100,000 | BE
CIF Euromortgage SA 3,250% | 03/02/2011 | 03/02/2016 | EUR | 1.364.920.000 | 1.364.920.000 -] 0010%| - | consumerFinance 99,565 | FR
Commerzbank AG 4,000% | 18/03/2011 | 18/03/2016 | EUR 11.332.080 11.332.080 -] 0537%| BBB+ |Banks 100,000 | DE
Commerzbank AG 1,011% | 21/07/2011 | 21/07/2016 | EUR 4.312.800 4312.800| 53,13| 0,509% | BBB+ |Banks 99,670 | DE
Commerzbank AG 8,535% | 23/09/2011 | 27/09/2016 | EUR 6.734.750 6.734.750 | 428,80 | 4,266%| - | Banks 100,000 | DE
Commerzbank AG 2,700% | 09/02/2011 | 09/02/2016 | EUR 37.013.760 37.013.760 | 46,38 | 0,442% | BBB+ |Banks 100,000 | DE
Commerzbank AG 3,250% | 09/11/2011 | 09/11/2016 | EUR 2.312.935 2.312.935 -] 0639%| BBB+ |Banks 100,000 | DE
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Commerzbank AG 1,140% | 11/04/2011 | 11/04/2016 | EUR 14.440.000 14.440.000 36,11 0,449% BBB+ Banks 100,000 | DE
Commerzbank AG 1,181% | 11/04/2011 | 11/04/2016 | EUR 27.436.000 27.436.000 46,65 | 0,515% | BBB+ | Banks 100,000 | DE
Commerzbank AG 4,000% | 27/05/2011 | 27/05/2016 | EUR 4.362.908 4.362.908 -| 0,590% | BBB+ | Banks 100,000 | DE
Commerzbank AG 4,000% | 16/02/2011 | 16/02/2016 | EUR 4.741.695 4.741.695 - 0,569% BBB+ Banks 100,000 | DE
Communaute Francaise de Belgique 3,625% | 04/03/2011 | 04/03/2016 | EUR 20.965.500 20.965.500 -| 0,188% - Government Regional 99,614 | BE
Comunidad Autonoma de Canarias 2,000% | 10/11/2011 | 10/11/2016 | EUR 272.268.000 272.268.000 - 0,536% - Government Local 100,000 | ES
Comunidad Foral de Navarra 5,529% | 24/02/2011 | 24/02/2016 | EUR 281.336.400 281.336.400 -| 0,290% - Government Local 100,000 | ES
Comunidad Foral de Navarra 5,250% | 04/03/2011 | 04/03/2016 | EUR 48.919.500 48.919.500 -1 0,335% A- Government Local 100,000 | ES
gZ‘;ﬁZIT}ZZZiE:""a'e Raiffeisen-Boerenleenbank 3,875% | 20/04/2011 | 20/04/2016 | EUR | 5.073.495.000 | 5.073.495.000 -] 0092%| A+ |Banks 99,857 | NL
Credit Agricole CIB Finance Guernsey Ltd 3,000% | 23/03/2011 | 23/03/2016 | EUR 1.765.500 1.765.500 46,41 | 0,442% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 3,000% | 14/03/2011 | 14/03/2016 | EUR 4.406.756 4.406.756 42,32 | 0,401% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 3,300% | 13/04/2011 | 13/04/2016 | EUR 6.635.394 6.635.394 | 173,36 1,878% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 3,200% | 15/04/2011 | 15/04/2016 | EUR 11.119.570 11.119.570 39,43 0,372% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 3,210% | 14/09/2011 | 14/09/2016 | EUR 4.457.148 4.457.148 47,63 0,454% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 3,620% | 15/04/2011 | 15/04/2016 | EUR 3.249.225 3.249.225 45,91 | 0,437% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 3,900% | 20/04/2011 | 21/03/2016 | EUR 1.449.570 1.449.570 -| 0,557% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 1,188% | 25/05/2011 | 25/05/2016 | EUR 2.821.000 2.821.000 40,01 | 0,378% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 2,000% | 06/01/2011 | 06/01/2016 | EUR 1.302.830 1.302.830 41,95| 0,397% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 3,200% | 31/05/2011 | 31/05/2016 | EUR 2.985.463 2.985.463 46,63 | 0,444% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 2,500% | 04/02/2011 | 04/02/2016 | EUR 2.661.641 2.661.641 41,42 | 0,392% - Banks 100,000 | GG
Credit Agricole Corporate & Investment Bank SA 3,010% | 21/12/2011 | 21/12/2016 | EUR 3.006.215 3.006.215 -1 0,878% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,306% | 04/07/2011 | 30/06/2016 | EUR 2.760.586 2.760.586 73,05 | 0,708% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,331% | 15/07/2011 | 06/07/2016 | EUR 4.244.400 4.244.400 71,10 | 0,689% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 3,300% | 16/05/2011 | 16/05/2016 | EUR 1.704.036 1.704.036 79,04 | 0,768% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 3,700% | 16/05/2011 | 16/05/2016 | EUR 2.130.045 2.130.045 79,20 | 0,770% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 3,750% | 15/04/2011 | 15/04/2016 | EUR 5.776.400 5.776.400 -| 0,705% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 3,000% | 28/03/2011 | 28/03/2016 | EUR 3.497.466 3.497.466 71,68 0,695% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 2,250% | 13/01/2011 | 13/01/2016 | EUR 1.097.781 1.097.781 68,72 0,665% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 0,887% | 10/06/2011 | 10/06/2016 | EUR 3.061.875 3.061.875 70,55 0,684% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 2,800% | 15/12/2011 | 15/12/2016 | EUR 1.430.825 1.430.825 92,10 0,899% - Financial Services 100,000 | FR
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Credit Agricole Corporate & Investment Bank SA 3,150% | 06/05/2011 | 06/05/2016 | EUR 1.440.150 1.440.150 78,51 | 0,763% - Financial Services 100,000 | FR
Credit Agricole SA/London 3,625% | 08/03/2011 | 08/03/2016 | EUR | 1.390.800.000 | 1.390.800.000 -1 0,111% A Diversified Banks 99,444 | GB
Credit Agricole SA/London 0,971% | 26/04/2011 | 26/04/2016 | EUR 21.951.000 21.951.000 33,69 | 0,315% A Diversified Banks 100,000 | GB
Credit Lyonnais SA 1,000% | 29/08/2011 | 29/08/2016 | EUR 942.825 942.825 88,68 0,865% - Banks 100,000 | FR
Credit Mutuel Arkea SA 1,361% | 11/02/2011 | 11/02/2016 | EUR 33.802.000 33.802.000 24,69 0,295% Banks 100,000 | FR
Credit Suisse AG 2,400% | 21/06/2011 | 21/06/2016 | EUR 7.198.800 7.198.800 54,05 0,518% - Banks 100,290 | CH
Credit Suisse AG/London 2,000% | 29/09/2011 | 29/09/2016 | EUR 11.881.307 11.881.307 52,88 | 0,507% - Banks 100,000 | GB
Credit Suisse AG/London 3,800% | 27/04/2011 | 27/04/2016 | EUR 19.589.790 19.589.790 -| 0,617% - Banks 100,000 | GB
Credit Suisse AG/London 3,300% | 23/02/2011 | 23/02/2016 | EUR 22.815.345 22.815.345 -| 0,585% - Banks 100,000 | GB
Credit Suisse AG/London 3,800% | 25/05/2011 | 25/05/2016 | EUR 25.941.916 25.941.916 -| 0,608% - Banks 100,000 | GB
Credit Suisse AG/London 2,900% | 12/04/2011 | 12/04/2016 | EUR 144.845.000 144.845.000 | 311,68 | 3,261% - Banks 101,500 | GB
Credit Suisse AG/London 2,750% | 24/03/2011 | 24/03/2016 | EUR 27.295.716 27.295.716 49,17 | 0,470% - Banks 100,000 | GB
Credit Suisse AG/London 2,850% | 30/11/2011 | 30/11/2016 | EUR 15.506.773 15.506.773 -| 0,649% - Banks 100,000 | GB
Credit Suisse AG/London 2,800% | 28/09/2011 | 28/09/2016 | EUR 14.999.063 14.999.063 -| 0,630% - Banks 100,000 | GB
Credit Suisse AG/London 2,600% | 24/02/2011 | 24/02/2016 | EUR 3.034.020 3.034.020 47,92 | 0,527% - Banks 100,000 | GB
Credit Suisse AG/London 3,400% | 27/07/2011 | 27/07/2016 | EUR 26.621.821 26.621.821 - 0,606% - Banks 100,000 | GB
Credit Suisse AG/London 3,600% | 29/06/2011 | 29/06/2016 | EUR 34.215.009 34.215.009 - 0,597% - Banks 100,000 | GB
Credit Suisse AG/London 1,900% | 27/10/2011 | 27/10/2016 | EUR 8.168.450 8.168.450 55,07 0,529% - Banks 100,000 | GB
Credit Suisse AG/London 2,100% | 29/12/2011 | 29/12/2016 | EUR 4.407.909 4.407.909 60,10 | 0,579% - Banks 100,000 | GB
Credit Suisse AG/London 2,700% | 28/12/2011 | 28/12/2016 | EUR 5.674.563 5.674.563 -| 0,695% - Banks 100,000 | GB
Credit Suisse AG/London 2,550% | 12/09/2011 | 12/09/2016 | EUR 13.607.000 13.607.000 53,08 | 0,509% - Banks 100,000 | GB
Credit Suisse AG/London 2,250% | 18/11/2011 | 18/11/2016 | EUR 135.140.000 135.140.000 37,74 | 0,425% - Banks 100,000 | GB
Credit Suisse AG/London 2,600% | 26/10/2011 | 26/10/2016 | EUR 9.459.994 9.459.994 -| 0,653% - Banks 100,000 | GB
Credit Suisse AG/London 3,150% | 26/01/2011 | 26/01/2016 | EUR 14.468.616 14.468.616 -1 0,597% - Banks 100,000 | GB
Credit Suisse AG/London 2,550% | 04/03/2011 | 04/03/2016 | EUR 2.935.170 2.935.170 56,03 | 0,538% - Banks 100,000 | GB
Credito Artigiano SpA 4,250% | 15/09/2011 | 15/09/2016 | EUR 76.265.750 76.265.750 -| 2,608% - Banks 100,000 | IT
Credito Artigiano SpA 3,350% | 12/04/2011 | 12/04/2016 | EUR 14.484.500 14.484.500 - | 2,444% - Banks 100,000 | IT
Credito Artigiano SpA 4,000% | 29/06/2011 | 29/06/2016 | EUR 21.632.250 21.632.250 - 2,607% - Banks 100,000 | IT
Credito Artigiano SpA 3,350% | 21/02/2011 | 21/02/2016 | EUR 9.625.661 13.676.700 - 2,314% - Banks 100,000 | IT
Credito Bergamasco SpA 4,750% | 14/03/2011 | 31/03/2016 | EUR 219.997.825 219.997.825 - 1,777% - Banks 99,526 | IT
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Credito Cooperativo dell'Adda e del Cremasco - Cassa

Rurale SC 3,250% | 04/04/2011 | 04/04/2016 | EUR 11.372.400 11.372.400 - 2,314% - Banks 100,000 | IT
Credito Cooperativo di Brescia SC 3,800% | 10/01/2011 | 10/01/2016 | EUR 25.856.118 25.856.118 - 1,195% - Banks 100,000 | IT
Credito Cooperativo di Brescia SC 3,800% | 11/04/2011 | 10/04/2016 | EUR 26.142.176 26.142.176 - 1,242% - Banks 100,000 | IT
Credito Cooperativo di Brescia SC 4,500% | 12/09/2011 | 10/09/2016 | EUR 11.998.653 11.998.653 - 1,349% - Banks 100,000 | IT
Credito Cooperativo Ravennate e Imolese SC 2,750% | 10/06/2011 | 10/06/2016 | EUR 18.687.500 18.687.500 | 128,66 1,335% - Banks 100,000 | IT
Credito Piemontese SpA 4,000% | 29/06/2011 | 29/06/2016 | EUR 8.652.900 8.652.900 -| 2,466% - Banks 100,000 | IT
Credito Siciliano SpA 4,000% | 29/06/2011 | 29/06/2016 | EUR 21.632.250 21.632.250 -1 2,607% - Banks 100,000 | IT
Credito Siciliano SpA 4,000% | 06/07/2011 | 06/07/2016 | EUR 13.860.767 42.996.900 -1 2,361% - Banks 100,000 | IT
Credito Siciliano SpA 4,250% | 15/09/2011 | 15/09/2016 | EUR 41.599.500 41.599.500 -| 2,665% - Banks 100,000 | IT
Credito Siciliano SpA 4,000% | 02/02/2011 | 02/02/2016 | EUR 20.682.150 20.682.150 -l 2,221% - Banks 100,000 | IT
Credito Trevigiano Banca di Credito Cooperativo SC 4,100% | 13/05/2011 | 13/05/2016 | EUR 10.766.883 14.116.800 -1 1,536% - Banks 100,000 | IT
Credito Valtellinese SC 4,250% | 02/11/2011 | 02/11/2016 | EUR 60.485.920 60.485.920 - 2,624% - Banks 100,000 | IT
Credito Valtellinese SC 4,000% | 29/06/2011 | 29/06/2016 | EUR 14.421.500 14.421.500 - 2,607% - Banks 100,000 | IT
Credito Valtellinese SC 0,410% | 16/05/2011 | 16/05/2016 | EUR 1.420.030 1.420.030 | 241,83 2,396% - Banks 100,000 | IT
Credito Valtellinese SC 5,250% | 14/06/2011 | 14/06/2016 | EUR 1.447.170 1.447.170 - 2,464% - Banks 100,000 | IT
Credito Valtellinese SC 0,460% | 15/06/2011 | 15/06/2016 | EUR 355.125 355.125 | 232,41 2,372% - Banks 100,000 | IT
Credito Valtellinese SC 3,250% | 15/02/2011 | 15/02/2016 | EUR 5.609.929 5.609.929 -1 2,313% - Banks 100,000 | IT
Credito Valtellinese SC 3,850% | 11/07/2011 | 11/07/2016 | EUR 1.474.935 1.474.935 -1 2,507% - Banks 100,000 | IT
Danone SA 2,500% | 29/09/2011 | 29/09/2016 | EUR 679.320.000 679.320.000 -| 0,146% A- Food & Beverage 99,606 | FR
Danske Bank A/S 3,875% | 18/05/2011 | 18/05/2016 | EUR | 1.425.950.000 | 1.425.950.000 -| 0,136% A Banks 99,470 | DK
DekaBank Deutsche Girozentrale 0,538% | 22/08/2011 | 22/08/2016 | EUR 23.019.840 23.019.840 74,51 | 0,723% - Banks 99,955 | DE
DekaBank Deutsche Girozentrale 0,538% | 07/09/2011 | 07/09/2016 | EUR 7.030.750 7.030.750 72,86 | 0,777% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,210% | 04/03/2011 | 04/03/2016 | EUR 6.988.500 6.988.500 72,07 | 0,769% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 3,600% | 14/12/2011 | 30/12/2016 | EUR 3.898.050 3.898.050 - 0,491% - Banks 103,890 | DE
DekaBank Deutsche Girozentrale 0,522% | 04/04/2011 | 04/04/2016 | EUR 7.107.750 7.107.750 72,10 0,769% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 3,200% | 10/06/2011 | 10/06/2016 | EUR 33.062.500 33.062.500 - 0,795% - Banks 99,960 | DE
Deutsche Apotheker-und Aerztebank eG 0,000% | 25/02/2011 | 25/02/2016 | EUR 11.008.160 11.557.192 -| 0,474% - Banks 86,500 | DE
Deutsche Bahn Finance BV 2,875% | 30/06/2011 | 30/06/2016 | EUR 725.520.000 725.520.000 -| 0,051% AA Government Agencies 99,638 | NL
Deutsche Bank AG 2,000% | 26/10/2011 | 28/10/2016 | EUR 153.102.528 153.102.528 31,38 | 0,483% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,478% | 18/08/2011 | 18/08/2016 | EUR 80.764.800 80.764.800 26,94 | 0,438% - Diversified Banks 100,000 | DE
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Deutsche Bank AG 0,164% | 14/07/2011 | 14/07/2016 | EUR 56.919.180 56.919.180 22,91 | 0,387% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,250% | 24/03/2011 | 24/03/2016 | EUR 219.199.965 219.199.965 21,02 | 0,288% - Diversified Banks 101,000 | DE
Deutsche Bank AG 0,485% | 29/06/2011 | 29/06/2016 | EUR 72.107.500 72.107.500 42,22 | 0,400% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,000% | 12/10/2011 | 13/10/2016 | EUR 267.240.915 267.240.915 11,39 0,283% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,500% | 10/02/2011 | 10/02/2016 | EUR 429.627.780 429.627.780 31,68 0,371% - Diversified Banks 101,000 | DE
Deutsche Bank AG 0,000% | 04/03/2011 | 04/03/2016 | EUR 698.850.000 698.850.000 46,63 0,444% - Diversified Banks 100,000 | DE
Deutsche Bank AG 3,000% | 17/02/2011 | 17/02/2016 | EUR 27.188.400 27.188.400 - 0,433% - Diversified Banks 99,000 | DE
Deutsche Bank AG 3,200% | 10/02/2011 | 10/02/2016 | EUR 429.219.000 429.219.000 - 0,049% - Diversified Banks 101,000 | DE
Deutsche Bank AG 0,163% | 07/07/2011 | 07/07/2016 | EUR 110.464.970 110.464.970 23,28 0,385% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,811% | 28/01/2011 | 28/01/2016 | EUR 13.613.000 13.613.000 37,73 | 0,355% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,950% | 14/07/2011 | 14/07/2016 | EUR 24.495.070 24.495.070 -| 0,467% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,800% | 07/07/2011 | 07/07/2016 | EUR 36.582.555 36.582.555 -| 0,461% - Diversified Banks 100,000 | DE
Deutsche Bank AG 3,750% | 08/02/2011 | 08/02/2016 | EUR 10.043.775 10.043.775 -1 0,778% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,000% | 10/11/2011 | 10/11/2016 | EUR 88.487.100 88.487.100 34,49 | 0,514% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,750% | 18/08/2011 | 18/08/2016 | EUR 33.222.400 33.222.400 -| 0,474% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,850% | 04/08/2011 | 04/08/2016 | EUR 62.603.996 62.603.996 - 0,469% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,600% | 24/11/2011 | 24/11/2016 | EUR 17.742.466 17.742.466 - 0,522% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,591% | 10/11/2011 | 10/11/2016 | EUR 26.546.130 26.546.130 47,01 0,448% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,700% | 13/10/2011 | 13/10/2016 | EUR 24.878.269 24.878.269 -| 0,503% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,550% | 15/02/2011 | 15/02/2016 | EUR 20.276.850 20.276.850 43,37 | 0,412% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,955% | 30/09/2011 | 30/09/2016 | EUR 10.759.200 10.759.200 54,78 | 0,526% - Diversified Banks 100,000 | DE
Deutsche Bank AG 3,300% | 14/04/2011 | 14/04/2016 | EUR 56.489.940 56.489.940 -| 0,454% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,700% | 22/12/2011 | 22/12/2016 | EUR 12.396.740 12.396.740 -| 0,540% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,985% | 04/10/2011 | 04/10/2016 | EUR 93.979.920 93.979.920 42,48 | 0,403% | BBB+ | Diversified Banks 100,000 | DE
Deutsche Bank AG 3,210% | 28/01/2011 | 28/01/2016 | EUR 6.806.500 6.806.500 -| 0,436% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,526% | 23/03/2011 | 23/03/2016 | EUR 14.124.000 14.124.000 38,60 | 0,364% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,906% | 14/02/2011 | 20/03/2016 | EUR 67.480.000 67.480.000 39,89 | 0,377% - Diversified Banks 100,010 | DE
Deutsche Bank AG 0,000% | 15/12/2011 | 15/12/2016 | EUR 13.007.500 13.007.500 | 101,32 0,991% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,809% | 05/09/2011 | 05/09/2016 | EUR 70.576.000 70.576.000 37,66 0,425% - Diversified Banks 100,000 | DE
Deutsche Bank AG 3,625% | 01/02/2011 | 01/02/2016 | EUR 27.646.000 27.646.000 - 0,447% - Diversified Banks 100,000 | DE
Deutsche Bank AG/London 3,100% | 24/03/2011 | 24/03/2016 | EUR 200.046.570 200.046.570 -| 0,647% - Banks 100,000 | GB
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Deutsche Bank AG/London 2,500% | 24/02/2011 | 24/02/2016 | EUR 282.025.950 282.025.950 41,00 | 0,472% Banks 101,000 | GB
Deutsche Bank AG/London 3,300% | 24/02/2011 | 24/02/2016 | EUR 235.136.550 235.136.550 -| 0,566% Banks 101,000 | GB
Deutsche Bank AG/London 2,000% | 08/12/2011 | 08/12/2016 | EUR 35.998.020 35.998.020 65,78 | 0,827% Banks 100,000 | GB
Deutsche Bank AG/London 2,400% | 05/05/2011 | 05/05/2016 | EUR 126.080.670 126.080.670 64,05 0,743% Banks 100,000 | GB
Deutsche Bank AG/London 2,400% | 03/03/2011 | 03/03/2016 | EUR 82.219.450 82.219.450 65,57 0,722% Banks 101,000 | GB
Deutsche Bank AG/London 0,352% | 15/09/2011 | 15/09/2016 | EUR 137.971.675 137.971.675 55,63 0,725% Banks 100,000 | GB
Deutsche Bank AG/London 0,489% | 04/08/2011 | 04/08/2016 | EUR 167.982.668 167.982.668 35,86 | 0,528% Banks 100,000 | GB
Deutsche Bank AG/London 2,300% | 07/04/2011 | 07/04/2016 | EUR 114.392.000 114.392.000 64,45| 0,730% Banks 101,000 | GB
Deutsche Bank AG/London 1,750% | 16/06/2011 | 16/06/2016 | EUR 24.785.250 24.785.250 60,48 | 0,741% Banks 101,000 | GB
Deutsche Bank AG/London 0,438% | 01/09/2011 | 01/09/2016 | EUR 132.927.690 132.927.690 40,34 | 0,572% Banks 100,000 | GB
Deutsche Bank AG/London 3,200% | 19/05/2011 | 19/05/2016 | EUR 110.865.300 110.865.300 -| 0,825% Banks 101,000 | GB
Deutsche Bank AG/London 2,000% | 20/01/2011 | 20/01/2016 | EUR 80.409.930 80.409.930 65,58 | 0,696% Banks 101,000 | GB
Deutsche Bank AG/London 2,500% | 23/02/2011 | 23/02/2016 | EUR 67.334.330 67.334.330 66,05| 0,722% Banks 100,500 | GB
Deutsche Bank AG/London 3,000% | 02/06/2011 | 02/06/2016 | EUR 77.401.660 77.401.660 -| 0,664% Banks 100,000 | GB
Deutsche Bank AG/London 2,400% | 14/04/2011 | 14/04/2016 | EUR 44.322.876 44.322.876 64,64 | 0,736% Banks 101,000 | GB
Deutsche Bank AG/London 1,750% | 23/06/2011 | 23/06/2016 | EUR 14.188.000 14.188.000 60,16 0,743% Banks 100,000 | GB
Deutsche Bank AG/London 2,250% | 06/01/2011 | 06/01/2016 | EUR 94.064.326 94.064.326 65,90 0,688% Banks 101,000 | GB
Deutsche Bank AG/London 2,750% | 20/01/2011 | 20/01/2016 | EUR 71.722.425 71.722.425 - 0,718% Banks 101,000 | GB
Deutsche Bank AG/London 2,750% | 01/09/2011 | 01/09/2016 | EUR 38.591.910 38.591.910 -1 0,799% Banks 100,000 | GB
Deutsche Bank AG/London 1,500% | 29/09/2011 | 29/09/2016 | EUR 61.002.936 61.002.936 61,90 | 0,788% Banks 100,000 | GB
Deutsche Bank AG/London 2,000% | 02/06/2011 | 02/06/2016 | EUR 74.869.830 74.869.830 61,70 | 0,742% Banks 100,000 | GB
Deutsche Bank AG/London 2,900% | 06/01/2011 | 06/01/2016 | EUR 76.345.838 76.345.838 -| 0,709% Banks 101,000 | GB
Deutsche Bank AG/London 3,250% | 07/04/2011 | 07/04/2016 | EUR 132.980.700 132.980.700 -| 0,759% Banks 100,000 | GB
Deutsche Bank AG/London 2,850% | 23/06/2011 | 23/06/2016 | EUR 22.417.040 22.417.040 -1 0,775% Banks 100,000 | GB
Deutsche Bank AG/London 2,850% | 16/06/2011 | 16/06/2016 | EUR 29.034.150 29.034.150 -1 0,772% Banks 100,000 | GB
Deutsche Bank AG/London 2,000% | 22/12/2011 | 22/12/2016 | EUR 28.055.780 28.055.780 66,06 | 0,830% Banks 100,000 | GB
Deutsche Bank AG/London 2,250% | 24/02/2011 | 24/02/2016 | EUR 3.125.041 3.125.041 74,29 | 0,721% Banks 101,750 | GB
Deutsche Bank AG/London 2,400% | 29/09/2011 | 29/09/2016 | EUR 31.384.584 31.384.584 - 0,798% Banks 100,000 | GB
Deutsche Bank AG/London 2,800% | 10/11/2011 | 10/11/2016 | EUR 21.781.440 21.781.440 - 0,825% Banks 100,000 | GB
Deutsche Bank AG/London 2,000% | 24/11/2011 | 24/11/2016 | EUR 47.624.514 47.624.514 65,53 0,824% Banks 100,000 | GB
Deutsche Bank AG/London 2,850% | 28/10/2011 | 28/10/2016 | EUR 35.405.000 35.405.000 -1 0,821% Banks 100,000 | GB
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Deutsche Bank AG/London 3,400% | 05/05/2011 | 05/05/2016 | EUR 197.502.090 197.502.090 -| 0,681% - Banks 100,000 | GB
Deutsche Bank AG/London 2,250% | 19/05/2011 | 19/05/2016 | EUR 74.673.144 74.673.144 73,95 | 0,853% - Banks 101,000 | GB
Deutsche Bank AG/London 3,150% | 03/03/2011 | 03/03/2016 | EUR 73.858.150 73.858.150 - 0,744% - Banks 101,000 | GB
Deutsche Bank AG/London 2,600% | 08/12/2011 | 08/12/2016 | EUR 13.665.915 13.665.915 - 0,830% - Banks 100,000 | GB
Deutsche Bank Mutui SpA 0,000% | 02/02/2011 | 02/02/2016 | EUR 103.410.750 234.397.700 33,30 0,311% - Banks 100,000 | IT
Deutsche Genossenschafts-Hypothekenbank AG 2,875% | 25/01/2011 | 30/12/2015 | EUR 68.209.000 68.209.000 -1 0,162% AAA Consumer Finance 100,380 | DE
Deutsche Genossenschafts-Hypothekenbank AG 2,000% | 14/09/2011 | 14/10/2016 | EUR 13.714.300 13.714.300 -| 0,835% A+ Consumer Finance 100,600 | DE
Deutsche Genossenschafts-Hypothekenbank AG 2,750% | 16/05/2011 | 16/06/2016 | EUR 14.200.300 14.200.300 -1 0,828% A+ Consumer Finance 99,750 | DE
Deutsche Genossenschafts-Hypothekenbank AG 2,875% | 25/02/2011 | 29/03/2016 | EUR 13.760.200 13.760.200 -1 0,236% AAA Consumer Finance 99,580 | DE
Deutsche Genossenschafts-Hypothekenbank AG 2,500% | 12/01/2011 | 12/02/2016 | EUR 13.083.000 13.083.000 -1 0,785% A+ Consumer Finance 99,900 | DE
Deutsche Hypothekenbank AG 0,956% | 23/03/2011 | 23/03/2016 | EUR 14.124.000 14.124.000 28,46 | 0,263% - Consumer Finance 99,952 | DE
Deutsche Hypothekenbank AG 2,800% | 31/03/2011 | 31/03/2016 | EUR 11.352.000 11.352.000 30,12 | 0,349% - Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 3,000% | 15/02/2011 | 15/02/2016 | EUR 6.758.950 6.758.950 28,93 | 0,346% - Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 0,485% | 04/10/2011 | 04/10/2016 | EUR 13.274.000 13.274.000 15,44 | 0,132% - Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 3,250% | 18/04/2011 | 18/04/2016 | EUR 28.476.000 28.476.000 -1 0,204% - Consumer Finance 99,520 | DE
Deutsche Hypothekenbank AG 2,800% | 08/06/2011 | 08/06/2016 | EUR 7.302.550 7.302.550 33,26 | 0,381% - Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 0,900% | 09/06/2011 | 09/06/2016 | EUR 14.528.400 14.528.400 23,35| 0,282% - Consumer Finance 100,000 | DE
Deutsche Pfandbriefbank AG 1,486% | 16/12/2011 | 16/12/2016 | EUR 39.036.000 39.036.000 | 143,35 1,412% BBB Banks 99,532 | DE
Deutsche Pfandbriefbank AG 3,735% | 01/02/2011 | 01/02/2016 | EUR 6.911.500 6.911.500 - 1,467% BBB Banks 100,000 | DE
Dexia Crediop SpA 4,850% | 07/03/2011 | 07/03/2016 | EUR 369.356.178 369.356.178 - 3,805% - Banks 100,000 | IT
Dexia Credit Local SA 1,787% | 31/05/2011 | 31/05/2016 | EUR 31.607.400 31.607.400 | 168,18 | 1,660% - Banks 100,000 | FR
Dexia Kommunalbank Deutschland AG 2,750% | 18/01/2011 | 18/01/2016 | EUR 816.209.925 | 1.336.010.000 -1 0,029% A Consumer Finance 99,880 | DE
Dexia Kommunalbank Deutschland AG 2,250% | 02/08/2011 | 02/08/2016 | EUR 14.201.700 14.201.700 | 118,54 1,233% A Consumer Finance 100,000 | DE
Dexia LdG Banque SA 0,985% | 31/03/2011 | 31/03/2016 | EUR 638.550.000 638.550.000 6,56 | 0,044% NR Banks 99,615 | LU
DNB Bank ASA 2,500% | 09/03/2011 | 09/03/2016 | EUR 20.850.000 20.850.000 40,73 | 0,385% A+ Banks 100,000 | NO
DNB Bank ASA 0,823% | 27/04/2011 | 27/04/2016 | EUR 36.712.500 36.712.500 24,86 | 0,297% A+ Banks 100,000 | NO
DNB Boligkreditt AS 2,500% | 18/10/2011 | 18/10/2016 | EUR | 2.747.880.000 | 2.747.880.000 -| 0,016% | AAA | Banks 99,435 | NO
DNB Boligkreditt AS 2,625% | 11/01/2011 | 11/01/2016 | EUR | 2.593.880.000 | 2.593.880.000 - 0,003% AAA Banks 99,543 | NO
DNB Boligkreditt AS 0,387% | 01/03/2011 | 01/03/2016 | EUR 717.860.000 717.860.000 3,78 0,016% AAA Banks 100,000 | NO
DNB Boligkreditt AS 0,485% | 04/10/2011 | 04/10/2016 | EUR 86.281.000 86.281.000 4,74 0,025% - Banks 99,856 | NO
DNB Boligkreditt AS 0,429% | 26/04/2011 | 26/04/2016 | EUR 73.170.000 73.170.000 14,50 | 0,193% | AAA | Banks 100,000 | NO
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DNB Boligkreditt AS 0,341% | 10/02/2011 | 10/02/2016 | EUR 34.065.000 34.065.000 25,09 | 0,229% - Banks 100,000 | NO
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,000% | 28/01/2011 | 28/01/2016 | EUR 6.806.500 6.806.500 47,85 | 0,457% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,250% | 08/02/2011 | 08/02/2016 | EUR 68.325.000 68.325.000 40,22 | 0,380% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,191% | 21/04/2011 | 21/04/2016 | EUR 72.854.000 72.854.000 14,35 | 0,121% AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,700% | 01/03/2011 | 01/03/2016 | EUR 33.132.000 33.132.000 -| 0,447% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,409% | 09/08/2011 | 09/08/2016 | EUR 14.226.000 14.226.000 23,16 | 0,401% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,375% | 20/04/2011 | 20/04/2016 | EUR 36.239.250 36.239.250 -1 0,257% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,000% | 24/03/2011 | 24/03/2016 | EUR 28.375.400 28.375.400 43,94 | 0,417% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,331% | 27/01/2011 | 27/01/2016 | EUR 6.851.000 6.851.000 42,56 | 0,404% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,250% | 29/03/2011 | 29/03/2016 | EUR 70.405.000 70.405.000 40,73 0,385% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,281% | 14/11/2011 | 14/11/2016 | EUR 20.431.050 20.431.050 18,70 | 0,165% | AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,700% | 11/05/2011 | 11/05/2016 | EUR 34.126.080 34.126.080 -1 0,454% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,500% | 22/02/2011 | 22/02/2016 | EUR 27.316.400 27.316.400 - 0,449% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,300% | 08/02/2011 | 08/02/2016 | EUR 27.330.000 27.330.000 - 0,441% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,600% | 29/03/2011 | 29/03/2016 | EUR 33.794.400 33.794.400 - 0,447% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 4,470% | 24/11/2011 | 23/12/2016 | EUR 66.701.000 66.701.000 -1 1,026% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,500% | 15/12/2011 | 15/12/2016 | EUR 32.518.750 32.518.750 -| 0,440% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,800% | 18/11/2011 | 18/11/2016 | EUR 6.757.000 6.757.000 47,54 | 0,453% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,900% | 29/09/2011 | 29/09/2016 | EUR 20.379.600 20.379.600 -1 0,224% AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,240% | 20/10/2011 | 30/09/2016 | EUR 34.269.500 34.269.500 -1 0,212% AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,500% | 26/07/2011 | 26/07/2016 | EUR 7.249.000 7.249.000 -1 0,500% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,270% | 14/04/2011 | 14/04/2016 | EUR 28.969.200 28.969.200 -1 0,447% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,266% | 14/03/2011 | 14/03/2016 | EUR 34.974.250 34.974.250 36,34 | 0,341% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,500% | 08/02/2011 | 08/02/2016 | EUR 13.665.000 13.665.000 24,84 | 0,296% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,500% | 18/02/2011 | 18/02/2016 | EUR 13.670.000 13.670.000 21,95 | 0,267% AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,500% | 22/07/2011 | 22/07/2016 | EUR 35.912.500 35.912.500 -| 0,458% - Banks 100,000 | DE
DZ Privatbank SA 0,451% | 14/11/2011 | 14/11/2016 | EUR 40.862.100 40.862.100 28,44 | 0,262% - Banks 100,000 | LU
DZ Privatbank SA 0,385% | 29/09/2011 | 29/09/2016 | EUR 27.172.800 27.172.800 28,91 0,267% - Banks 100,000 | LU
EBS Mortgage Finance 1,927% | 25/11/2011 | 25/11/2016 | EUR 198.607.500 397.215.000 38,94 0,315% - Consumer Finance 75,000 | IE
EDP Finance BV 5,875% | 01/02/2011 | 01/02/2016 | EUR | 1.036.725.000 | 1.036.725.000 - 0,285% BB+ Utilities 99,381 | NL
Emil Banca Credito Cooperativo SC 3,300% | 15/03/2011 | 15/03/2016 | EUR 20.965.500 20.965.500 -1 1,238% - Banks 100,000 | IT
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Emil Banca Credito Cooperativo SC 3,300% | 20/01/2011 | 20/01/2016 | EUR 20.203.500 20.203.500 - 1,218% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 3,000% | 01/09/2011 | 01/09/2016 | EUR 28.586.600 28.586.600 | 121,66 1,265% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 2,000% | 17/11/2011 | 17/11/2016 | EUR 8.988.318 8.988.318 | 127,00 | 1,318% - Banks 100,000 | IT
Erste Group Bank AG 4,250% | 12/04/2011 | 12/04/2016 | EUR | 1.086.337.500 | 1.086.337.500 - 0,438% BBB+ Banks 99,722 | AT
Erste Group Bank AG 3,250% | 17/05/2011 | 17/05/2016 | EUR 31.173.120 31.173.120 76,79 0,746% - Banks 100,000 | AT
Erste Group Bank AG 0,351% | 20/07/2011 | 20/07/2016 | EUR 49.707.000 49.707.000 4,34 0,021% - Banks 100,000 | AT
Erste Group Bank AG 4,125% | 15/06/2011 | 15/06/2016 | EUR 2.841.000 2.841.000 -| 0,879% - Banks 100,000 | AT
Erste Group Bank AG 3,125% | 22/02/2011 | 22/02/2016 | EUR 15.024.020 15.024.020 - 0,398% - Banks 100,000 | AT
Erste Group Bank AG 4,250% | 01/04/2011 | 01/04/2016 | EUR 5.685.600 5.685.600 -| 0,839% - Banks 100,500 | AT
Erste Group Bank AG 1,089% | 17/06/2011 | 17/06/2016 | EUR 7.147.000 7.147.000 69,87 | 0,747% - Banks 100,000 | AT
Erste Group Bank AG 2,100% | 08/11/2011 | 08/11/2016 | EUR 344.548 344.548 91,86 | 0,897% - Banks 100,000 | AT
Erste Group Bank AG 4,150% | 21/04/2011 | 21/04/2016 | EUR 2.914.160 2.914.160 -| 0,869% - Banks 100,000 | AT
Erste Group Bank AG 3,000% | 24/03/2011 | 24/03/2016 | EUR 10.002.329 10.002.329 80,83 | 0,786% - Banks 99,900 | AT
Erste Group Bank AG 3,330% | 27/04/2011 | 27/04/2016 | EUR 4.405.500 4.405.500 -| 0,829% - Banks 99,000 | AT
Erste Group Bank AG 2,500% | 18/02/2011 | 18/02/2016 | EUR 7.791.900 7.791.900 42,31 | 0,401% - Banks 100,000 | AT
Erste Group Bank AG 4,500% | 15/02/2011 | 15/02/2016 | EUR 9.462.530 9.462.530 - 0,815% - Banks 100,500 | AT
Erste Group Bank AG 4,000% | 31/01/2011 | 31/01/2016 | EUR 5.478.800 5.478.800 - 0,822% - Banks 100,700 | AT
Erste Group Bank AG 3,000% | 04/03/2011 | 04/03/2016 | EUR 3.494.250 3.494.250 85,19 0,830% - Banks 100,000 | AT
Erste Group Bank AG 1,186% | 23/03/2011 | 23/03/2016 | EUR 5.649.600 5.649.600 76,42 | 0,742% - Banks 100,000 | AT
Eurofoam GmbH 4,102% | 25/07/2011 | 25/07/2016 | EUR 57.492.000 57.492.000 -1 0,577% - Chemicals 100,000 | AT
Evangelische Bank eG 3,150% | 24/05/2011 | 24/05/2016 | EUR 28.178.800 28.178.800 -| 0,495% - Banks 100,000 | DE
EYEMAXX Real Estate AG 7,500% | 26/07/2011 | 26/07/2016 | EUR 36.245.000 36.245.000 -| 3,681% - Financial Services 100,000 | DE
Fairvesta Europe Il AG 4,200% | 12/01/2011 | 12/01/2016 | EUR 65.415.000 65.415.000 -| 0,300% - Real Estate 105,000 | LI
Farbanca SpA 1,278% | 15/04/2011 | 15/04/2016 | EUR 7.220.500 7.220.500 | 111,33 1,161% - Banks 100,000 | IT
Fiat Chrysler Finance Europe 6,375% | 01/04/2011 | 01/04/2016 | EUR | 1.421.400.000 | 1.421.400.000 -1 1,341% BB- Automobiles Manufacturing 100,000 | LU
FMC Finance VIII SA 3,481% | 17/10/2011 | 15/10/2016 | EUR 137.707.000 137.707.000 66,51 | 0,643% BB+ Health Care Facilities & Services | 100,000 | DE
FMS Wertmanagement AoeR 0,000% | 24/05/2011 | 24/05/2016 | EUR 8.453.640 8.453.640 -1 0,172% AAA Winding Up Agencies 86,550 | DE
Fondo de Reestructuracion Ordenada Bancaria 5,500% | 12/07/2011 | 12/07/2016 | EUR | 3.509.254.500 | 3.509.254.500 - 0,138% BBB Government Agencies 99,889 | ES
Frankfurter Sparkasse 2,900% | 01/06/2011 | 01/06/2016 | EUR 14.393.500 14.393.500 - 0,530% - Banks 100,000 | DE
Frauenthal Holding AG 4,875% | 20/05/2011 | 20/05/2016 | EUR 130.590.320 141.946.000 -1 1,841% - Retail - Consumer Discretionary | 101,192 | AT
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Wireless Telecommunications

Freenet AG 7,125% | 20/04/2011 | 20/04/2016 | EUR 579.828.000 579.828.000 - 1,331% - Services 99,491 | DE
GEA Group AG 4,250% | 21/04/2011 | 21/04/2016 | EUR 400.316.702 582.832.000 - 0,272% - Machinery Manufacturing 99,656 | DE
Gecina SA 4,250% | 03/02/2011 | 03/02/2016 | EUR 682.460.000 682.460.000 -| 0,255% | BBB+ | Real Estate 99,348 | FR
Geno Bank Essen eG 2,500% | 01/08/2011 | 01/08/2016 | EUR 7.119.350 7.119.350 -| 0,545% - Banks 99,760 | DE
GFK SE 5,000% | 14/04/2011 | 14/04/2016 | EUR 269.583.030 289.692.000 -| 0,739% - Software & Services 99,250 | DE
GIF - Gesellschaft fur Industrieforschung mbH 8,500% | 20/09/2011 | 20/09/2016 | EUR 20.514.000 20.514.000 - 3,031% - Health Care Facilities & Services | 100,000 | DE
Groupe Auchan SA 3,000% | 29/11/2011 | 02/12/2016 | EUR 799.794.000 799.794.000 - 0,170% A- Supermarkets & Pharmacies 99,867 | FR
Hamburger Sparkasse AG 3,125% | 17/05/2011 | 17/05/2016 | EUR 141.696.000 141.696.000 -| 0,160% - Banks 100,380 | DE
Hamburger Sparkasse AG 4,000% | 20/06/2011 | 20/06/2016 | EUR 27.177.600 27.177.600 -1 0,599% - Banks 100,000 | DE
Hamburger Sparkasse AG 2,250% | 01/09/2011 | 01/09/2016 | EUR 16.601.668 71.466.500 - 0,476% - Banks 100,000 | DE
Hamburger Sparkasse AG 3,000% | 01/09/2011 | 01/09/2016 | EUR 4,986.932 71.466.500 -1 0,550% - Banks 100,000 | DE
Hamburger Sparkasse AG 2,500% | 04/01/2011 | 04/01/2016 | EUR 17.557.172 66.570.000 - 0,419% - Banks 100,750 | DE
Hamburger Sparkasse AG 3,000% | 02/05/2011 | 02/05/2016 | EUR 27.774.220 74.370.000 - 0,451% - Banks 100,000 | DE
Hamburger Sparkasse AG 2,000% | 06/05/2011 | 06/05/2016 | EUR 15.396.644 37.443.900 44,49 0,423% - Banks 100,000 | DE
Holzwerkstoffe Vertriebsholding AG 5,083% | 11/11/2011 | 11/11/2016 | EUR 27.495.400 27.495.400 .| 0,680% . :\:Aoa":fj;:gii?n';/'ate”als 100,000 | AT
HSBC Bank PLC 1,900% | 15/12/2011 | 15/12/2016 | EUR 1.951.125 1.951.125 88,70 0,865% - Banks 100,000 | GB
HSBC Bank PLC 0,648% | 22/08/2011 | 22/08/2016 | EUR 11.509.920 11.509.920 74,93 | 0,727% - Banks 99,810 | GB
HSBC Bank PLC 0,991% | 09/11/2011 | 09/11/2016 | EUR 3.099.333 3.099.333 82,09 | 0,799% - Banks 100,000 | GB
HSBC France SA 0,885% | 28/03/2011 | 29/03/2016 | EUR 176.212.500 176.212.500 22,05 0,199% - Banks 100,000 | FR
HSBC Holdings PLC 3,875% | 16/03/2011 | 16/03/2016 | EUR | 1.180.616.000 | 1.180.616.000 - 0,108% A Diversified Banks 99,910 | GB
HSH Nordbank AG 2,500% | 29/12/2011 | 29/12/2016 | EUR 2.588.320 2.588.320 45,97 0,629% - Banks 100,000 | DE
HSH Nordbank AG 0,367% | 08/06/2011 | 08/06/2016 | EUR 14.605.100 14.605.100 57,44 | 0,552% - Banks 100,000 | DE
HSH Nordbank AG 3,800% | 04/03/2011 | 04/03/2016 | EUR 3.494.250 3.494.250 -| 0,606% - Banks 100,000 | DE
HSH Nordbank AG 0,411% | 26/10/2011 | 26/10/2016 | EUR 13.830.400 13.830.400 56,28 | 0,541% - Banks 100,000 | DE
HSH Nordbank AG 3,000% | 25/05/2011 | 25/05/2016 | EUR 28.210.000 28.210.000 36,73 | 0,486% - Banks 100,000 | DE
HSH Nordbank AG 0,000% | 04/11/2011 | 04/11/2016 | EUR 2.758.840 2.758.840 | 120,91 1,187% - Banks 100,000 | DE
HSH Nordbank AG 3,000% | 29/08/2011 | 29/08/2016 | EUR 35.247.150 36.262.500 51,40 | 0,492% - Banks 100,000 | DE
HSH Nordbank AG 1,184% | 18/05/2011 | 18/05/2016 | EUR 7.129.750 7.129.750 43,73 0,485% - Banks 100,000 | DE
HSH Nordbank AG 0,678% | 15/04/2011 | 15/04/2016 | EUR 722.050 722.050 51,35| 0,561% - Banks 100,000 | DE
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HSH Nordbank AG 3,000% | 19/01/2011 | 19/01/2016 | EUR 66.523.800 68.748.000 -| 0,453% - Banks 100,000 | DE
HSH Nordbank AG 2,500% | 23/02/2011 | 22/02/2016 | EUR 12.917.198 13.741.700 52,41 0,502% - Banks 100,000 | DE
HSH Nordbank AG 4,000% | 03/03/2011 | 03/03/2016 | EUR 102.768.738 110.090.450 -| 0,465% - Banks 100,000 | DE
HSH Nordbank AG 4,000% | 17/02/2011 | 17/02/2016 | EUR 42.006.078 43.501.440 - 0,501% - Banks 100,000 | DE
HSH Nordbank AG 4,000% | 24/03/2011 | 24/03/2016 | EUR 46.251.902 48.238.180 - 0,504% - Banks 100,000 | DE
HSH Nordbank AG 3,108% | 15/02/2011 | 15/02/2016 | EUR 6.758.950 6.758.950 - 0,393% - Banks 100,000 | DE
HSH Nordbank AG 2,250% | 03/02/2011 | 03/02/2016 | EUR 19.108.880 20.473.800 47,51 0,453% - Banks 100,000 | DE
Hypo Alpe-Adria-Bank SpA 0,061% | 05/05/2011 | 05/05/2016 | EUR 14.336.757 21.863.700 | 534,55 5,393% - Banks 100,000 | IT
Hypo Alpe-Adria-Bank SpA 0,166% | 20/06/2011 | 20/06/2016 | EUR 16.428.144 21.456.000 | 530,60 5,445% - Banks 100,000 | IT
HYPO NOE Landesbank AG 3,250% | 01/03/2011 | 01/03/2016 | EUR 17.946.500 17.946.500 -1 0,562% - Consumer Finance 100,000 | AT
HYPO NOE Landesbank AG 2,500% | 02/11/2011 | 02/11/2016 | EUR 6.873.400 6.873.400 -1 0,572% - Consumer Finance 100,000 | AT
Hypo Tirol Bank AG 0,000% | 01/02/2011 | 01/02/2016 | EUR 13.823.000 13.823.000 - 2,282% - Consumer Finance 86,000 | AT
Hypothekenbank Frankfurt AG 2,875% | 19/01/2011 | 19/01/2016 | EUR 940.073.632 | 1.685.000.000 -1 0,027% NR Banks 99,725 | DE
Hypothekenbank Frankfurt AG 3,000% | 25/01/2011 | 25/01/2016 | EUR 6.820.900 6.820.900 | 123,83 1,216% NR Banks 100,000 | DE
Iccrea Banca SpA 4,150% | 01/04/2011 | 01/04/2016 | EUR 483.759.276 483.759.276 11,66 | 0,165% - Banks 100,000 | IT
Iccrea Banca SpA 4,000% | 01/07/2011 | 01/07/2016 | EUR 122.321.691 174.129.600 79,99 0,848% - Banks 100,000 | IT
Iccrea Banca SpA 1,059% | 16/05/2011 | 16/05/2016 | EUR 1.704.036 1.704.036 86,47 0,913% - Banks 100,000 | IT
Iccrea Banca SpA 5,000% | 16/05/2011 | 16/05/2016 | EUR 2.130.045 2.130.045 - 0,068% - Banks 100,000 | IT
Iccrea Banca SpA 1,088% | 03/10/2011 | 03/10/2016 | EUR 38.474.590 38.474.590 48,02 0,528% - Banks 100,000 | IT
Iccrea Bancalmpresa SpA 1,436% | 06/05/2011 | 01/04/2016 | EUR 462.432.165 462.432.165 | 145,64 | 1,434% - Consumer Finance 100,000 | IT
lliad SA 4,875% | 01/06/2011 | 01/06/2016 | EUR | 719.675.000 |  719.675.000 .| o0,666% . \s,\:rr\?ilciz: Telecommunications 99,532 | FR
Immigon Portfolioabbau AG 5,000% | 18/03/2011 | 18/03/2016 | EUR 47.594.736 47.594.736 - 7,589% - Banks 100,000 | AT
Immigon Portfolioabbau AG 4,050% | 19/08/2011 | 19/08/2016 | EUR 8.639.940 8.639.940 -1 9,916% - Banks 100,000 | AT
Immigon Portfolioabbau AG 5,000% | 30/05/2011 | 30/05/2016 | EUR 14.277.000 14.277.000 - 8,834% - Banks 100,000 | AT
Immigon Portfolioabbau AG 4,700% | 01/02/2011 | 01/02/2016 | EUR 42.851.300 42.851.300 - 6,872% - Banks 100,000 | AT
Immigon Portfolioabbau AG 3,100% | 01/03/2011 | 01/03/2016 | EUR 8.973.250 8.973.250 | 728,46 7,263% - Banks 100,000 | AT
Immigon Portfolioabbau AG 3,500% | 12/12/2011 | 12/12/2016 | EUR 3.960.960 3.960.960 -1 11,114% - Banks 100,000 | AT
Immigon Portfolioabbau AG 1,236% | 14/06/2011 | 14/06/2016 | EUR 4.341.510 4.341.510 | 891,94 | 9,054% - Banks 100,000 | AT
ING Bank NV 3,875% | 24/05/2011 | 24/05/2016 | EUR | 2.113.410.000 | 2.113.410.000 - 0,144% A Banks 99,675 | NL
ING Bank NV 4,000% | 23/12/2011 | 23/12/2016 | EUR 569.003.999 569.003.999 -| 0,206% A Banks 100,000 | NL
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ING Bank NV 0,000% | 28/09/2011 | 28/09/2016 | EUR 11.570.200 11.570.200 43,35 | 0,412% - Banks 100,000 | NL
ING Bank NV 0,000% | 05/10/2011 | 05/10/2016 | EUR 39.932.400 39.932.400 55,61 | 0,534% - Banks 100,000 | NL
ING Bank NV 1,096% | 28/09/2011 | 28/09/2016 | EUR 3.403.000 3.403.000 57,88 | 0,505% - Banks 100,000 | NL
ING Bank NV 1,137% | 30/05/2011 | 30/05/2016 | EUR 28.554.000 28.554.000 49,62 | 0,474% - Banks 100,000 | NL
ING Bank NV 2,250% | 20/10/2011 | 20/10/2016 | EUR 4.112.340 4.112.340 53,07 | 0,509% - Banks 100,000 | NL
ING Bank NV 2,800% | 28/04/2011 | 28/04/2016 | EUR 4.438.800 4.438.800 51,51 0,493% - Banks 100,000 | NL
ING Bank NV 3,125% | 28/12/2011 | 28/12/2016 | EUR 45.282.650 45.282.650 -| 0,497% - Banks 99,700 | NL
ING Bank NV 1,117% | 01/06/2011 | 01/06/2016 | EUR 35.983.750 35.983.750 37,52 0,353% - Banks 100,000 | NL
ING Bank NV 3,750% | 12/10/2011 | 12/10/2016 | EUR 6.905.450 6.905.450 -| 0,570% - Banks 100,000 | NL
ING Bank NV 2,750% | 22/03/2011 | 22/03/2016 | EUR 7.109.000 7.109.000 49,26 | 0,471% A Banks 100,000 | NL
ING Bank NV 3,000% | 25/11/2011 | 25/11/2016 | EUR 10.592.400 10.592.400 51,93 | 0,497% - Banks 100,000 | NL
ING Bank NV 3,250% | 14/10/2011 | 14/10/2016 | EUR 27.695.000 27.695.000 -| 0,498% - Banks 100,000 | NL
ING Bank NV 1,067% | 10/06/2011 | 30/05/2016 | EUR 4.485.000 4.485.000 39,66 | 0,519% - Banks 100,000 | NL
ING Bank NV 3,000% | 15/06/2011 | 15/06/2016 | EUR 35.512.500 35.512.500 43,93 | 0,417% - Banks 100,000 | NL
ING Bank NV 4,100% | 30/06/2011 | 30/06/2016 | EUR 8.706.240 8.706.240 -| 0,599% - Banks 100,000 | NL
ING Bank NV 2,750% | 23/03/2011 | 23/03/2016 | EUR 1.412.400 1.412.400 43,52 | 0,513% - Banks 100,000 | NL
ING Belgium International Finance SA 2,750% | 30/03/2011 | 30/03/2016 | EUR 16.842.430 16.842.430 48,16 | 0,460% - Financial Services 100,000 | LU
ING Belgium International Finance SA 3,200% | 06/01/2011 | 06/01/2016 | EUR 4.364.481 4.364.481 -1 0,521% - Financial Services 100,000 | LU
Instituto de Credito Oficial 5,125% | 25/01/2011 | 25/01/2016 | EUR | 4.740.525.500 | 4.774.630.000 -| 0,089% BBB Government Agencies 99,897 | ES
Instituto de Credito Oficial 4,930% | 15/03/2011 | 15/03/2016 | EUR 335.448.000 335.448.000 - 2,591% BBB Government Agencies 100,000 | ES
Intesa Sanpaolo SpA 4,125% | 14/01/2011 | 14/01/2016 | EUR | 1.601.760.000 | 1.601.760.000 -| 0,356% | BBB- | Banks 99,597 | IT
Intesa Sanpaolo SpA 1,280% | 29/07/2011 | 29/07/2016 | EUR 71.910.000 71.910.000 | 100,13 | 0,979% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,000% | 04/07/2011 | 04/07/2016 | EUR 87.141.529 87.141.529 96,72 | 0,945% - Banks 100,000 | IT
Intesa Sanpaolo SpA 0,995% | 31/05/2011 | 31/05/2016 | EUR 140.382.830 140.382.830 81,05 | 0,789% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,000% | 05/12/2011 | 05/12/2016 | EUR 21.637.542 21.637.542 | 118,76 | 1,166% - Banks 100,000 | IT
Intesa Sanpaolo SpA 6,000% | 28/12/2011 | 28/12/2016 | EUR 278.411.964 278.411.964 89,42 | 0,872% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,200% | 12/09/2011 | 12/09/2016 | EUR 21.109.900 21.109.900 | 125,34 | 1,231% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,400% | 04/11/2011 | 04/11/2016 | EUR 68.463.373 68.463.373 | 130,97 | 1,288% - Banks 100,000 | IT
Intesa Sanpaolo SpA 3,280% | 05/10/2011 | 05/10/2016 | EUR 16.595.905 16.595.905 73,53 | 0,713% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,336% | 28/11/2011 | 20/12/2016 | EUR 66.563.500 66.563.500 | 138,02 | 1,358% | BBB- | Banks 100,000 | IT
Intesa Sanpaolo SpA 1,437% | 09/06/2011 | 09/06/2016 | EUR 14.528.400 14.528.400 91,86 | 0,897% | BBB- | Banks 100,000 | IT
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Investitionsbank Berlin 2,800% | 27/01/2011 | 27/01/2016 | EUR 137.020.000 137.020.000 - 0,120% Banks 99,848 | DE
Italy Buoni Poliennali Del Tesoro 4,750% | 15/09/2011 | 15/09/2016 | EUR | 22.169.760.200 | 22.169.760.200 - 0,032% Sovereigns 96,650 | IT
Junta de Castillay Leon 4,750% | 16/05/2011 | 16/05/2016 | EUR 85.201.800 85.201.800 -1 0,282% Government Regional 100,000 | ES
Jyske Bank A/S 1,387% | 07/06/2011 | 07/06/2016 | EUR 29.358.200 29.358.200 30,75 | 0,285% Banks 99,765 | DK
KBC IFIMA SA 5,000% | 16/03/2011 | 16/03/2016 | EUR 916.713.600 | 1.041.720.000 - 0,147% Banks 99,577 | LU
KBC IFIMA SA 1,512% | 31/05/2011 | 31/05/2016 | EUR 20.113.800 20.113.800 40,74 | 0,385% Banks 100,000 | LU
KBC IFIMA SA 3,200% | 18/01/2011 | 18/01/2016 | EUR 4.008.030 4.008.030 49,40 | 0,472% Banks 100,000 | LU
Koleje Mazowieckie Finance AB 6,750% | 09/03/2011 | 09/03/2016 | EUR 139.000.000 139.000.000 - 0,903% Transportation & Logistics 99,486 | SE
Kommunalkredit Austria AG 3,500% | 15/02/2011 | 15/02/2016 | EUR 675.895.000 675.895.000 - 0,240% Banks 99,721 | AT
Kreissparkasse Boeblingen 2,900% | 09/03/2011 | 09/03/2016 | EUR 13.900.000 13.900.000 -1 0,521% Banks 99,420 | DE
Kreissparkasse Koeln 2,875% | 15/02/2011 | 15/02/2016 | EUR 83.810.980 83.810.980 -1 0,092% Banks 99,510 | DE
Kreissparkasse Koeln 0,266% | 30/09/2011 | 30/09/2016 | EUR 26.898.000 26.898.000 5,49 0,224% Banks 100,000 | DE
Kutxabank SA 4,400% | 01/03/2011 | 01/03/2016 | EUR 646.488.150 646.488.150 - 0,531% Banks 100,000 | ES
Laehitapiola Pankki Oyj 1,512% | 30/06/2011 | 30/06/2016 | EUR 21.765.600 21.765.600 20,17 0,349% Banks 100,000 | FI
Landesbank Berlin AG 0,581% | 09/06/2011 | 09/06/2016 | EUR 29.056.800 29.056.800 12,10 | 0,251% Banks 100,000 | DE
Landesbank Berlin AG 2,900% | 21/04/2011 | 21/04/2016 | EUR 4.371.240 4.371.240 63,03 0,608% Banks 100,750 | DE
Landesbank Berlin AG 3,100% | 03/05/2011 | 03/05/2016 | EUR 74.253.000 74.253.000 -1 0,231% Banks 100,000 | DE
Landesbank Berlin AG 3,000% | 31/05/2011 | 31/05/2016 | EUR 12.211.950 12.211.950 59,92 | 0,577% Banks 100,750 | DE
Landesbank Berlin AG 1,750% | 18/10/2011 | 18/10/2016 | EUR 137.394.000 137.394.000 -| 0,445% Banks 100,000 | DE
Landesbank Berlin AG 3,500% | 27/05/2011 | 27/05/2016 | EUR 20.046.180 20.046.180 59,12 | 0,569% Banks 102,000 | DE
Landesbank Berlin AG 3,125% | 28/04/2011 | 28/04/2016 | EUR 29.592.000 44.388.000 -1 0,273% Banks 99,860 | DE
Landesbank Berlin AG 0,237% | 01/09/2011 | 01/09/2016 | EUR 21.439.950 21.439.950 16,65 | 0,144% Banks 100,000 | DE
Landesbank Berlin AG 2,100% | 26/07/2011 | 26/07/2016 | EUR 4.349.400 4.349.400 62,12 | 0,599% Banks 100,000 | DE
Landesbank Berlin AG 2,250% | 29/04/2011 | 29/04/2016 | EUR 8.895.600 8.895.600 46,49 0,563% Banks 101,000 | DE
Landesbank Berlin AG 1,500% | 28/01/2011 | 28/01/2016 | EUR 136.130.000 136.130.000 42,92 0,407% Banks 100,750 | DE
Landesbank Berlin AG 3,200% | 28/01/2011 | 28/01/2016 | EUR 9.529.100 9.529.100 - 0,575% Banks 100,000 | DE
Landesbank Berlin AG 3,000% | 04/04/2011 | 04/04/2016 | EUR 17.058.600 17.058.600 -| 0,553% Banks 100,000 | DE
Landesbank Berlin AG 3,500% | 31/05/2011 | 31/05/2016 | EUR 143.670.000 143.670.000 -| 0,482% Banks 100,000 | DE
Landesbank Berlin AG 2,300% | 20/09/2011 | 20/09/2016 | EUR 6.838.000 6.838.000 -| 0,589% Banks 100,000 | DE
Landesbank Berlin AG 0,297% | 20/04/2011 | 20/04/2016 | EUR 1.449.570 1.449.570 | 165,64 | 2,274% Banks 102,000 | DE
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Landesbank Berlin AG 1,500% | 29/11/2011 | 29/11/2016 | EUR 133.299.000 133.299.000 45,59 | 0,434% Banks 100,000 | DE
Landesbank Berlin AG 2,000% | 13/12/2011 | 13/12/2016 | EUR 6.541.350 6.541.350 -| 0,586% Banks 100,000 | DE
Landesbank Berlin AG 1,500% | 30/09/2011 | 30/09/2016 | EUR 134.490.000 134.490.000 44,78 | 0,426% Banks 100,000 | DE
Landesbank Berlin AG 0,656% | 21/06/2011 | 21/06/2016 | EUR 35.994.000 35.994.000 47,98 | 0,458% Banks 99,860 | DE
Landesbank Berlin AG 1,000% | 31/10/2011 | 31/10/2016 | EUR 2.789.220 2.789.220 60,46 | 0,583% Banks 100,000 | DE
Landesbank Berlin AG 2,200% | 18/11/2011 | 18/11/2016 | EUR 6.757.000 6.757.000 -| 0,590% Banks 100,000 | DE
Landesbank Berlin AG 2,800% | 23/08/2011 | 23/08/2016 | EUR 4.326.990 4.326.990 -1 0,623% Banks 100,000 | DE
Landesbank Berlin AG 2,000% | 23/08/2011 | 23/08/2016 | EUR 2.884.660 2.884.660 62,93 | 0,607% Banks 100,000 | DE
Landesbank Berlin AG 2,600% | 31/08/2011 | 31/08/2016 | EUR 12.969.000 12.969.000 -1 0,571% Banks 100,000 | DE
Landesbank Berlin AG 3,750% | 12/04/2011 | 12/04/2016 | EUR 72.422.500 72.422.500 -| 0,513% Banks 100,030 | DE
Landesbank Berlin AG 2,600% | 30/05/2011 | 30/05/2016 | EUR 37.120.200 37.120.200 54,61 | 0,524% Banks 101,000 | DE
Landesbank Berlin AG 3,300% | 29/04/2011 | 29/04/2016 | EUR 7.413.000 7.413.000 -| 0,602% Banks 100,000 | DE
Landesbank Berlin AG 3,250% | 30/06/2011 | 30/06/2016 | EUR 11.608.320 11.608.320 -| 0,588% Banks 100,000 | DE
Landesbank Berlin AG 3,500% | 28/06/2011 | 28/06/2016 | EUR 143.547.000 143.547.000 -| 0,485% Banks 100,000 | DE
Landesbank Berlin AG 2,250% | 28/06/2011 | 28/06/2016 | EUR 7.177.350 7.177.350 61,27 | 0,591% Banks 100,000 | DE
Landesbank Berlin AG 2,500% | 14/04/2011 | 14/04/2016 | EUR 144.846.000 144.846.000 35,76 | 0,447% Banks 101,000 | DE
Landesbank Berlin AG 3,500% | 17/03/2011 | 17/03/2016 | EUR 105.078.000 105.078.000 -| 0,486% Banks 99,780 | DE
Landesbank Berlin AG 3,000% | 29/04/2011 | 29/04/2016 | EUR 17.791.200 17.791.200 -| 0,555% Banks 100,000 | DE
Landesbank Berlin AG 3,260% | 14/06/2011 | 14/06/2016 | EUR 159.188.700 159.188.700 -| 0,465% Banks 100,000 | DE
Landesbank Berlin AG 3,100% | 01/03/2011 | 01/03/2016 | EUR 42.795.500 42.795.500 -1 0,511% Banks 100,000 | DE
Landesbank Berlin AG 4,500% | 08/02/2011 | 08/02/2016 | EUR 6.832.500 6.832.500 -| 0,629% Banks 100,000 | DE
Landesbank Berlin AG 3,000% | 18/01/2011 | 18/01/2016 | EUR 66.800.500 66.800.500 -| 0,478% Banks 99,570 | DE
Landesbank Berlin AG 2,900% | 23/02/2011 | 23/02/2016 | EUR 44.660.525 48.095.950 -| 0,261% Banks 100,080 | DE
Landesbank Berlin AG 2,800% | 04/02/2011 | 04/02/2016 | EUR 9.505.860 9.505.860 -| 0,565% Banks 100,000 | DE
Landesbank Berlin AG 3,500% | 31/05/2011 | 31/05/2016 | EUR 143.670.000 143.670.000 -| 0,482% Banks 100,000 | DE
Landesbank Berlin AG 2,500% | 31/05/2011 | 31/05/2016 | EUR 143.670.000 143.670.000 47,92 | 0,457% Banks 101,000 | DE
Landesbank Berlin AG 3,200% | 30/03/2011 | 30/03/2016 | EUR 11.300.800 11.300.800 -1 0,575% Banks 100,000 | DE
Landesbank Berlin AG 0,687% | 07/06/2011 | 07/06/2016 | EUR 73.395.500 73.395.500 44,93 | 0,427% Banks 100,000 | DE
Landesbank Berlin AG 1,500% | 27/12/2011 | 27/12/2016 | EUR 130.737.000 130.737.000 45,70 | 0,435% Banks 100,000 | DE
Landesbank Berlin AG 0,695% | 05/08/2011 | 05/08/2016 | EUR 71.226.500 71.226.500 44,95 | 0,428% Banks 100,000 | DE
Landesbank Berlin AG 3,000% | 29/07/2011 | 29/07/2016 | EUR 25.887.600 25.887.600 -1 0,550% Banks 100,000 | DE
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Landesbank Berlin AG 3,375% | 22/06/2011 | 22/06/2016 | EUR 72.073.500 72.073.500 -1 0,511% Banks 100,540 | DE
Landesbank Berlin AG 3,250% | 26/07/2011 | 26/07/2016 | EUR 7.249.000 7.249.000 -1 0,612% Banks 100,000 | DE
Landesbank Berlin AG 0,549% | 01/08/2011 | 01/08/2016 | EUR 106.790.250 106.790.250 24,25 | 0,411% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,500% | 14/04/2011 | 14/04/2016 | EUR 144.846.000 144.846.000 31,31 | 0,403% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,375% | 18/03/2011 | 18/03/2016 | EUR 354.127.500 354.127.500 -1 0,201% Banks 99,710 | DE
Landesbank Hessen-Thueringen Girozentrale 4,250% | 20/05/2011 | 20/05/2016 | EUR 709.730.000 709.730.000 -1 0,154% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,200% | 20/07/2011 | 20/07/2016 | EUR 71.010.000 71.010.000 42,89 | 0,477% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 29/12/2011 | 29/12/2016 | EUR 64.708.000 64.708.000 71,01 | 0,817% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,250% | 17/08/2011 | 17/08/2016 | EUR 144.392.000 144.392.000 37,89 | 0,427% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,500% | 02/03/2011 | 02/03/2016 | EUR 138.645.000 138.645.000 37,51 0,423% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 1,099% | 13/07/2011 | 13/07/2016 | EUR 42.449.700 42.449.700 37,91 0,427% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,500% | 22/06/2011 | 22/06/2016 | EUR 144.147.000 144.147.000 | 127,26 1,380% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,250% | 17/08/2011 | 17/08/2016 | EUR 144.392.000 144.392.000 76,31 0,870% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,000% | 19/01/2011 | 19/01/2016 | EUR 337.000.000 337.000.000 -1 0,165% Banks 100,230 | DE
Landesbank Hessen-Thueringen Girozentrale 2,000% | 05/01/2011 | 05/01/2016 | EUR 131.830.000 131.830.000 32,98 | 0,358% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 1,099% | 21/12/2011 | 21/12/2016 | EUR 6.535.250 6.535.250 46,46 | 0,513% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,250% | 28/04/2011 | 28/04/2016 | EUR 147.960.000 147.960.000 94,36 | 1,051% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 3,000% | 14/09/2011 | 14/09/2016 | EUR 137.143.000 137.143.000 38,24 | 0,430% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,250% | 15/02/2011 | 15/02/2016 | EUR 337.947.500 337.947.500 -| 0,151% Banks 99,390 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 21/09/2011 | 21/09/2016 | EUR 137.408.000 137.408.000 77,73 | 0,884% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,000% | 18/11/2011 | 30/11/2016 | EUR 27.028.000 27.028.000 -| 0,416% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,150% | 16/06/2011 | 16/06/2016 | EUR 70.815.000 70.815.000 32,51 0,461% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,500% | 22/06/2011 | 22/06/2016 | EUR 144.147.000 144.147.000 40,47 0,453% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,000% | 30/03/2011 | 30/03/2016 | EUR 141.260.000 141.260.000 39,84 | 0,446% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 1,186% | 20/09/2011 | 20/09/2016 | EUR 54.704.000 54.704.000 43,68 | 0,415% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,000% | 05/01/2011 | 05/01/2016 | EUR 131.830.000 131.830.000 | 128,14 1,388% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,000% | 30/03/2011 | 30/03/2016 | EUR 141.260.000 141.260.000 96,98 1,077% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 3,200% | 20/07/2011 | 20/07/2016 | EUR 71.010.000 71.010.000 78,98 | 0,897% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 14/12/2011 | 14/12/2016 | EUR 64.967.500 64.967.500 40,55 | 0,454% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,500% | 12/08/2011 | 12/08/2016 | EUR 71.175.000 71.175.000 46,94 | 0,447% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,678% | 17/10/2011 | 17/10/2016 | EUR 137.707.000 137.707.000 18,31 | 0,352% Banks 99,953 | DE
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Landesbank Hessen-Thueringen Girozentrale 2,400% | 16/11/2011 | 16/11/2016 | EUR 67.611.500 67.611.500 75,95 | 0,866% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 19/10/2011 | 19/10/2016 | EUR 0 68.931.000 80,72 | 0,855% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,649% | 28/12/2011 | 28/12/2016 | EUR 323.447.500 323.447.500 14,23 | 0,190% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,158% | 07/03/2011 | 07/03/2016 | EUR 34.910.000 34.910.000 36,71 | 0,415% Banks 99,990 | DE
Landesbank Hessen-Thueringen Girozentrale 2,250% | 17/03/2011 | 17/03/2016 | EUR 140.104.000 140.104.000 31,74 | 0,392% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 14/12/2011 | 14/12/2016 | EUR 64.967.500 64.967.500 70,14 | 0,806% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,250% | 25/05/2011 | 25/05/2016 | EUR 141.050.000 141.050.000 89,95 1,007% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 19/10/2011 | 19/10/2016 | EUR 68.931.000 68.931.000 7491 | 0,856% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,000% | 06/12/2011 | 06/12/2016 | EUR 40.190.100 40.190.100 -1 0,400% Banks 99,770 | DE
Landesbank Hessen-Thueringen Girozentrale 1,099% | 07/12/2011 | 15/12/2016 | EUR 6.712.000 6.712.000 46,42 0,512% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,230% | 09/12/2011 | 09/12/2016 | EUR 133.696.000 133.696.000 -1 0,356% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 29/12/2011 | 29/12/2016 | EUR 64.708.000 64.708.000 40,50 | 0,453% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,099% | 21/12/2011 | 21/12/2016 | EUR 32.676.250 32.676.250 39,49 | 0,443% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,581% | 09/11/2011 | 09/11/2016 | EUR 13.605.500 13.605.500 42,03 | 0,468% Banks 99,850 | DE
Landesbank Hessen-Thueringen Girozentrale 1,169% | 25/08/2011 | 25/08/2016 | EUR 35.923.750 35.923.750 38,77 | 0,436% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 21/09/2011 | 21/09/2016 | EUR 137.408.000 137.408.000 36,97 | 0,418% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,099% | 07/07/2011 | 07/07/2016 | EUR 7.173.050 7.173.050 45,54 | 0,503% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,139% | 26/09/2011 | 26/09/2016 | EUR 26.921.800 26.921.800 40,22 | 0,450% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,755% | 07/10/2011 | 07/10/2016 | EUR 133.923.000 133.923.000 38,75 0,366% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 16/11/2011 | 16/11/2016 | EUR 67.611.500 67.611.500 39,97 0,448% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 02/09/2011 | 02/09/2016 | EUR 71.015.000 71.015.000 47,25 0,450% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,500% | 24/06/2011 | 24/06/2016 | EUR 70.868.500 70.868.500 43,44 | 0,482% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,100% | 16/06/2011 | 16/06/2016 | EUR 28.326.000 28.326.000 38,87 | 0,437% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 3,790% | 16/06/2011 | 16/06/2016 | EUR 28.326.000 28.326.000 -1 0,400% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 4,500% | 08/02/2011 | 08/02/2016 | EUR 27.330.000 27.330.000 -| 0,406% Banks 102,520 | DE
Landesbank Hessen-Thueringen Girozentrale 2,500% | 15/02/2011 | 15/02/2016 | EUR 67.589.500 67.589.500 39,43 | 0,442% Banks 102,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,118% | 21/10/2011 | 21/10/2016 | EUR 27.711.400 27.711.400 40,10 | 0,449% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,148% | 16/09/2011 | 16/09/2016 | EUR 34.493.500 34.493.500 38,84 | 0,436% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,200% | 02/02/2011 | 02/02/2016 | EUR 137.881.000 137.881.000 57,65| 0,626% Banks 101,500 | DE
Landesbank Saar 0,721% | 15/04/2011 | 15/04/2016 | EUR 36.102.500 36.102.500 28,92 0,267% Banks 100,000 | DE
Landesbank Saar 2,600% | 06/10/2011 | 06/10/2016 | EUR 66.979.000 66.979.000 -1 0,337% Banks 99,920 | DE
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Landesbank Saar 3,000% | 03/05/2011 | 03/05/2016 | EUR 37.126.500 37.126.500 -| 0,303% Banks 99,400 | DE
Landes-Hypothekenbank Steiermark AG 6,070% | 27/07/2011 | 27/07/2016 | EUR 14.363.000 14.363.000 -1 2,120% Banks 100,000 | AT
Landessparkasse zu Oldenburg 3,000% | 03/02/2011 | 03/02/2016 | EUR 9.554.440 9.554.440 -1 0,513% Banks 99,100 | DE
Landessparkasse zu Oldenburg 3,000% | 04/03/2011 | 04/03/2016 | EUR 9.783.900 9.783.900 -| 0,516% Banks 98,450 | DE
Landessparkasse zu Oldenburg 3,000% | 11/04/2011 | 11/04/2016 | EUR 7.220.000 7.220.000 -| 0,536% Banks 97,750 | DE
LBBW 1,186% | 17/02/2011 | 20/03/2016 | EUR 20.391.300 20.391.300 | 181,87 1,797% Banks 100,000 | DE
LBBW 2,650% | 20/07/2011 | 20/07/2016 | EUR 142.020.000 142.020.000 | 103,21 1,177% Banks 100,750 | DE
LBBW 3,000% | 19/05/2011 | 19/05/2016 | EUR 142.980.474 143.052.000 87,70 1,022% Banks 101,250 | DE
LBBW 0,524% | 10/08/2011 | 10/08/2016 | EUR 141.900.000 141.900.000 84,88 | 0,993% Banks 101,000 | DE
LBBW 3,050% | 14/07/2011 | 14/07/2016 | EUR 141.590.000 141.590.000 -| 0,309% Banks 100,500 | DE
LBBW 0,573% | 01/07/2011 | 01/07/2016 | EUR 7.255.400 7.255.400 7,64 | 0,224% Banks 100,000 | DE
LBBW 2,000% | 23/03/2011 | 23/03/2016 | EUR 137.567.760 141.240.000 | 105,53 1,200% Banks 100,000 | DE
LBBW 2,500% | 07/07/2011 | 07/07/2016 | EUR 143.461.000 143.461.000 | 116,84 1,146% Banks 100,750 | DE
LBBW 2,150% | 13/10/2011 | 13/10/2016 | EUR 137.449.000 137.449.000 - 0,305% Banks 100,000 | DE
LBBW 4,000% | 16/02/2011 | 16/02/2016 | EUR 135.477.000 135.477.000 - 0,316% Banks 100,000 | DE
LBBW 4,000% | 13/05/2011 | 13/05/2016 | EUR 141.168.000 141.168.000 - 0,327% Banks 100,000 | DE
LBBW 3,000% | 01/06/2011 | 01/06/2016 | EUR 143.935.000 143.935.000 | 126,34 1,241% Banks 101,000 | DE
LBBW 3,100% | 22/06/2011 | 22/06/2016 | EUR 144.147.000 144.147.000 - 0,307% Banks 100,000 | DE
LBBW 3,000% | 04/08/2011 | 04/08/2016 | EUR 141.638.000 141.638.000 -1 0,311% Banks 100,500 | DE
LBBW 4,000% | 10/03/2011 | 10/03/2016 | EUR 138.200.000 138.200.000 -1 0,319% Banks 100,000 | DE
LBBW 2,250% | 22/02/2011 | 22/02/2016 | EUR 136.582.000 136.582.000 | 182,80 1,806% Banks 101,000 | DE
LBBW 2,500% | 21/04/2011 | 21/04/2016 | EUR 145.708.000 145.708.000 93,99 1,085% Banks 101,000 | DE
LBBW 4,250% | 26/04/2011 | 26/04/2016 | EUR 146.340.000 146.340.000 -1 0,333% Banks 100,000 | DE
LBBW 4,000% | 30/03/2011 | 01/04/2016 | EUR 141.260.000 141.260.000 -1 0,321% Banks 100,000 | DE
LBBW 2,500% | 29/12/2011 | 29/12/2016 | EUR 129.416.000 129.416.000 -1 0,317% Banks 100,000 | DE
LBBW 0,601% | 21/04/2011 | 21/04/2016 | EUR 14.570.800 14.570.800 20,02 | 0,178% Banks 100,000 | DE
LBBW 2,750% | 22/06/2011 | 22/06/2016 | EUR 144.147.000 144.147.000 78,03 0,925% Banks 100,750 | DE
LBBW 2,750% | 03/08/2011 | 03/08/2016 | EUR 143.020.000 143.020.000 | 103,71 1,182% Banks 101,250 | DE
LBBW 2,680% | 05/12/2011 | 30/12/2016 | EUR 134.520.000 134.520.000 - 0,322% Banks 100,000 | DE
LBBW 0,661% | 11/11/2011 | 11/11/2016 | EUR 13.747.700 13.747.700 16,58 0,214% Banks 100,000 | DE
LBBW 0,671% | 30/09/2011 | 30/09/2016 | EUR 20.173.500 20.173.500 0,12 | 0,170% Banks 100,000 | DE
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LBBW 2,500% | 23/03/2011 | 23/03/2016 | EUR 141.240.000 141.240.000 582 | 0,136% - Banks 100,500 | DE
LBBW 2,500% | 19/05/2011 | 19/05/2016 | EUR 143.052.000 143.052.000 2,78 | 0,142% - Banks 100,500 | DE
LBBW 4,000% | 01/06/2011 | 03/06/2016 | EUR 143.935.000 143.935.000 -| 0,330% - Banks 100,000 | DE
LBBW 2,500% | 20/04/2011 | 20/04/2016 | EUR 144.957.000 144.957.000 4,97 0,143% - Banks 100,500 | DE
LBBW 0,674% | 22/03/2011 | 22/03/2016 | EUR 14.218.000 14.218.000 13,35 0,182% - Banks 100,000 | DE
LBBW 0,657% | 17/02/2011 | 17/02/2016 | EUR 6.797.100 6.797.100 16,67 0,215% - Banks 100,000 | DE
LBBW 4,000% | 26/01/2011 | 26/01/2016 | EUR 136.832.000 136.832.000 -1 0,329% - Banks 100,500 | DE
LBBW 2,000% | 26/01/2011 | 26/01/2016 | EUR 136.832.000 136.832.000 7,90 | 0,124% - Banks 100,500 | DE
LBBW 0,676% | 21/11/2011 | 21/11/2016 | EUR 20.260.050 20.260.050 0,38 0,173% - Banks 100,000 | DE
LBBW 0,687% | 06/06/2011 | 06/06/2016 | EUR 146.030.000 146.030.000 11,52 | 0,093% - Banks 100,000 | DE
LBBW 3,000% | 24/06/2011 | 24/06/2016 | EUR 35.434.250 35.434.250 -1 0,274% - Banks 98,569 | DE
LBBW 3,000% | 09/06/2011 | 09/06/2016 | EUR 145.284.000 145.284.000 83,37 | 0,978% - Banks 100,750 | DE
LBBW 3,500% | 08/06/2011 | 08/06/2016 | EUR 146.051.000 146.051.000 -| 0,316% - Banks 100,000 | DE
LBBW 0,808% | 01/08/2011 | 01/08/2016 | EUR 7.119.350 7.119.350 18,04 | 0,228% - Banks 100,000 | DE
LBBW 3,000% | 24/05/2011 | 24/05/2016 | EUR 35.223.500 35.223.500 -1 0,177% - Banks 99,960 | DE
LBBW 2,500% | 16/12/2011 | 16/12/2016 | EUR 130.120.000 130.120.000 - 0,314% - Banks 100,000 | DE
LBBW 3,000% | 10/11/2011 | 10/11/2016 | EUR 136.134.000 136.134.000 - 0,320% - Banks 100,000 | DE
LBBW 3,000% | 25/08/2011 | 25/08/2016 | EUR 143.695.000 143.695.000 - 0,317% - Banks 100,000 | DE
LBBW 3,000% | 01/09/2011 | 01/09/2016 | EUR 142.933.000 142.933.000 -1 0,318% - Banks 100,000 | DE
LBBW 4,000% | 23/05/2011 | 23/05/2016 | EUR 7.020.500 7.020.500 -| 0,458% - Banks 100,000 | DE
LBBW 3,125% | 26/01/2011 | 15/02/2016 | EUR 34.208.000 34.208.000 -| 0,299% - Banks 99,040 | DE
LBBW 3,000% | 18/01/2011 | 18/01/2016 | EUR 133.601.000 133.601.000 -| 0,189% - Banks 99,950 | DE
LBBW 2,500% | 10/11/2011 | 10/11/2016 | EUR 136.134.000 136.134.000 -1 0,307% - Banks 100,000 | DE
LBBW 2,500% | 22/09/2011 | 22/09/2016 | EUR 135.010.000 135.010.000 -| 0,310% - Banks 100,000 | DE
LBBW 2,400% | 07/12/2011 | 07/12/2016 | EUR 134.240.000 134.240.000 -| 0,310% - Banks 100,000 | DE
LeasePlan Corp NV 4,750% | 22/12/2011 | 22/12/2016 | EUR 52.196.800 52.196.800 -| 1,528% | BBB /*- | Commercial Finance 102,000 | NL
LFA Foerderbank Bayern 0,211% | 12/10/2011 | 12/10/2016 | EUR 13.810.900 13.810.900 0,42 | 0,052% - Government Development B. 100,000 | DE
Lloyds Bank PLC 4,125% | 06/04/2011 | 06/04/2016 | EUR | 2.506.525.000 | 2.506.525.000 - 0,011% - Banks 99,832 | GB
Lloyds Bank PLC 2,057% | 11/03/2011 | 11/03/2016 | EUR 55.511.600 55.511.600 32,62 0,304% A Banks 100,000 | GB
Lloyds Bank PLC 3,700% | 18/02/2011 | 18/02/2016 | EUR 3.964.300 3.964.300 47,93 0,457% - Banks 100,000 | GB
Lloyds Bank PLC 1,607% | 31/05/2011 | 31/05/2016 | EUR 11.493.600 11.493.600 40,07 | 0,379% - Banks 100,000 | GB
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Lloyds Bank PLC 3,650% | 10/02/2011 | 10/02/2016 | EUR 4.224.060 4.224.060 49,19 | 0,470% - Banks 100,000 | GB
Lloyds Bank PLC 3,650% | 03/02/2011 | 03/02/2016 | EUR 2.729.840 2.729.840 50,45 | 0,482% - Banks 100,000 | GB
Lloyds Bank PLC 3,360% | 15/07/2011 | 15/07/2016 | EUR 1.414.800 1.414.800 55,52 0,533% - Banks 100,000 | GB
Lloyds Bank PLC 3,000% | 21/06/2011 | 21/06/2016 | EUR 2.051.658 2.051.658 53,95 0,518% - Banks 100,000 | GB
Lloyds Bank PLC 3,550% | 14/10/2011 | 14/10/2016 | EUR 3.226.468 3.226.468 56,41 0,542% - Banks 100,000 | GB
Mainzer Volksbank 3,045% | 29/06/2011 | 29/06/2016 | EUR 21.632.250 21.632.250 - 0,438% - Banks 100,000 | DE
Mediobanca SpA 0,000% | 20/06/2011 | 20/06/2016 | EUR | 1.072.800.000 | 1.072.800.000 - 1,016% BBB- Banks 81,270 | IT
Mediobanca SpA 3,700% | 16/08/2011 | 16/08/2016 | EUR 15.845.610 15.845.610 - 1,212% BBB- Banks 100,000 | IT
Mediocredito Trentino Alto Adige SpA 1,561% | 10/05/2011 | 10/05/2016 | EUR 1.148.480 1.148.480 | 209,99 2,148% - Banks 100,000 | IT
MM Warburg & Co Hypothekenbank AG 3,000% | 03/03/2011 | 03/03/2016 | EUR 13.935.500 13.935.500 -1 0,312% - Consumer Finance 99,910 | DE
MS Spaichingen GmbH 7,250% | 15/07/2011 | 15/07/2016 | EUR 32.540.400 42.444.000 - 1,812% - Auto Parts Manufacturing 100,000 | DE
Muenchener Hypothekenbank eG 2,850% | 06/06/2011 | 06/06/2016 | EUR 21.904.500 21.904.500 -1 0,180% - Consumer Finance 99,960 | DE
Muenchener Hypothekenbank eG 0,478% | 18/08/2011 | 18/08/2016 | EUR 143.200.000 143.200.000 17,31 | 0,221% - Consumer Finance 99,856 | DE
Muenchener Hypothekenbank eG 2,500% | 06/06/2011 | 06/06/2016 | EUR 21.904.500 21.904.500 21,41 | 0,192% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 0,433% | 01/08/2011 | 01/08/2016 | EUR 14.238.700 14.238.700 9,19 | 0,140% - Consumer Finance 99,945 | DE
Muenchener Hypothekenbank eG 0,485% | 04/10/2011 | 04/10/2016 | EUR 13.274.000 13.274.000 13,76 | 0,116% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 0,161% | 12/05/2011 | 12/05/2016 | EUR 28.464.000 28.464.000 2,43 | 0,072% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 3,125% | 31/03/2011 | 26/02/2016 | EUR 56.760.000 56.760.000 -| 0,145% - Consumer Finance 100,500 | DE
Muenchener Hypothekenbank eG 3,000% | 27/05/2011 | 27/05/2016 | EUR 14.318.700 14.318.700 -1 0,203% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 2,070% | 27/10/2011 | 30/09/2016 | EUR 35.459.500 35.459.500 -1 0,144% - Consumer Finance 100,000 | DE
Nationwide Building Society 3,125% | 13/10/2011 | 13/10/2016 | EUR | 2.061.735.000 | 2.061.735.000 -| 0,008% AAA Banks 99,545 | GB
Nationwide Building Society 1,337% | 08/06/2011 | 08/06/2016 | EUR 11.684.080 11.684.080 46,50 | 0,443% - Banks 100,000 | GB
Natixis SA 3,000% | 13/04/2011 | 29/04/2016 | EUR 1.738.323 1.738.323 55,83 | 0,536% - Diversified Banks 100,000 | FR
Natixis SA 3,250% | 28/02/2011 | 28/02/2016 | EUR 551.684 551.684 59,97 | 0,578% - Diversified Banks 100,000 | FR
Natixis SA 3,250% | 08/03/2011 | 08/03/2016 | EUR 1.390.800 1.390.800 56,30 | 0,541% - Diversified Banks 100,000 | FR
gif;::j(’;i;egx:g;emgs Maatschappij voor 3,023% | 18/04/2011 | 18/04/2016 | EUR | 42714000 |  42.714.000 | 0122%| - (B;::I:”me"t Development 100,000 | NL
Nomura Bank International PLC 3,300% | 21/04/2011 | 21/04/2016 | EUR 2.331.328 2.331.328 92,94 | 0,907% - Financial Services 100,000 | GB
Nomura Bank International PLC 3,200% | 17/10/2011 | 17/10/2016 | EUR 165.248.400 165.248.400 - 1,180% - Financial Services 100,000 | GB
Norddeutsche Landesbank Girozentrale 3,400% | 17/06/2011 | 17/06/2016 | EUR 142.940.000 142.940.000 -1 0,376% - Banks 98,420 | DE
Norddeutsche Landesbank Girozentrale 0,713% | 01/07/2011 | 01/07/2016 | EUR 145.108.000 145.108.000 14,94 | 0,297% - Banks 100,000 | DE
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Norddeutsche Landesbank Girozentrale 3,500% | 05/04/2011 | 05/04/2016 | EUR 284.460.000 284.460.000 -1 0,268% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 3,250% | 20/01/2011 | 20/01/2016 | EUR 134.690.000 134.690.000 -1 0,347% - Banks 99,880 | DE
Norddeutsche Landesbank Girozentrale 1,500% | 12/01/2011 | 12/01/2016 | EUR 26.166.000 26.166.000 4390 | 0,417% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 1,500% | 09/02/2011 | 09/02/2016 | EUR 27.417.600 27.417.600 45,53 | 0,433% - Banks 100,500 | DE
Norddeutsche Landesbank Girozentrale 2,750% | 18/07/2011 | 18/07/2016 | EUR 7.032.200 7.032.200 57,82 | 0,556% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,000% | 29/09/2011 | 29/09/2016 | EUR 6.793.200 6.793.200 39,26 | 0,371% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 3,000% | 27/01/2011 | 27/01/2016 | EUR 137.020.000 137.020.000 -1 0,279% - Banks 99,520 | DE
Norddeutsche Landesbank Girozentrale 2,680% | 15/08/2011 | 15/08/2016 | EUR 72.170.000 72.170.000 46,91 | 0,447% - Banks 99,950 | DE
Norddeutsche Landesbank Girozentrale 0,959% | 05/09/2011 | 05/09/2016 | EUR 141.152.000 141.152.000 32,47 | 0,373% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,732% | 06/07/2011 | 06/06/2016 | EUR 143.323.000 143.323.000 22,73 | 0,355% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,911% | 04/05/2011 | 04/05/2016 | EUR 296.990.000 296.990.000 13,00 | 0,178% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,957% | 07/06/2011 | 07/06/2016 | EUR 293.582.000 293.582.000 31,04 | 0,288% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,000% | 27/09/2011 | 27/09/2016 | EUR 6.798.200 6.798.200 38,50 | 0,363% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,059% | 17/05/2011 | 17/05/2016 | EUR 28.339.200 28.339.200 35,15 | 0,399% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 3,875% | 29/04/2011 | 29/04/2016 | EUR 296.520.000 296.520.000 -1 0,240% - Banks 99,970 | DE
Nordea Bank AB 3,625% | 11/02/2011 | 11/02/2016 | EUR | 1.352.080.000 | 1.352.080.000 - 0,083% AA- Diversified Banks 99,775 | SE
Nordea Bank AB 0,761% | 27/01/2011 | 27/01/2016 | EUR 27.404.000 27.404.000 33,32 0,311% - Diversified Banks 100,000 | SE
Nordea Bank Finland Abp 0,361% | 25/05/2011 | 09/05/2016 | EUR 70.525.000 70.525.000 11,11 0,159% - Banks 100,000 | FI
Nordea Bank Finland Abp 0,366% | 27/04/2011 | 27/04/2016 | EUR 73.425.000 73.425.000 11,22 0,160% - Banks 100,000 | FI
Nordex SE 6,375% | 12/04/2011 | 12/04/2016 | EUR 217.267.500 217.267.500 - 1,466% - Renewable Energy 99,481 | DE
Norske Skogindustrier ASA 11,750% | 10/06/2011 | 15/06/2016 | EUR | 174.541.250 |  215.625.000 - | 20,669% | ccc- msz:c:‘c:uar‘i’:gr Products 95,491 | NO
Norske Skogindustrier ASA 11,750% | 10/06/2011 | 15/06/2016 | EUR | 174.541.250 |  215.625.000 -| 20,486% | ccc- E/T;iztffcfuar?:gr Products 95,491 | NO
Novo Banco SA 6,875% | 15/07/2011 | 15/07/2016 | EUR 115.164.720 115.164.720 - 3,324% NR Banks 99,984 | PT
NRW Bank 3,250% | 19/04/2011 | 19/04/2016 | EUR | 143.146.000 |  143.146.000 -] 0131%| AA- g::ssmme"t Development 99,880 | DE
Nyrstar NV 5,375% | 11/05/2011 | 11/05/2016 | EUR 590.187.803 746.508.000 -| 3,100% - Metals & Mining 101,623 | BE
Oberbank AG 3,000% | 29/12/2011 | 29/12/2016 | EUR 64.708.000 64.708.000 - 1,181% - Banks 100,000 | AT
Oberbank AG 2,500% | 30/09/2011 | 30/09/2016 | EUR 67.245.000 67.245.000 - 1,058% - Banks 98,000 | AT
Oberbank AG 2,700% | 10/10/2011 | 10/10/2016 | EUR 68.305.000 68.305.000 - 1,158% - Banks 100,000 | AT
Oberbank AG 1,011% | 24/05/2011 | 09/05/2016 | EUR 35.223.500 35.223.500 | 110,39 1,152% - Banks 100,000 | AT
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Oberbank AG 3,125% | 27/01/2011 | 27/01/2016 | EUR 68.510.000 68.510.000 -1 1,015% - Banks 99,750 | AT
Oberoesterreichische Landesbank AG 0,458% | 22/08/2011 | 22/08/2016 | EUR 9.135.999 10.071.180 25,56 | 0,234% - Banks 100,000 | AT
Oberoesterreichischen Gesundheits- und Spitals-AG 0,636% | 20/12/2011 | 20/12/2016 | EUR 13.087.100 13.087.100 56,04 | 0,538% - Health Care Facilities & Services | 100,000 | AT
OBI AG 5,000% | 28/04/2011 | 28/04/2016 | EUR 147.960.000 147.960.000 - 0,262% - Retail - Consumer Discretionary 98,605 | DE
Oldenburgische Landesbank AG 3,150% | 04/04/2011 | 04/04/2016 | EUR 28.431.000 28.431.000 - 0,480% - Banks 100,000 | DE
OP Cooperative 1,069% | 22/03/2011 | 22/03/2016 | EUR 269.601.716 269.601.716 5,59 0,133% - Banks 100,000 | FI
Peach Property Group Deutschland AG 6,600% | 18/07/2011 | 30/06/2016 | EUR 70.322.000 70.322.000 - 3,408% - Homebuilders 100,000 | DE
Pirelli & C. SpA 5,125% | 22/02/2011 | 22/02/2016 | EUR 682.910.000 682.910.000 -| 0,610% - Auto Parts Manufacturing 99,626 | IT
Pohjola Bank Oyj 3,125% | 12/01/2011 | 12/01/2016 | EUR 654.150.000 654.150.000 -| 0,084% AA- Banks 99,545 | FI
Pohjola Bank Oyj 1,185% | 30/06/2011 | 30/06/2016 | EUR 145.104.000 145.104.000 23,43 | 0,212% - Banks 100,000 | FI
Procar Automobile Finanz-Holding GmbH & Co KG 7,750% | 14/10/2011 | 14/10/2016 | EUR 16.617.000 16.617.000 -1 4,600% - Automobiles Manufacturing 100,000 | DE
Province of Pesaro e Urbino Italy 2,750% | 03/01/2011 | 03/01/2016 | EUR 2.149.411 2.149.411 - 2,966% - Government Regional 100,000 | IT
Rabobank Structured Products 0,000% | 01/03/2011 | 01/03/2016 | EUR 13.805.000 13.805.000 | 127,16 | 1,250% - Financial Services 100,000 | NL
Raiffeisen Bank International AG 3,000% | 10/06/2011 | 10/06/2016 | EUR 29.468.750 35.937.500 | 105,66 | 1,035% - Banks 100,000 | AT
Raiffeisen Bank International AG 3,000% | 25/01/2011 | 25/01/2016 | EUR 81.850.800 81.850.800 99,58 | 0,974% - Banks 100,000 | AT
Raiffeisen Bank International AG 0,000% | 06/07/2011 | 06/07/2016 | EUR 143.323.000 143.323.000 - 1,089% - Banks 83,830 | AT
Raiffeisenbank Saalbach-Hinterglemm-Viehhofen 0,380% | 01/07/2011 | 01/07/2016 | EUR 8.707.931 8.707.931 | 123,36 | 1,212% - Banks 100,650 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 0,986% | 05/09/2011 | 05/09/2016 | EUR 69.164.480 69.164.480 | 111,25 1,090% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 5,000% | 30/06/2011 | 30/06/2016 | EUR 71.100.960 71.100.960 - 1,026% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 3,000% | 30/06/2011 | 30/06/2016 | EUR 71.100.960 71.100.960 | 115,84 1,136% - Banks 100,650 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 3,000% | 31/10/2011 | 31/10/2016 | EUR 68.335.890 68.335.890 - 1,008% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 4,000% | 09/05/2011 | 09/05/2016 | EUR 70.123.900 70.123.900 -1 0,986% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 5,000% | 20/01/2011 | 20/01/2016 | EUR 65.998.100 65.998.100 -1 0,993% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 3,500% | 28/01/2011 | 28/01/2016 | EUR 66.703.700 66.703.700 -1 0,952% - Banks 100,500 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 3,000% | 28/11/2011 | 28/11/2016 | EUR 65.232.230 65.232.230 -1 1,016% - Banks 100,400 | AT
Raiffeisenlandesbank Kaernten GmbH 2,750% | 21/04/2011 | 21/04/2016 | EUR 14.570.800 14.570.800 | 121,27 | 1,191% - Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 3,000% | 11/04/2011 | 11/04/2016 | EUR 67.610.968 72.200.000 | 200,84 | 1,986% - Banks 100,350 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 3,000% | 01/07/2011 | 01/07/2016 | EUR 47.181.866 52.719.187 | 190,42 1,882% - Banks 101,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 0,000% | 28/01/2011 | 28/01/2016 | EUR 10.251.950 10.251.950 -| 2,034% - Banks 84,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 3,000% | 07/03/2011 | 07/03/2016 | EUR 68.088.464 69.820.000 | 200,57 | 1,984% - Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 0,000% | 01/07/2011 | 01/07/2016 | EUR 1.092.663 1.092.663 - 2,161% - Banks 85,000 | AT
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Raiffeisenlandesbank Niederoesterreich-Wien AG 1,238% | 03/10/2011 | 03/10/2016 | EUR 79.602.600 79.602.600 | 175,18 | 1,921% - Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 3,350% | 10/01/2011 | 10/01/2016 | EUR 6.470.500 6.470.500 - 2,078% - Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 3,000% | 16/02/2011 | 16/02/2016 | EUR 18.560.349 135.477.000 | 130,61 1,284% - Banks 100,750 | AT
Raiffeisenlandesbank Oberoesterreich AG 2,250% | 22/08/2011 | 22/08/2016 | EUR 12.517.038 57.549.600 | 137,50 1,353% - Banks 100,600 | AT
Raiffeisenlandesbank Oberoesterreich AG 2,500% | 30/08/2011 | 30/08/2016 | EUR 15.718.890 57.684.000 -1 1,142% - Banks 99,650 | AT
Raiffeisenlandesbank Oberoesterreich AG 3,125% | 27/07/2011 | 27/07/2016 | EUR 3.590.750 57.452.000 -1 1,210% - Banks 100,150 | AT
Raiffeisenlandesbank Oberoesterreich AG 3,625% | 05/04/2011 | 05/04/2016 | EUR 15.929.760 56.892.000 - 1,135% - Banks 100,000 | AT
Raiffeisen-Landesbank Steiermark AG 4,250% | 13/04/2011 | 13/04/2016 | EUR 70.804.510 70.804.510 - 0,982% - Banks 100,000 | AT
Raiffeisen-Landesbank Steiermark AG 2,500% | 07/01/2011 | 07/01/2016 | EUR 63.332.010 63.332.010 | 102,47 1,055% - Banks 100,000 | AT
Raiffeisen-Landesbank Tirol AG 0,731% | 19/10/2011 | 19/10/2016 | EUR 27.572.400 27.572.400 | 115,08 1,129% - Banks 100,700 | AT
Raiffeisen-Landesbank Tirol AG 0,587% | 09/03/2011 | 09/03/2016 | EUR 27.800.000 27.800.000 | 109,02 1,068% - Banks 100,300 | AT
Raiffeisen-Landesbank Tirol AG 0,485% | 28/09/2011 | 28/09/2016 | EUR 27.224.000 27.224.000 | 117,15 1,150% - Banks 100,000 | AT
225:5::\/'2'r’s:rfzarzzl\sltc::rrlzeéger:’:/nagan””d 3,650% | 24/03/2011 | 24/03/2016 | EUR 7.093.850 7.093.850 | 1,055%| - |Banks 100,000 | AT
ﬁ:'\fj';::\::s:szarzgl\s/t‘:lr:ﬂzeéir:/‘r/nag:”“”d 3,900% | 26/04/2011 | 26/04/2016 | EUR 4.390.200 4.390.200 -| 3879%| - |Banks 100,000 | AT
gzgr:g::vlz?g:;garzzl\s/tc::x:eéir:’:/nag:”””d 4,000% | 18/01/2011 | 18/01/2016 | EUR 13.360.100 13.360.100 -| 1,020%| - |Banks 100,000 | AT
Raiffeisenverband Salzburg 4,500% | 10/05/2011 | 10/05/2016 | EUR 43.068.000 43.068.000 - 1,033% - Banks 100,000 | AT
Raiffeisenverband Salzburg 2,000% | 06/07/2011 | 06/07/2016 | EUR 42.996.900 42.996.900 99,34 1,145% - Banks 100,500 | AT
Raiffeisenverband Salzburg 0,690% | 23/12/2011 | 23/12/2016 | EUR 39.168.900 39.168.900 | 118,17 1,160% - Banks 100,650 | AT
Raiffeisenverband Salzburg 0,490% | 26/09/2011 | 26/09/2016 | EUR 40.382.700 40.382.700 | 116,08 1,139% - Banks 100,650 | AT
Raiffeisenverband Salzburg 2,500% | 24/03/2011 | 24/03/2016 | EUR 42.563.100 42.563.100 | 115,02 1,128% - Banks 100,400 | AT
Raiffeisenverband Salzburg 2,000% | 14/02/2011 | 14/02/2016 | EUR 40.488.000 40.488.000 | 104,84 1,105% - Banks 100,500 | AT
Raiffeisenverband Salzburg 1,500% | 23/11/2011 | 23/11/2016 | EUR 40.091.100 40.091.100 | 122,08 1,199% - Banks 100,700 | AT
RCI Banque SA 4,000% | 16/03/2011 | 16/03/2016 | EUR | 1.041.720.000 | 1.041.720.000 -1 0,293% BBB Automobiles Manufacturing 99,500 | FR
Region of Bruxelles-Capitale Belgium 0,877% | 01/06/2011 | 01/06/2016 | EUR 35.983.750 35.983.750 21,03 | 0,188% - Government Regional 100,000 | BE
Region Wallonne Belgium 0,888% | 02/06/2011 | 02/06/2016 | EUR 31.828.720 31.828.720 26,98 | 0,248% - Government Regional 100,000 | BE
Renault SA 4,625% | 25/05/2011 | 25/05/2016 | EUR | 1.057.875.000 | 1.057.875.000 - 0,483% BBB- Automobiles Manufacturing 99,459 | FR
Royal Bank of Scotland NV 0,988% | 23/08/2011 | 23/08/2016 | EUR 7.211.650 7.211.650 37,52 0,353% - Banks 100,000 | NL
Royal Bank of Scotland NV 1,692% | 08/08/2011 | 08/08/2016 | EUR 35.541.500 35.541.500 33,63 0,314% - Banks 100,000 | NL
Royal Bank of Scotland PLC/The 4,750% | 18/05/2011 | 18/05/2016 | EUR 607.478.941 | 1.425.950.000 - 0,284% BBB+ Banks 99,704 | GB

97

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014




C Audiencia de
Cuentas de
C Canarias

Royal Bank of Scotland PLC/The 4,000% | 15/03/2011 | 15/03/2016 | EUR | 2.795.400.000 | 2.795.400.000 -| 0,008% - Banks 99,459 | GB
Royal Bank of Scotland PLC/The 3,375% | 23/11/2011 | 23/11/2016 | EUR | 1.002.277.500 | 1.002.277.500 -| 0,020% - Banks 99,837 | GB
Royal Bank of Scotland PLC/The 3,800% | 23/05/2011 | 23/05/2016 | EUR 15.866.330 15.866.330 89,15| 0,870% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,700% | 05/05/2011 | 05/05/2016 | EUR 4.372.740 4.372.740 93,23 0,910% BBB+ Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,500% | 30/06/2011 | 30/06/2016 | EUR 2.902.080 2.902.080 80,17 0,949% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 4,120% | 16/03/2011 | 16/03/2016 | EUR 9.028.240 9.028.240 - 0,873% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,981% | 27/04/2011 | 27/04/2016 | EUR 1.909.050 7.342.500 88,26 | 0,861% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,000% | 14/01/2011 | 14/01/2016 | EUR 33.370.000 33.370.000 77,70 | 0,755% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 4,000% | 15/03/2011 | 15/03/2016 | EUR 1.956.780 1.956.780 -| 0,936% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,350% | 29/07/2011 | 29/07/2016 | EUR 14.382.000 14.382.000 -| 0,676% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,761% | 16/05/2011 | 16/05/2016 | EUR 1.420.030 1.420.030 89,72 | 0,875% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,650% | 09/03/2011 | 09/03/2016 | EUR 6.950.000 6.950.000 89,46 | 0,873% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 31/03/2011 | 31/03/2016 | EUR 56.760.000 56.760.000 79,98 | 0,778% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 5,000% | 31/03/2011 | 31/03/2016 | EUR 4.257.000 4.257.000 -1 0,937% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,500% | 31/08/2011 | 31/08/2016 | EUR 14.410.000 14.410.000 92,85 | 0,906% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 30/06/2011 | 30/06/2016 | EUR 14.510.400 14.510.400 89,44 0,872% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 29/03/2011 | 29/03/2016 | EUR 14.081.000 14.081.000 85,84 0,836% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 4,250% | 07/12/2011 | 07/12/2016 | EUR 20.136.000 20.136.000 98,59 0,964% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,800% | 01/12/2011 | 01/12/2016 | EUR 1.344.350 1.344.350 | 109,68 1,075% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,500% | 30/09/2011 | 30/09/2016 | EUR 6.724.500 6.724.500 97,39 | 0,952% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 29/07/2011 | 29/07/2016 | EUR 14.382.000 14.382.000 89,69 | 0,875% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,500% | 12/07/2011 | 12/07/2016 | EUR 4.202.700 4.202.700 95,74 | 0,935% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,350% | 19/07/2011 | 19/07/2016 | EUR 1.416.060 1.416.060 | 100,21 | 0,980% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,500% | 31/10/2011 | 31/10/2016 | EUR 20.919.150 20.919.150 94,30 | 0,921% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,600% | 19/05/2011 | 19/05/2016 | EUR 4.291.560 4.291.560 93,91 | 0,917% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 05/05/2011 | 05/05/2016 | EUR 14.575.800 14.575.800 86,90 | 0,847% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 06/04/2011 | 06/04/2016 | EUR 2.864.600 2.864.600 92,65 | 0,905% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 31/03/2011 | 31/03/2016 | EUR 14.190.000 14.190.000 85,86 0,837% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 4,000% | 04/02/2011 | 04/02/2016 | EUR 8.826.870 8.826.870 80,32 0,854% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,250% | 25/02/2011 | 25/02/2016 | EUR 68.801.000 68.801.000 77,96 0,758% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,000% | 28/02/2011 | 28/02/2016 | EUR 1.379.210 1.379.210 85,19 | 0,916% - Banks 100,000 | GB
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Royal Bank of Scotland PLC/The 3,450% | 26/04/2011 | 26/04/2016 | EUR 2.048.760 2.048.760 95,53 | 0,933% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 3,040% | 03/02/2011 | 03/02/2016 | EUR 40.947.600 40.947.600 71,11 | 0,761% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,991% | 11/08/2011 | 11/08/2016 | EUR 1.705.680 1.705.680 90,84 | 0,886% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 5,000% | 14/01/2011 | 14/01/2016 | EUR 6.674.000 6.674.000 - 0,881% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 6,000% | 25/02/2011 | 25/02/2016 | EUR 13.760.200 13.760.200 - 0,901% - Banks 100,000 | GB
Royalbeach Spielwaren Und Sportartikel Vertriebs GmbH 8,125% | 28/10/2011 | 28/10/2016 | EUR 35.405.000 35.405.000 - 11,713% - Distributors - Consumer Discr. 100,000 | DE
Sampo Oyj 4,250% | 22/02/2011 | 22/02/2016 | EUR 409.746.000 409.746.000 -1 0,241% - Property & Casualty Insurance 99,445 | FI

Santander International Products PLC 3,000% | 12/09/2011 | 12/09/2016 | EUR 2.721.400 2.721.400 | 100,75 | 0,986% - Banks 100,000 | IE

SEB SA 4,500% | 03/06/2011 | 03/06/2016 | EUR 438.900.000 438.900.000 -| 0,648% - Home Improvement 99,798 | FR
Semper Idem Underberg GmbH 7,125% | 20/04/2011 | 20/04/2016 | EUR 101.469.900 101.469.900 - 1,997% - Food & Beverage 100,000 | DE
SeniVita Sozial gemeinnuetzige GmbH 6,500% | 17/05/2011 | 17/05/2016 | EUR 21.254.400 21.254.400 - 3,729% - Health Care Facilities & Services | 100,000 | DE
Skandinaviska Enskilda Banken AB 3,750% | 19/05/2011 | 19/05/2016 | EUR | 1.072.890.000 | 1.072.890.000 -1 0,133% A+ Banks 99,870 | SE
SNS Bank NV 6,625% | 30/11/2011 | 30/11/2016 | EUR 405.127.401 405.127.401 - 0,356% BBB Banks 99,855 | NL
Societe Fonciere Lyonnaise SA 4,625% | 25/05/2011 | 25/05/2016 | EUR 423.150.000 705.250.000 -1 0,353% BBB Real Estate 99,603 | FR
Societe Generale Effekten GmbH 3,200% | 07/04/2011 | 07/04/2016 | EUR 71.495.000 71.495.000 | 315,11 | 3,129% - Banks 101,500 | DE
Societe Generale Effekten GmbH 2,800% | 07/04/2011 | 07/04/2016 | EUR 71.495.000 71.495.000 36,74 0,345% - Banks 101,500 | DE
Societe Generale Effekten GmbH 1,036% | 23/03/2011 | 23/03/2016 | EUR 21.186.000 21.186.000 35,81 0,336% - Banks 100,000 | DE
Societe Generale Effekten GmbH 2,750% | 24/02/2011 | 24/02/2016 | EUR 68.955.000 68.955.000 36,46 0,343% - Banks 100,000 | DE
Societe Generale Effekten GmbH 3,300% | 09/05/2011 | 09/05/2016 | EUR 28.622 28.622 62,38 | 0,602% - Banks 100,000 | DE
Societe Generale Effekten GmbH 3,000% | 11/03/2011 | 11/03/2016 | EUR 69.390 69.390 60,96 | 0,588% - Banks 100,000 | DE
Societe Generale Effekten GmbH 2,500% | 24/02/2011 | 24/02/2016 | EUR 68.955.000 68.955.000 35,82 | 0,336% - Banks 100,000 | DE
Societe Generale SA 4,000% | 20/04/2011 | 20/04/2016 | EUR | 1.811.962.500 | 1.811.962.500 -1 0,133% A Diversified Banks 99,862 | FR
Societe Generale SA 2,760% | 13/05/2011 | 13/05/2016 | EUR 239.985.600 239.985.600 56,17 | 0,706% - Diversified Banks 100,000 | FR
Societe Generale SA 3,000% | 31/03/2011 | 31/03/2016 | EUR 107.531.820 107.531.820 35,56 | 0,404% - Diversified Banks 100,000 | FR
Societe Publique de Gestion de I'Eau SA 3,790% | 31/10/2011 | 31/10/2016 | EUR 4.183.830 4.183.830 | 0658%| - \g::t;me:r:’tim”me"t Services | 100,000 | BE
SpareBank 1 Boligkreditt AS 2,375% | 22/11/2011 | 22/11/2016 | EUR | 1.690.212.500 | 1.690.212.500 - 0,006% - Banks 99,544 | NO
SpareBank 1 Nord Norge 1,008% | 31/05/2011 | 25/05/2016 | EUR 21.550.500 21.550.500 39,53 | 0,373% - Banks 100,000 | NO
SpareBank 1 SMN 1,041% | 18/05/2011 | 18/05/2016 | EUR 28.519.000 28.519.000 45,33 | 0,431% - Banks 100,000 | NO
SpareBank 1 SR-Bank ASA 0,995% | 04/05/2011 | 04/05/2016 | EUR 22.274.250 22.274.250 36,49 | 0,343% - Banks 100,000 | NO
Sparkasse Arnstadt-limenau 3,000% | 01/05/2011 | 01/05/2016 | EUR 2.974.800 2.974.800 -| 0,633% - Banks 100,350 | DE
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Sparkasse Bielefeld 2,125% | 15/09/2011 | 15/09/2016 | EUR 6.933.250 6.933.250 -| 0,492% Banks 100,700 | DE
Sparkasse Bielefeld 3,000% | 09/02/2011 | 09/02/2016 | EUR 13.708.800 13.708.800 -| 0,445% Banks 100,850 | DE
Sparkasse Bodensee 3,250% | 18/07/2011 | 18/07/2016 | EUR 7.032.200 7.032.200 -1 0,522% Banks 100,000 | DE
Sparkasse Bremerhaven 2,250% | 15/12/2011 | 15/12/2016 | EUR 6.503.750 6.503.750 - 0,575% Banks 99,700 | DE
Sparkasse Essen 3,000% | 04/03/2011 | 04/03/2016 | EUR 13.977.000 13.977.000 - 0,568% Banks 100,600 | DE
Sparkasse Freising 3,000% | 15/02/2011 | 15/02/2016 | EUR 16.221.480 16.221.480 - 0,537% Banks 100,550 | DE
Sparkasse Goettingen 3,000% | 03/02/2011 | 03/02/2016 | EUR 6.824.600 6.824.600 -| 0,562% Banks 98,620 | DE
Sparkasse Goettingen 2,100% | 14/11/2011 | 14/11/2016 | EUR 6.810.350 6.810.350 -| 0,598% Banks 99,000 | DE
Sparkasse Hannover 3,000% | 16/05/2011 | 16/05/2016 | EUR 7.100.150 7.100.150 -| 0,625% Banks 100,130 | DE
Sparkasse Jena-Saale-Holzland 3,250% | 01/06/2011 | 01/06/2016 | EUR 7.196.750 7.196.750 -| 0,607% Banks 100,000 | DE
Sparkasse Koblenz 2,250% | 11/01/2011 | 11/01/2016 | EUR 6.484.700 6.484.700 -| 0,694% Banks 97,700 | DE
Sparkasse KoelnBonn 2,750% | 05/01/2011 | 05/01/2016 | EUR 26.366.000 26.366.000 -| 0,498% Banks 99,700 | DE
Sparkasse KoelnBonn 2,375% | 28/10/2011 | 28/10/2016 | EUR 28.324.000 28.324.000 -1 0,533% Banks 99,600 | DE
Sparkasse Kufstein - Tiroler Sparkasse von 1877 0,364% | 01/09/2011 | 01/09/2016 | EUR 7.146.650 7.146.650 | 139,10 | 1,439% Banks 100,500 | AT
Sparkasse Kufstein - Tiroler Sparkasse von 1877 2,750% | 22/08/2011 | 22/08/2016 | EUR 7.193.700 7.193.700 -1 1,291% Banks 100,350 | AT
Sparkasse Kufstein - Tiroler Sparkasse von 1877 3,500% | 08/04/2011 | 08/04/2016 | EUR 7.210.750 7.210.750 -1 1,276% Banks 100,100 | AT
Sparkasse Kulmbach-Kronach 2,500% | 01/07/2011 | 01/07/2016 | EUR 11.608.640 11.608.640 - 0,601% Banks 100,000 | DE
Sparkasse Mittelfranken-Sued 2,500% | 13/01/2011 | 13/01/2016 | EUR 6.677.500 6.677.500 - 0,707% Banks 101,300 | DE
Sparkasse Mittelfranken-Sued 0,000% | 22/12/2011 | 22/12/2016 | EUR 13.049.200 13.049.200 68,70 | 0,665% Banks 100,500 | DE
Sparkasse Mittelsachsen 1,270% | 10/11/2011 | 10/11/2016 | EUR 1.361.340 1.361.340 76,30 | 0,741% Banks 100,000 | DE
Sparkasse Osnabrueck 2,750% | 17/08/2011 | 17/08/2016 | EUR 7.219.600 7.219.600 -| 0,513% Banks 99,770 | DE
Sparkasse Osnabrueck 3,000% | 04/04/2011 | 15/04/2016 | EUR 7.107.750 7.107.750 -| 0,495% Banks 100,000 | DE
Sparkasse Paderborn-Detmold/Detmold 2,850% | 09/02/2011 | 09/02/2016 | EUR 6.854.400 6.854.400 -| 0,582% Banks 100,200 | DE
Sparkasse Pforzheim Calw 3,125% | 03/05/2011 | 03/05/2016 | EUR 14.850.600 14.850.600 -1 0,339% Banks 99,550 | DE
Sparkasse Rhein-Nahe 3,270% | 30/06/2011 | 30/06/2016 | EUR 7.255.200 7.255.200 -1 0,518% Banks 100,000 | DE
Sparkasse Rosenheim-Bad Aibling 2,300% | 26/01/2011 | 26/01/2016 | EUR 6.841.600 6.841.600 - 0,449% Banks 100,950 | DE
Sparkasse Rosenheim-Bad Aibling 2,750% | 22/06/2011 | 22/06/2016 | EUR 28.829.400 28.829.400 - 0,424% Banks 100,000 | DE
Sparkasse Schaumburg 2,750% | 07/03/2011 | 04/03/2016 | EUR 6.982.000 6.982.000 - 0,620% Banks 100,230 | DE
Sparkasse Schwaebisch Hall-Crailsheim 1,427% | 10/11/2011 | 10/11/2016 | EUR 6.806.700 6.806.700 66,28 0,641% Banks 100,000 | DE
Sparkasse Schwaebisch Hall-Crailsheim 1,427% | 10/11/2011 | 10/11/2016 | EUR 2.722.680 2.722.680 70,24 0,680% Banks 100,000 | DE
Sparkasse Schwaebisch Hall-Crailsheim 1,630% | 10/11/2011 | 10/11/2016 | EUR 2.042.010 2.042.010 71,87 0,697% Banks 100,000 | DE
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Sparkasse Schwaebisch Hall-Crailsheim 1,270% | 10/11/2011 | 10/11/2016 | EUR 2.722.680 2.722.680 69,92 | 0,677% - Banks 100,000 | DE
Sparkasse Schwaz AG 3,000% | 25/05/2011 | 25/05/2016 | EUR 8.463.000 11.284.000 - 1,194% - Banks 100,000 | AT
Sparkasse Ulm 2,800% | 18/04/2011 | 18/04/2016 | EUR 7.119.000 7.119.000 -| 0,556% - Banks 100,000 | DE
Sparkasse UnnaKame 2,250% | 27/01/2011 | 27/01/2016 | EUR 6.851.000 6.851.000 - 0,721% - Banks 100,330 | DE
Sparkasse Werra-Meissner 2,250% | 19/12/2011 | 19/12/2016 | EUR 19.521.450 19.521.450 - 0,629% - Banks 100,000 | DE
Sparkasse zu Luebeck AG 2,830% | 01/02/2011 | 01/02/2016 | EUR 6.911.500 6.911.500 - 0,653% - Banks 100,000 | DE
Stadt- und Kreis-Sparkasse Darmstadt 2,750% | 14/06/2011 | 14/06/2016 | EUR 7.235.850 7.235.850 -| 0,583% - Banks 100,000 | DE
Stadtsparkasse Augsburg 1,270% | 10/11/2011 | 10/11/2016 | EUR 5.445.360 5.445.360 70,31 | 0,681% - Banks 100,000 | DE
Stadtsparkasse Emmerich-Rees 3,000% | 01/05/2011 | 01/05/2016 | EUR 7.437.000 7.437.000 -| 0,473% - Banks 101,000 | DE
Stadtsparkasse Moenchengladbach 2,750% | 02/01/2011 | 02/01/2016 | EUR 6.687.650 6.687.650 -1 0,571% - Banks 100,700 | DE
Stadtsparkasse Moenchengladbach 2,650% | 01/03/2011 | 01/03/2016 | EUR 6.902.500 6.902.500 -1 0,596% - Banks 100,000 | DE
Stadtsparkasse Moenchengladbach 3,000% | 01/06/2011 | 01/06/2016 | EUR 7.196.750 7.196.750 -1 0,620% - Banks 100,900 | DE
Stadtsparkasse Moenchengladbach 2,250% | 01/12/2011 | 01/12/2016 | EUR 6.721.750 6.721.750 -] 0,653% - Banks 100,250 | DE
Stadtsparkasse Muenchen 2,800% | 01/07/2011 | 01/07/2016 | EUR 7.255.400 7.255.400 -1 0,626% - Banks 101,400 | DE
Stadtsparkasse Muenchen 2,000% | 21/01/2011 | 21/01/2016 | EUR 6.791.500 6.791.500 -1 0,576% - Banks 97,820 | DE
Stadtsparkasse Muenchen 2,000% | 29/07/2011 | 29/07/2016 | EUR 7.191.000 7.191.000 - 0,609% - Banks 99,250 | DE
Stadtsparkasse Wuppertal 3,070% | 11/04/2011 | 11/04/2016 | EUR 7.220.000 7.220.000 - 0,526% - Banks 100,000 | DE
Standard Chartered PLC 3,875% | 20/10/2011 | 20/10/2016 | EUR | 1.713.475.000 | 1.713.475.000 - 0,253% A- Diversified Banks 99,621 | GB
State of Brandenburg 2,750% | 08/02/2011 | 08/02/2016 | EUR 34.162.500 34.162.500 -| 0,082% - Government Regional 99,550 | DE
State of Hesse 0,111% | 28/07/2011 | 28/07/2016 | EUR 114.465.600 114.465.600 6,53 | 0,043% AA Government Regional 99,903 | DE
Studio 100 NV 5,500% | 06/05/2011 | 06/05/2016 | EUR 57.606.000 57.606.000 - 1,774% - Entertainment Content 100,000 | BE
Svenska Handelsbanken AB 3,625% | 16/02/2011 | 16/02/2016 | EUR | 1.354.770.000 | 1.354.770.000 -| 0,074% AA- Banks 99,820 | SE
Telecom Italia SpA 5,125% | 25/01/2011 | 25/01/2016 | EUR 904.928.803 | 1.364.180.000 -| 0,594% BB+ Wireless Telecommunications S. | 99,686 | IT
UBM Development AG 6,000% | 09/11/2011 | 09/11/2016 | EUR 70.562.205 136.055.000 -1 2,882% - Real Estate 100,879 | AT
UBS AG/lJersey 2,250% | 08/07/2011 | 08/07/2016 | EUR 17.186.915 23.177.375 45,51 | 0,433% - Banks 100,000 | JE
UBS AG/lJersey 2,250% | 21/04/2011 | 21/04/2016 | EUR 4.006.970 4.006.970 49,28 | 0,471% - Banks 100,000 | JE
UBS AG/lJersey 1,850% | 26/01/2011 | 26/01/2016 | EUR 11.288.640 11.288.640 40,96 | 0,388% - Banks 100,000 | JE
UBS AG/lJersey 2,000% | 08/04/2011 | 08/04/2016 | EUR 16.728.940 21.776.465 42,22 0,400% - Banks 100,000 | JE
UBS AG/lJersey 2,600% | 21/09/2011 | 21/09/2016 | EUR 4.122.240 10.580.416 53,98 0,518% - Banks 100,000 | JE
UBS AG/lJersey 2,500% | 29/07/2011 | 29/07/2016 | EUR 12.080.880 16.539.300 46,66 0,445% - Banks 100,000 | JE
UBS AG/lersey 2,250% | 29/07/2011 | 29/07/2016 | EUR 6.903.360 11.505.600 48,44 | 0,462% - Banks 100,000 | JE
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UBS AG/lersey 2,125% | 05/10/2011 | 05/10/2016 | EUR 5.657.090 5.657.090 51,96 | 0,498% - Banks 100,000 | JE
UBS AG/lersey 0,000% | 20/10/2011 | 20/10/2016 | EUR 2.741.560 2.741.560 69,67 | 0,675% - Banks 100,000 | JE
UBS AG/lersey 2,900% | 12/09/2011 | 12/09/2016 | EUR 6.803.500 6.803.500 53,17 | 0,510% - Banks 100,000 | JE
UBS AG/lersey 2,250% | 04/02/2011 | 04/02/2016 | EUR 10.116.951 14.598.285 41,91 | 0,397% - Banks 100,000 | JE
UBS AG/lersey 2,250% | 13/09/2011 | 13/09/2016 | EUR 4.112.940 4.112.940 54,07 | 0,519% - Banks 100,000 | JE
UBS AG/lersey 2,500% | 28/10/2011 | 28/10/2016 | EUR 8.922.060 12.604.180 52,01 | 0,498% - Banks 100,000 | JE
UBS AG/lersey 1,850% | 05/01/2011 | 05/01/2016 | EUR 9.096.270 14.105.810 40,84 | 0,386% - Banks 100,000 | JE
UBS AG/lersey 2,250% | 25/02/2011 | 25/02/2016 | EUR 13.897.802 26.144.380 41,88 | 0,397% - Banks 100,000 | JE
UBS AG/lersey 2,600% | 24/10/2011 | 24/10/2016 | EUR 7.656.715 7.656.715 53,56 | 0,514% - Banks 100,000 | JE
UBS AG/lersey 2,500% | 23/11/2011 | 23/11/2016 | EUR 9.703.383 9.703.383 53,65 | 0,515% - Banks 100,000 | JE
UBS AG/lersey 2,125% | 02/09/2011 | 02/09/2016 | EUR 11.362.400 11.362.400 47,77 | 0,456% - Banks 100,000 | JE
UBS AG/lersey 2,250% | 04/08/2011 | 04/08/2016 | EUR 4.249.140 4.249.140 50,50 | 0,483% - Banks 100,000 | JE
UBS AG/lersey 2,250% | 19/08/2011 | 19/08/2016 | EUR 12.239.915 14.399.900 47,01 | 0,448% - Banks 100,000 | JE
UBS AG/lersey 2,200% | 13/05/2011 | 13/05/2016 | EUR 5.646.720 5.646.720 48,50 | 0,463% - Banks 100,000 | JE
UBS AG/lersey 2,125% | 18/03/2011 | 18/03/2016 | EUR 9.348.966 14.023.449 45,47 | 0,433% - Banks 100,000 | JE
UBS AG/lersey 2,300% | 10/03/2011 | 10/03/2016 | EUR 5.182.500 5.182.500 48,35 | 0,461% - Banks 100,000 | JE
UBS AG/lersey 2,400% | 17/02/2011 | 17/02/2016 | EUR 1.318.637 1.318.637 48,05 | 0,458% - Banks 100,000 | JE
UBS AG/lersey 2,000% | 28/01/2011 | 28/01/2016 | EUR 2.566.051 2.566.051 40,28 | 0,449% - Banks 100,500 | JE
UBS AG/London 3,000% | 06/06/2011 | 06/06/2016 | EUR | 1.460.300.000 | 1.460.300.000 -1 0,019% - Banks 99,470 | GB
UBS AG/London 1,458% | 29/11/2011 | 22/11/2016 | EUR 114.637.140 114.637.140 54,45 | 0,523% - Banks 100,000 | GB
Unicaja Banco SA 5,500% | 23/03/2011 | 23/03/2016 | EUR 706.200.000 706.200.000 -1 0,176% - Banks 99,927 | ES
UniCredit Bank AG 3,000% | 12/04/2011 | 12/04/2016 | EUR 8.835.545 8.835.545 49,33 | 0,471% BBB Banks 101,000 | DE
UniCredit Bank AG 2,200% | 20/01/2011 | 20/01/2016 | EUR 134.690.000 134.690.000 33,61 | 0,314% BBB Banks 100,000 | DE
UniCredit Bank AG 1,581% | 09/08/2011 | 20/07/2016 | EUR 71.130.000 71.130.000 | 284,03 | 2,818% - Banks 100,000 | DE
UniCredit Bank AG 4,000% | 04/10/2011 | 20/10/2016 | EUR 27.875.400 27.875.400 -| 0,854% - Banks 101,000 | DE
UniCredit Bank AG 3,750% | 04/04/2011 | 04/04/2016 | EUR 41.793.570 56.862.000 -| 0,440% BBB Banks 100,000 | DE
UniCredit Bank AG 2,750% | 19/04/2011 | 19/04/2016 | EUR 28.629.200 28.629.200 43,54 | 0,413% BBB Banks 100,000 | DE
UniCredit Bank AG 1,831% | 28/01/2011 | 20/01/2016 | EUR 34.032.500 34.032.500 | 121,40 | 1,192% - Banks 101,250 | DE
UniCredit Bank AG 2,800% | 15/11/2011 | 15/11/2016 | EUR 13.542.900 13.542.900 -| 0,520% BBB Banks 100,000 | DE
UniCredit Bank AG 2,800% | 27/09/2011 | 27/09/2016 | EUR 11.013.084 14.956.040 -| 0,510% BBB Banks 101,000 | DE
UniCredit Bank AG 1,731% | 31/03/2011 | 20/04/2016 | EUR 7.095.000 7.095.000 96,21 | 0,940% - Banks 101,000 | DE

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014

102




As

Audiencia de
Cuentas de
Canarias

UniCredit Bank AG 3,000% | 17/05/2011 | 17/05/2016 | EUR 23.379.840 27.630.720 45,76 | 0,436% BBB Banks 101,250 | DE
UniCredit Bank AG 2,500% | 06/12/2011 | 06/12/2016 | EUR 6.698.350 6.698.350 53,79 | 0,516% BBB Banks 100,000 | DE
UniCredit Bank AG 2,200% | 05/10/2011 | 05/10/2016 | EUR 9.317.560 9.317.560 49,72 | 0,475% BBB Banks 100,000 | DE
UniCredit Bank AG 2,500% | 23/08/2011 | 23/08/2016 | EUR 17.307.960 17.307.960 47,04 | 0,448% BBB Banks 101,000 | DE
UniCredit Bank AG 2,250% | 18/01/2011 | 18/01/2016 | EUR 10.688.080 10.688.080 44,38 | 0,422% BBB Banks 100,000 | DE
UniCredit Bank AG 4,100% | 04/07/2011 | 20/07/2016 | EUR 4.358.820 4.358.820 | 125,81 | 1,236% - Banks 102,000 | DE
UniCredit Bank AG 1,731% | 20/04/2011 | 20/04/2016 | EUR 144.957 144957 | 106,90 | 1,047% - Banks 100,000 | DE
UniCredit Bank AG 2,000% | 30/08/2011 | 30/08/2016 | EUR 43.263.000 43.263.000 42,01 | 0,398% BBB Banks 100,000 | DE
UniCredit Bank AG 2,800% | 18/04/2011 | 18/04/2016 | EUR 28.048.860 35.595.000 43,75 | 0,415% BBB Banks 100,000 | DE
UniCredit Bank AG 3,000% | 21/04/2011 | 21/04/2016 | EUR 15.299.340 18.942.040 46,93 | 0,447% BBB Banks 100,000 | DE
UniCredit Bank AG 3,500% | 03/02/2011 | 03/02/2016 | EUR 80.120.804 122.842.800 -| 0,394% BBB Banks 100,000 | DE
UniCredit Bank AG 2,750% | 15/03/2011 | 15/03/2016 | EUR 35.920.890 39.554.910 42,53 | 0,403% BBB Banks 100,000 | DE
UniCredit Bank AG 0,159% | 28/03/2011 | 29/03/2016 | EUR 28.194.000 28.194.000 18,22 | 0,230% - Banks 100,000 | DE
UniCredit Bank AG 3,000% | 04/01/2011 | 04/01/2016 | EUR 42.405.090 66.570.000 -| 0,383% BBB Banks 100,000 | DE
UniCredit Bank AG 0,252% | 09/08/2011 | 09/08/2016 | EUR 28.452.000 28.452.000 18,16 | 0,230% AAA Banks 100,000 | DE
UniCredit Bank AG 2,250% | 04/01/2011 | 04/01/2016 | EUR 57.782.760 66.570.000 36,01 | 0,338% BBB Banks 100,000 | DE
UniCredit Bank AG 3,500% | 01/03/2011 | 01/03/2016 | EUR 25.677.300 41.415.000 -| 0,447% BBB Banks 100,000 | DE
UniCredit Bank AG 3,400% | 30/08/2011 | 30/08/2016 | EUR 14.709.420 14.709.420 -| 0,507% BBB Banks 101,000 | DE
UniCredit Bank AG 3,150% | 25/01/2011 | 25/01/2016 | EUR 27.283.600 27.283.600 -1 0,430% BBB Banks 99,090 | DE
UniCredit Bank AG 3,550% | 29/04/2011 | 29/04/2016 | EUR 39.881.940 44.478.000 - 0,441% BBB Banks 100,000 | DE
UniCredit Bank AG 0,359% | 02/12/2011 | 02/12/2016 | EUR 20.089.200 20.089.200 19,63 | 0,244% - Banks 100,000 | DE
UniCredit Bank AG 2,250% | 27/09/2011 | 27/09/2016 | EUR 2.719.280 2.719.280 55,10 | 0,529% BBB Banks 101,000 | DE
UniCredit Bank AG 3,000% | 30/09/2011 | 30/09/2016 | EUR 11.297.160 13.449.000 -| 0,516% BBB Banks 100,000 | DE
UniCredit Bank AG 2,800% | 30/09/2011 | 30/09/2016 | EUR 13.449.000 13.449.000 -1 0,502% BBB Banks 100,000 | DE
UniCredit Bank AG 3,000% | 31/05/2011 | 31/05/2016 | EUR 12.211.950 12.211.950 48,87 | 0,467% BBB Banks 101,250 | DE
UniCredit Bank AG 2,800% | 06/04/2011 | 06/04/2016 | EUR 9.882.870 21.484.500 48,27 | 0,461% BBB Banks 100,000 | DE
UniCredit Bank AG 2,750% | 24/05/2011 | 24/05/2016 | EUR 28.178.800 28.178.800 44,39 | 0,422% BBB Banks 100,000 | DE
UniCredit Bank AG 2,900% | 14/06/2011 | 14/06/2016 | EUR 13.024.530 13.024.530 48,65 | 0,464% - Banks 101,000 | DE
UniCredit Bank AG 3,000% | 07/06/2011 | 07/06/2016 | EUR 4.550.521 4.550.521 53,40 | 0,512% BBB Banks 100,000 | DE
UniCredit Bank AG 0,841% | 10/02/2011 | 10/02/2016 | EUR 27.252.000 27.252.000 36,21 | 0,340% BBB Banks 100,000 | DE
UniCredit Bank AG 3,500% | 27/01/2011 | 27/01/2016 | EUR 17.127.500 20.553.000 -1 0,459% BBB Banks 100,000 | DE
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UniCredit Bank AG 2,500% | 14/03/2011 | 14/03/2016 | EUR 33.994.971 41.969.100 41,93 | 0,397% BBB Banks 100,000 | DE
UniCredit Bank AG 3,000% | 26/10/2011 | 26/10/2016 | EUR 13.830.400 13.830.400 -| 0,518% BBB Banks 100,000 | DE
UniCredit Bank AG 3,200% | 22/07/2011 | 22/07/2016 | EUR 17.238.000 143.650.000 -| 0,482% BBB Banks 101,000 | DE
UniCredit Bank Austria AG 2,875% | 04/11/2011 | 04/11/2016 | EUR 689.710.000 689.710.000 - 0,070% - Banks 99,647 | AT
UniCredit Bank Austria AG 2,400% | 11/01/2011 | 11/01/2016 | EUR 165.593.299 194.541.000 | 113,66 1,115% - Banks 100,000 | AT
UniCredit Bank Austria AG 5,000% | 16/05/2011 | 16/05/2016 | EUR 90.881.920 142.003.000 - 1,279% - Banks 100,000 | AT
UniCredit Bank Austria AG 2,500% | 12/04/2011 | 12/04/2016 | EUR 76.912.695 144.845.000 | 122,67 1,205% - Banks 100,000 | AT
UniCredit Bank Austria AG 2,750% | 28/02/2011 | 28/02/2016 | EUR 68.298.479 68.298.479 | 122,58 1,204% BBB Banks 100,000 | AT
UniCredit Bank Austria AG 3,500% | 01/12/2011 | 01/12/2016 | EUR 22.181.775 67.217.500 | 134,87 1,327% - Banks 101,500 | AT
UniCredit Bank Austria AG 0,482% | 14/01/2011 | 14/01/2016 | EUR 133.480.000 133.480.000 11,98 | 0,098% - Banks 100,000 | AT
UniCredit Bank Austria AG 3,000% | 21/09/2011 | 21/09/2016 | EUR 13.740.800 68.704.000 | 133,09 1,309% - Banks 101,500 | AT
UniCredit Bank Austria AG 0,436% | 16/06/2011 | 16/06/2016 | EUR 35.407.500 35.407.500 32,63 | 0,304% - Banks 100,000 | AT
UniCredit Bank Austria AG 3,250% | 03/06/2011 | 03/06/2016 | EUR 46.816.000 73.150.000 | 128,32 1,261% - Banks 101,500 | AT
UniCredit Bank Austria AG 0,521% | 16/11/2011 | 16/11/2016 | EUR 13.522.300 13.522.300 9,07 | 0,069% - Banks 100,000 | AT
UniCredit Bank Austria AG 2,900% | 11/08/2011 | 11/08/2016 | EUR 4.264.200 4.264.200 | 136,32 1,341% - Banks 100,000 | AT
UniCredit SpA 3,105% | 31/03/2011 | 31/03/2016 | EUR | 1.009.866.825 | 1.009.866.825 87,05 0,848% - Banks 100,000 | IT
UniCredit SpA 1,487% | 31/05/2011 | 31/05/2016 | EUR 11.493.600 11.493.600 | 130,29 1,281% - Banks 100,000 | IT
UniCredit SpA 4,323% | 21/02/2011 | 21/02/2016 | EUR 4.103.010 4.103.010 - 1,367% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 4,500% | 22/02/2011 | 22/02/2016 | EUR | 1.024.365.000 | 1.024.365.000 -| 0,068% - Banks 99,636 | IT
Unione di Banche Italiane SCpA 0,822% | 30/05/2011 | 30/05/2016 | EUR 621.049.500 621.049.500 89,55 | 0,943% - Banks 100,000 | IT
Unipol Banca SpA 4,750% | 03/10/2011 | 03/10/2016 | EUR 3.170.837 33.167.750 - 1,721% - Banks 100,000 | IT
Unipol Banca SpA 3,750% | 14/06/2011 | 14/06/2016 | EUR 188.132 188.132 - 1,134% - Banks 100,000 | IT
Unipol Banca SpA 4,000% | 15/09/2011 | 15/09/2016 | EUR 152.532 34.666.250 - 1,633% - Banks 100,000 | IT
Unipol Banca SpA 3,750% | 26/04/2011 | 26/04/2016 | EUR 1.785.348 36.585.000 -1 0,994% - Banks 100,000 | IT
Uponor OYJ 1,799% | 21/06/2011 | 21/06/2016 | EUR 28.795.200 28.795.200 | 106,27 | 1,111% - Electrical Equipment Manuf. 100,000 | FI
Valensina GmbH 7,375% | 28/04/2011 | 28/04/2016 | EUR 96.174.000 125.766.000 - 4,224% - Food & Beverage 100,000 | DE
Veneto Banca SpA 4,250% | 29/04/2011 | 29/04/2016 | EUR 8.450.820 14.826.000 -1 2,197% - Banks 100,000 | IT
Veneto Banca SpA 4,300% | 16/05/2011 | 16/05/2016 | EUR 36.457.850 36.457.850 - 2,210% - Banks 100,000 | IT
Veneto Banca SpA 0,550% | 17/01/2011 | 17/01/2016 | EUR 825.620 825.620 | 329,65 3,345% - Banks 100,000 | IT
Veneto Banca SpA 0,300% | 17/01/2011 | 17/01/2016 | EUR 2.978.080 2.978.080 | 332,69 3,376% - Banks 100,000 | IT
Veneto Banca SpA 0,000% | 18/11/2011 | 18/11/2016 | EUR 15.820.840 25.948.231 -| 3,000% - Banks 75,554 | IT
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Veneto Banca SpA 0,559% | 16/05/2011 | 16/05/2016 | EUR 7.574.440 7.574.440 | 229,90 | 2,347% . Banks 100,000 | IT
Veneto Banca SpA 0,000% | 18/11/2011 | 18/11/2016 | EUR 4.054.200 4.054.200 S| 2,787% - Banks 75,554 | IT
Veneto Banca SpA 3,600% | 18/07/2011 | 18/07/2016 | EUR 1.044.985 1.044.985 - 2,550% - Banks 100,000 | IT
Veneto Banca SpA 4,250% | 22/07/2011 | 22/07/2016 | EUR 7.132.223 7.182.500 -] 2,554% - Banks 100,000 | IT
Veneto Banca SpA 0,567% | 29/04/2011 | 29/04/2016 | EUR 6.483.410 6.483.410 | 224,42 | 2,292% - Banks 100,000 | IT
Veneto Banca SpA 4,200% | 22/07/2011 | 22/07/2016 | EUR 6.057.721 28.730.000 2| 2,50a% - Banks 100,000 | IT
Veneto Banca SpA 0,559% | 16/05/2011 | 16/05/2016 | EUR 1.564.873 1.564.873 | 229,90 | 2,347% - Banks 100,000 | IT
Veneto Banca SpA 0,554% | 25/05/2011 | 25/05/2016 | EUR 7.189.319 7.189.319 | 223,70 | 2,285% - Banks 100,000 | IT
Veneto Banca SpA 5,000% | 04/07/2011 | 04/07/2016 | EUR 58.117.600 58.117.600 | 2,382% - Banks 100,000 | IT
Veneto Banca SpA 4,000% | 15/02/2011 | 15/02/2016 | EUR 6.758.950 6.758.950 S| 1,877% - Banks 100,000 | IT
Veneto Banca SpA 5,000% | 03/10/2011 | 03/10/2016 | EUR 3.316.775 3.316.775 S| 2,714% - Banks 100,000 | IT
Volksbank Darmstadt-Suedhessen eG 3,000% | 01/08/2011 | 01/08/2016 | EUR 7.119.350 7.119.350 -| o0,502% - Banks 100,000 | DE
Volksbank Euskirchen 3,250% | 30/01/2011 | 30/01/2016 | EUR 6.848.500 6.848.500 .| o541% - Banks 102,280 | DE
Volksbank Raiffeisenbank Bayern Mitte eG 4,000% | 19/04/2011 | 19/04/2016 | EUR 7.157.300 7.157.300 - 0,748% - Banks 99,900 | DE
Volksbank Raiffeisenbank Bayern Mitte eG 2,750% | 01/09/2011 | 01/09/2016 | EUR 7.146.650 7.146.650 -1 0,729% - Banks 100,000 | DE
Volksbank Schwaebisch Gmuend eG 4,000% | 15/03/2011 | 15/03/2016 | EUR 2.795.400 2.795.400 -] o,609% - Banks 100,000 | DE
Volksbank Vorarlberg eG 2,250% | 18/02/2011 | 18/02/2016 | EUR 6.835.000 6.835.000 | 132,98 | 1,308% - Banks 100,000 | AT
Volkswagen Leasing GmbH 3,375% | 03/06/2011 | 03/06/2016 | EUR | 1.097.250.000 | 1.097.250.000 -| 0,145% A Automobiles Manufacturing 99,819 | DE
Vorarlberger Landes- und Hypothekenbank AG 2,125% | 21/11/2011 | 21/11/2016 | EUR 13.506.700 13.506.700 -| 0,403% - Banks 100,000 | AT
Vorarlberger Landes- und Hypothekenbank AG 2,500% | 21/04/2011 | 21/04/2016 | EUR 13.842.260 17.485.689 | 163,41 | 1,612% - Banks 100,000 | AT
VR-Bank Landau eG 2,435% | 23/08/2011 | 23/08/2016 | EUR 7.211.650 7.211.650 -| o0,554% - Banks 100,000 | DE
\Z’\éﬁtzr:zgm(; Westdeutsche Genossenschafts- 2,125% | 07/11/2011 | 07/11/2016 | EUR 68.734.500 68.734.500 .| 0,460% . Banks 100,100 | DE
z\éﬁtzr:;r;';:(i Westdeutsche Genossenschafts- 2,125% | 11/02/2011 | 11/02/2016 | EUR 67.604.000 67.604.000 | 44,93 | 0427%| - |Banks 100,000 | DE
Zﬁi’:igmG Westdeutsche Genossenschafts- 3,250% | 03/02/2011 | 03/02/2016 | EUR 68.246.000 68.246.000 .| 0,467% . Banks 101,220 | DE
!VeﬁtzrjigifG Westdeutsche Genossenschafts- 2,500% | 28/12/2011 | 28/12/2016 | EUR 12.937.900 12.937.900 -| o544%| - |Banks 100,610 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 3,125% | 06/05/2011 | 06/05/2016 | EUR 36.003.750 36.003.750 -1 0,238% NR Consumer Finance 99,890 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank | 0,374% | 01/06/2011 | 01/06/2016 | EUR 28.787.000 28.787.000 | 66,04| 0,708%| AA- | Consumer Finance 99,880 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 0,388% | 22/08/2011 | 22/08/2016 | EUR 28.774.800 28.774.800 74,59 0,724% AA- Consumer Finance 99,952 | DE
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WL BANK AG Westfaelische Landschaft Bodenkreditbank 3,300% | 04/04/2011 | 30/03/2016 | EUR 28.431.000 28.431.000 -1 0,775% AA- Consumer Finance 99,950 | DE
Wuestenrot Bank AG Pfandbriefbank 0,169% | 24/03/2011 | 24/03/2016 | EUR 156.064.700 156.064.700 0,72 | 0,055% AAA Consumer Finance 100,000 | DE
Wuestenrot Bank AG Pfandbriefbank 0,196% | 24/03/2011 | 24/03/2016 | EUR 14.187.700 14.187.700 21,49 | 0,193% AAA Consumer Finance 100,000 | DE
Wouestenrot Bank AG Pfandbriefbank 3,000% | 02/03/2011 | 01/04/2016 | EUR 13.864.500 13.864.500 -1 0,216% AAA Consumer Finance 100,250 | DE
YIT OYJ 5,567% | 20/06/2011 | 20/06/2016 | EUR 143.040.000 143.040.000 - 1,584% - Homebuilders 99,843 | FI
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Emisidn de Bonos en Europa en el aiio 2012- Fuente Bloomberg
. Yield to

Sociedad Cupodn Fei:‘?;:e veF:t::i:?i::to Div. p’\:::;;:i:e Nocional inicial | Margen M(ell\';til;i)ty RZf;:g Industria Precio | Pais
Aareal Bank AG 0,142% | 23/05/2012 | 23/05/2017 EUR 31.401.000 31.401.000 3,21 0,201% - Financial Services 100,000 | DE
Aareal Bank AG 0,987% | 29/11/2012 | 29/11/2017 EUR 12.972.100 12.972.100 54,41 0,522% - Financial Services 99,900 | DE
Aareal Bank AG 1,228% | 14/08/2012 | 14/08/2017 EUR 12.333.800 12.333.800 43,23 0,480% - Financial Services 100,000 | DE
Aareal Bank AG 2,125% | 09/08/2012 | 09/08/2017 EUR 79.831.700 79.831.700 -1 0,474% - Financial Services 100,000 | DE
Aareal Bank AG 0,069% | 14/12/2012 | 14/12/2017 EUR 65.840.500 65.840.500 13,26 | 0,181% - Financial Services 100,000 | DE
Aareal Bank AG 1,810% | 22/11/2012 | 22/11/2017 EUR 64.294.500 64.294.500 - 0,527% - Financial Services 100,000 | DE
Aareal Bank AG 0,096% | 20/11/2012 | 20/11/2017 EUR 25.612.000 25.612.000 16,97 | 0,218% - Financial Services 100,000 | DE
Aareal Bank AG 0,401% | 19/04/2012 | 19/04/2017 EUR 78.742.800 78.742.800 4,22 | 0,020% - Financial Services 100,000 | DE
Aareal Bank AG 2,050% | 01/10/2012 | 02/10/2017 EUR 32.242.250 32.242.250 -1 0,539% - Financial Services 100,070 | DE
Aareal Bank AG 1,750% | 27/04/2012 | 27/04/2017 EUR 13.256.100 13.256.100 -1 0,201% - Financial Services 100,000 | DE
Aareal Bank AG 0,728% | 22/05/2012 | 22/05/2017 EUR 19.103.700 19.103.700 27,11 | 0,249% - Financial Services 99,800 | DE
Aareal Bank AG 2,125% | 18/04/2012 | 18/04/2017 EUR 26.231.200 26.231.200 -1 0,182% - Financial Services 99,930 | DE
Aareal Bank AG 1,700% | 10/10/2012 | 10/10/2017 EUR 12.889.300 12.889.300 - 0,573% - Financial Services 100,000 | DE
Aareal Bank AG 0,369% | 23/03/2012 | 23/03/2017 EUR 26.525.400 26.525.400 17,23 0,220% - Financial Services 100,000 | DE
Aareal Bank AG 1,625% | 18/05/2012 | 18/05/2017 EUR 127.310.000 127.310.000 - 0,060% - Financial Services 100,000 | DE
Abanca Corporacion Bancaria SA 3,945% | 30/04/2012 | 30/04/2017 EUR 1.844.136.540 1.844.136.540 89,63 | 0,874% - Banks 100,000 | ES
ABN AMRO Bank NV 0,685% | 27/09/2012 | 27/09/2017 EUR 19.344.000 19.344.000 54,14 0,519% - Banks 100,000 | NL
ABN AMRO Bank NV 1,102% | 22/05/2012 | 22/05/2017 EUR 12.735.800 12.735.800 32,77 0,497% - Banks 100,000 | NL
Accor SA 2,875% | 19/06/2012 | 19/06/2017 EUR 888.426.000 888.426.000 -| 0,452% BBB- Travel & Lodging 99,505 | FR
Aegon NV 3,000% | 18/07/2012 | 18/07/2017 EUR 613.280.000 613.280.000 -1 0,347% A- Life Insurance 99,712 | NL
AlB Mortgage Bank 0,279% | 13/12/2012 | 13/12/2017 EUR 522.780.000 522.780.000 34,54 | 0,271% AA Consumer Finance 100,000 | IE
Air France-KLM 6,250% | 14/12/2012 | 18/01/2018 EUR 658.405.000 658.405.000 -1 2,858% - Airlines 99,451 | FR
Allgemeine Sparkasse Oberoesterreich Bank AG 2,500% | 30/01/2012 | 30/01/2017 EUR 39.387.900 39.387.900 -1 1,066% - Banks 100,000 | AT
Alstom SA 2,250% | 11/10/2012 | 11/10/2017 | EUR |  452.921.000 452.921.000 -| 0676%| BBB- EZ?LETtE?i:i:ment 99,440 | FR
Art Investment Consulting GmbH 6,000% | 11/04/2012 | 30/04/2017 EUR 13.118.500 13.118.500 -| 4,416% - Consumer Services 101,500 | AT
Asset Banca SpA 5,000% | 10/12/2012 | 10/12/2017 EUR 6.468.600 6.468.600 - 1,186% - Banks 100,000 | SM
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Atenor Group 5,375% | 26/10/2012 | 26/10/2017 EUR 77.580.000 77.580.000 -1 2,306% Homebuilders 101,875 | BE
Banca Agricola Popolare di Ragusa SCpA 3,850% | 10/10/2012 | 10/10/2017 EUR 6.444.650 6.444.650 -1 1,566% Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,050% | 14/05/2012 | 14/05/2017 EUR 19.269.000 19.269.000 131,43 | 1,362% Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,500% | 18/12/2012 | 18/12/2017 EUR 13.229.900 13.229.900 - 1,575% Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,850% | 10/09/2012 | 10/09/2017 EUR 6.391.700 6.391.700 - 1,543% Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,750% | 23/11/2012 | 23/11/2017 EUR 9.739.575 9.739.575 - 1,578% Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 4,500% | 14/05/2012 | 14/05/2017 EUR 19.269.000 19.269.000 - 1,438% Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,500% | 05/12/2012 | 05/12/2017 EUR 9.814.425 9.814.425 -1 1,579% Banks 100,000 | IT
Banca Apulia SpA 3,000% | 02/04/2012 | 02/04/2017 EUR 21.725.455 21.725.455 334,67 | 3,395% Banks 100,000 | IT
Banca Apulia SpA 2,000% | 17/09/2012 | 17/09/2017 EUR 13.117.600 13.117.600 355,95 | 3,607% Banks 100,000 | IT
Banca Carige SpA 6,750% | 20/03/2012 | 20/03/2017 EUR 793.848.000 793.848.000 -1 0,739% Banks 100,000 | IT
Banca Carige SpA 4,000% | 20/11/2012 | 20/11/2017 EUR 128.060.000 128.060.000 - 1,476% Banks 100,000 | IT
Banca Carime SpA 2,400% | 17/04/2012 | 17/04/2017 EUR 13.123.600 13.123.600 - 1,797% Banks 100,000 | IT
Banca Carime SpA 0,000% | 02/07/2012 | 02/07/2017 EUR 12.123.481 12.123.481 188,90 1,867% Banks 100,000 | IT
Banca Carime SpA 3,500% | 31/01/2012 | 31/01/2017 EUR 24.914.252 24.914.252 - 1,633% Banks 100,000 | IT
Banca Carime SpA 2,250% | 15/06/2012 | 15/06/2017 EUR 6.713.548 6.713.548 - 1,920% Banks 100,000 | IT
Banca Centro Emilia Credito Cooperativo Soc Coop 5,250% | 27/02/2012 | 27/02/2017 EUR 10.058.025 10.058.025 -| 0,528% Banks 100,000 | IT
Banca del Centroveneto Credito Cooperativo SC 5,000% | 24/02/2012 | 24/02/2017 EUR 20.193.750 20.193.750 - 2,954% Banks 100,000 | IT
Banca della Marca Credito Cooperativo SC 3,700% | 15/11/2012 | 15/11/2017 EUR 31.932.000 31.932.000 -1 3,262% Banks 100,000 | IT
Banca delle Marche SpA 5,500% | 11/01/2012 | 11/01/2017 EUR 380.943.000 380.943.000 - 1,029% Banks 100,000 | IT
Banca delle Marche SpA 4,200% | 27/08/2012 | 31/07/2017 EUR 5.767.196 5.767.196 -1 3,378% Banks 100,000 | IT
Banca delle Marche SpA 4,000% | 29/10/2012 | 29/10/2017 EUR 12.899.200 12.899.200 -| 3,408% Banks 100,000 | IT
Banca delle Marche SpA 3,750% | 02/01/2012 | 15/01/2017 EUR 6.466.000 6.466.000 325,85 | 3,307% Banks 100,000 | IT
Banca delle Marche SpA 5,300% | 27/08/2012 | 31/07/2017 EUR 62.521.956 62.521.956 -1 3,139% Banks 100,000 | IT
Banca delle Marche SpA 1,862% | 30/04/2012 | 30/04/2017 EUR 1.322.910 1.322.910 329,85 | 3,347% Banks 100,000 | IT
Banca delle Marche SpA 5,750% | 23/07/2012 | 30/06/2017 EUR 24.270.600 24.270.600 -1 3,355% Banks 100,000 | IT
gf&?ﬁfLﬁiﬁfﬁﬁisc;c?:fasi:lﬁera dei Flori- 3,000% | 10/08/2012 | 10/08/2017 | EUR 8.605.730 8.605.730 - 2,273% Banks 100,000 | IT
gfen;;:icgzr:fr';:isgl_scg‘c?zf;i:;‘gera dei Fiori- 2,750% | 26/10/2012 | 26/10/2017 | EUR 10.344.000 10.344.000 - 2,319% Banks 100,000 | IT
Banca di Cividale SpA 6,500% | 23/02/2012 | 23/02/2017 EUR 66.576.000 66.576.000 -| 6,465% Banks 100,000 | IT
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Banca di Credito Cooperativo del Metauro SC 4,000% | 13/12/2012 | 13/12/2017 EUR 13.069.500 13.069.500 -1 3,130% Banks 100,000 | IT
gg"ca di Credito Cooperativo del Polesine-Rovigo 5,500% | 20/02/2012 | 20/02/2017 | EUR 6.619.550 6.619.550 S| 2,981% Banks 100,000 | IT
Banca di Credito Cooperativo del Veneziano SC 4,000% | 12/03/2012 | 12/03/2017 | EUR 9.549.538 9.549.538 -] 2,893% Banks 100,000 | IT
ﬁig:g ‘sj('zcred'to Cooperativo di Alba Langhe e 4,500% | 05/11/2012 | 05/11/2017 | EUR 15.334.800 15.334.800 -] 3,493% Banks 100,000 | IT
Ei:iz S'ccrecl'm Cooperativo di Alba Langhe 4,000% | 07/05/2012 | 07/05/2017 | EUR 7.220.121 19.591.500 S| 3,245% Banks 100,000 | IT
ﬁi’e‘:z g'ccred'to Cooperativo di Alba Langhe e 4,000% | 19/11/2012 | 19/11/2017 | EUR 15.093.912 15.362.760 - 3,471% Banks 100,000 | IT
g:?;:l f?(')g:g:g Fcif;f’;rztc";id' Cambiano 2,481% | 24/10/2012 | 24/10/2017 | EUR 6.477.100 6.477.100 | 157,81 | 1,556% Banks 100,000 | IT
Sj:fei:'cifpd;:t%;"perat“’o di Carate Brianza 4,500% | 18/01/2012 | 18/01/2017 | EUR 64.247.930 64.247.930 - 1,540% Banks 100,000 | IT
Eg:ift:'cgfpd;:til:(’perat""’ di Carate Brianza 4,500% | 04/07/2012 | 04/07/2017 | EUR 43.900.150 43.900.150 S| 1,648% Banks 100,000 | IT
Banca di Credito Cooperativo di Caravaggio SC 5,200% | 28/02/2012 | 28/02/2017 EUR 13.452.200 13.452.200 -| 0,505% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 3,450% | 27/03/2012 | 27/03/2017 | EUR 13.337.800 13.337.800 S| 2,699% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 4,100% | 19/01/2012 | 19/01/2017 EUR 16.164.375 16.164.375 -1 2,637% Banks 100,000 | IT
f’::?;jc‘i'i gzz:'to Cooperativo di Castagneto 4,500% | 12/09/2012 | 12/09/2017 | EUR 6.444.000 6.444.000 - 1,730% Banks 100,000 | IT
gg"ca di Credito Cooperativo di Castenaso Bologna | 5 coer | 15/19/5017 | 15/10/2017 | EUR 6.468.000 6.468.000 S| 1,441% Banks 100,000 | IT
Banca di Credito Cooperativo di Conversano SC 3,700% | 30/05/2012 | 30/05/2017 EUR 10.824.410 10.824.410 -1 2,872% Banks 100,000 | IT
Banca di Credito Cooperativo di Conversano SC 4,200% | 20/02/2012 | 20/02/2017 EUR 6.619.550 6.619.550 - 2,748% Banks 100,000 | IT
Banca di Credito Cooperativo di Fano 4,500% | 02/01/2012 | 02/01/2017 | EUR 9.616.235 9.616.235 | 2,792% Banks 100,000 | IT
Banca di Credito Cooperativo di Filottrano SC 4,750% | 01/10/2012 | 01/10/2017 | EUR 6.448.450 6.448.450 S| 1,723% Banks 100,000 | IT
Banca di Credito Cooperativo di Ghisalba SC 4,000% | 16/02/2012 | 16/02/2017 | EUR 6.551.900 6.551.900 | 2,847% Banks 100,000 | IT
Banca di Credito Cooperativo di Gradara SC 4,500% | 26/10/2012 | 26/10/2017 EUR 8.968.248 8.968.248 - 3,471% Banks 100,000 | IT
Banca di Credito Cooperativo di Pontassieve SC 5,000% | 28/02/2012 | 28/02/2017 EUR 13.452.200 13.452.200 -1 0,495% Banks 100,000 | IT
Banca di Credito Cooperativo di Roma SC 4,750% | 23/04/2012 | 23/04/2017 EUR 18.371.255 18.371.255 -1 3,038% Banks 100,000 | IT
Banca di Credito Cooperativo di Roma SC 4,500% | 05/10/2012 | 05/10/2017 | EUR 39.156.000 39.156.000 - 3,143% Banks 100,000 | IT
Banca di Credito Cooperativo di Sant Elena Padova | 000 | 5 104/2012 | 02/04/2017 | EUR 6.664.250 6.664.250 S| 2,742% Banks 100,000 | IT
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Banca di Credito Cooperativo di Sant Elena Padova

sC 4,000% | 02/04/2012 | 02/04/2017 EUR 6.664.250 6.664.250 - 2,774% Banks 100,000 | IT
gg”ca di Credito Cooperativo diSant Elena Padova | 400, | 20/07/2012 | 20/07/2017 | EUR 6.086.500 6.086.500 | 2,902% Banks 100,000 | IT
Banca di Credito Cooperativo Sovicille CRAS Scrl 5,000% | 22/02/2012 | 22/02/2017 EUR 10.595.760 10.595.760 -1 2,782% Banks 100,000 | IT
Banca di Forli Credito Cooperativo SC 5,500% | 27/02/2012 | 27/02/2017 EUR 26.821.400 26.821.400 -1 1,489% Banks 100,000 | IT
Banca di Forli Credito Cooperativo SC 3,500% | 17/12/2012 | 17/12/2017 EUR 22.574.094 32.891.500 -1 1,610% Banks 100,000 | IT
Banca di Imola SpA 1,350% | 21/03/2012 | 21/03/2017 EUR 13.197.700 13.197.700 - 1,307% Banks 100,000 | IT
S:::a di Verona Credito Cooperativo Cadidavid 0,750% | 20/01/2012 | 20/01/2017 | EUR 2.460.788 7.758.660 | 211,90 | 2,097% Banks 100,000 | IT
Banca IFIS SpA 6,400% | 10/01/2012 | 10/01/2017 EUR 88.168.200 88.168.200 - 1,015% Commercial Finance 100,000 | IT
Banca IMI SpA 0,000% | 28/02/2012 | 28/02/2017 EUR 571.912.212 1.008.865.227 118,51 1,163% Financial Services 100,000 | IT
Banca IMI SpA 5,000% | 12/09/2012 | 12/09/2017 EUR 501.794.280 501.794.280 - 1,302% Financial Services 100,000 | IT
Banca IMI SpA 5,000% | 11/09/2012 | 11/09/2017 EUR 99.669.203 99.669.203 - 1,416% Financial Services 100,000 | IT
Banca IMI SpA 4,120% | 17/10/2012 | 17/10/2017 EUR 132.501.900 132.501.900 137,74 | 1,425% Financial Services 100,000 | IT
Banca IMI SpA 3,885% | 04/07/2012 | 04/07/2017 EUR 22.138.219 22.138.219 133,29 1,311% Financial Services 100,000 | IT
Banca IMI SpA 3,986% | 12/09/2012 | 12/09/2017 EUR 59.340.218 59.340.218 140,21 1,380% Financial Services 100,000 | IT
Banca IMI SpA 5,000% | 13/09/2012 | 13/09/2017 EUR 90.463.837 90.463.837 - 1,087% Financial Services 100,000 | IT
Banca Monte dei Paschi di Siena SpA 3,500% | 20/03/2012 | 20/03/2017 EUR 5.292.320.000 5.292.320.000 - 0,545% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 4,900% | 01/10/2012 | 01/10/2017 EUR 79.286.272 79.286.272 - 2,873% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 5,000% | 30/04/2012 | 30/04/2017 EUR 19.460.006 19.460.006 -| 3,080% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 3,900% | 02/07/2012 | 02/07/2017 EUR 11.048.133 11.048.133 -1 3,173% Banks 100,000 | IT
Banca Nazionale del Lavoro International SA 0,785% | 28/12/2012 | 28/12/2017 EUR 9.718.244 9.718.244 137,53 1,353% Banks 100,000 | LU
Banca Nazionale del Lavoro SpA 0,578% | 31/10/2012 | 31/10/2017 EUR 181.752.188 181.752.188 85,62 | 0,834% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,678% | 31/10/2012 | 31/10/2017 EUR 53.625.819 53.625.819 87,14 | 0,849% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,487% | 30/11/2012 | 30/11/2017 EUR 88.942.645 88.942.645 78,78 | 0,766% Banks 95,000 | IT
Banca Nazionale del Lavoro SpA 0,987% | 30/11/2012 | 30/11/2017 EUR 26.003.200 26.003.200 127,95 | 1,258% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,985% | 28/12/2012 | 28/12/2017 EUR 16.223.517 16.223.517 131,56 | 1,294% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 1,585% | 30/03/2012 | 30/03/2017 EUR 6.504.878 6.504.878 33,78 0,316% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,987% | 30/11/2012 | 30/11/2017 EUR 5.956.033 5.956.033 134,27 1,321% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 1,637% | 31/08/2012 | 31/08/2017 EUR 4.756.791 4.756.791 130,76 1,286% Banks 100,000 | IT
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Banca Popolare dell'Alto Adige SCpA Suedtiroler

Volksbank Genossenschaft auf Akt 5,250% | 03/02/2012 | 03/02/2017 EUR 105.114.400 105.114.400 0,323% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 6,800% | 01/08/2012 | 01/08/2017 EUR 17.834.275 17.834.275 1,601% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 0,000% | 07/09/2012 | 07/09/2017 EUR 338.919.100 338.919.100 0,815% Banks 78,200 | IT
Banca Popolare dell'Emilia Romagna SC 0,000% | 24/10/2012 | 24/10/2017 EUR 32.385.500 32.385.500 1,437% Banks 82,590 | IT
Banca Popolare dell'Emilia Romagna SC 4,850% | 16/04/2012 | 16/04/2017 EUR 15.710.280 15.710.280 1,490% Banks 100,000 | IT
Banca Popolare dell'Etruria e del Lazio SC 6,900% | 03/01/2012 | 03/01/2017 EUR 215.303.550 215.303.550 2,223% Banks 100,000 | IT
Banca Popolare di Bari SCpA 5,000% | 28/06/2012 | 28/06/2017 EUR 173.952.800 173.952.800 2,479% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,000% | 02/04/2012 | 02/04/2017 EUR 45.483.506 45.483.506 1,408% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,000% | 17/02/2012 | 17/02/2017 EUR 19.175.321 19.175.321 1,398% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 2,600% | 31/05/2012 | 31/05/2017 EUR 11.325.790 11.325.790 1,420% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,000% | 05/03/2012 | 05/03/2017 EUR 25.257.911 25.257.911 1,397% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,000% | 30/04/2012 | 30/04/2017 EUR 19.073.716 19.073.716 1,416% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,000% | 31/01/2012 | 31/01/2017 EUR 46.691.512 46.691.512 1,393% Banks 100,000 | IT
Banca Popolare di Bergamo SpA 3,000% | 13/01/2012 | 13/01/2017 EUR 25.355.200 25.355.200 1,386% Banks 100,000 | IT
Banca Popolare di Cividale SCPA 6,500% | 23/02/2012 | 23/02/2017 EUR 99.864.000 99.864.000 0,896% Banks 100,000 | IT
Banca Popolare di Cividale SCPA 4,500% | 09/03/2012 | 09/03/2017 EUR 41.376.165 41.376.165 1,575% Banks 100,000 | IT
Banca Popolare di Lanciano e Sulmona SpA 4,750% | 30/07/2012 | 30/07/2017 EUR 12.261.800 12.261.800 1,706% Banks 100,000 | IT
Banca Popolare di Lanciano e Sulmona SpA 4,700% | 16/04/2012 | 16/04/2017 EUR 6.545.950 6.545.950 1,635% Banks 100,000 | IT
Banca Popolare di Milano Scarl 3,750% | 31/05/2012 | 31/05/2017 EUR 14.191.858 14.191.858 2,119% Banks 100,000 | IT
Banca Popolare di Milano Scarl 5,900% | 23/03/2012 | 23/03/2017 EUR 663.135.000 663.135.000 1,063% Banks 100,000 | IT
Banca Popolare di Puglia e Basilicata SCPA 4,600% | 23/07/2012 | 23/07/2017 EUR 43.815.714 43.815.714 3,539% Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,000% | 29/06/2012 | 29/06/2017 EUR 29.097.530 29.097.530 1,381% Banks 100,000 | IT
Banca Popolare di Spoleto SpA 6,000% | 21/02/2012 | 21/02/2017 EUR 92.721.300 92.721.300 6,087% Banks 100,000 | IT
Banca Popolare di Sviluppo Scpa 5,250% | 14/09/2012 | 14/09/2017 EUR 14.137.554 14.137.554 1,328% Banks 100,000 | IT
Banca Popolare di Vicenza 6,250% | 28/02/2012 | 28/02/2017 EUR 18.833.080 18.833.080 3,553% Banks 100,000 | IT
Banca Popolare Etica Scpa 2,250% | 06/11/2012 | 06/11/2017 EUR 7.273.680 7.273.680 1,449% Banks 100,000 | IT
Banca Popolare Etica Scpa 3,000% | 19/06/2012 | 19/06/2017 EUR 6.345.900 6.345.900 1,387% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 4,500% | 07/05/2012 | 07/05/2017 EUR 39.183.000 39.183.000 2,791% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 4,316% | 18/07/2012 | 18/07/2017 EUR 15.699.968 15.699.968 2,979% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 5,000% | 28/02/2012 | 28/02/2017 EUR 67.261.000 67.261.000 2,642% Banks 100,000 | IT
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Banca Popolare Pugliese Scpa 4,500% | 04/10/2012 | 04/10/2017 EUR 10.350.612 10.350.612 - 3,082% - Banks 100,000 | IT
Banca Popolare Pugliese Scpa 4,000% | 10/12/2012 | 10/12/2017 EUR 7.988.721 38.811.600 -1 3,131% - Banks 100,000 | IT
Banca Popolare Sant'Angelo Scrl 4,000% | 10/07/2012 | 30/06/2017 EUR 6.128.200 6.128.200 -1 2,968% - Banks 100,000 | IT
Banco Popolare SC 4,280% | 06/12/2012 | 06/12/2017 | EUR | 1.059.920.958 | 1.059.920.958 | 206,35 | 2,041% - Banks 100,000 | IT
Banca Reale SpA 4,000% | 18/12/2012 | 18/12/2017 | EUR 13.229.900 13.229.900 2| 3,308% - Banks 100,000 | IT
gf:;;;acr;:;grg’tsi' g/ce”eto Orientale Banca di 2,550% | 05/11/2012 | 05/11/2017 | EUR 8.533.816 8.533.816 | 160,23 | 1,650% . Banks 100,000 | IT
Eig;if:t?vi'orgm Quinto Valle Agno Credito 4,350% | 27/12/2012 | 27/12/2017 | EUR 10.355.633 10.355.633 | 3,066% - Banks 100,000 | IT
ﬁ::rctz”S:g”;f’vzt::;rfsgre‘j't° Cooperativo 6,500% | 27/02/2012 | 27/02/2017 | EUR 30.844.610 30.844.610 -| 0443%| - |Banks 100,000 | IT
Banca Sella SpA 6,000% | 16/02/2012 | 16/02/2017 | EUR 131.038.000 131.038.000 -| o0,946% - Banks 100,000 | IT
Banca Tercas SpA 6,500% | 05/01/2012 | 05/01/2017 | EUR 127.950.000 127.950.000 S| 1,399% - Banks 100,000 | IT
Banca Valsabbina SCpA 4,250% | 02/07/2012 | 02/07/2017 | EUR 25.183.800 25.183.800 S| 1,536% - Banks 100,000 | IT
Banca Valsabbina SCpA 4,750% | 02/01/2012 | 02/01/2017 | EUR 25.864.000 25.864.000 S| 1,453% - Banks 100,000 | IT
Banco Bilbao Vizcaya Argentaria SA 3,500% | 05/12/2012 | 05/12/2017 EUR 2.617.180.000 2.617.180.000 -1 0,094% - Banks 100,000 | ES
Banco BPI SA 0,631% | 20/07/2012 | 20/07/2017 | EUR 973.840.000 973.840.000 | 82,49 0,803% | NR |Banks 100,000 | PT
Banco Cooperativo Espanol SA 2,485% | 27/03/2012 | 27/03/2017 | EUR | 1.187.064.200| 1.187.064.200 | 55,96| 0,538% - Banks 100,000 | ES
Banco di Brescia SpA 0,000% | 24/02/2012 | 24/02/2017 | EUR 67.312.500 67.312.500 | 206,68 | 2,045% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,487% | 15/06/2012 | 15/06/2017 | EUR 16.423.810 16.423.810 | 368,41| 3,662% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,250% | 20/04/2012 | 20/04/2017 | EUR 1.886.659 26.423.800 | 1,311% - Banks 100,000 | IT
Banco di Sardegna SpA 3,550% | 10/04/2012 | 10/04/2017 | EUR 52.360.400 52.360.400 | 1,327% - Banks 100,000 | IT
Banco di Sardegna SpA 3,500% | 20/11/2012 | 20/11/2017 | EUR 23.502.852 38.418.000 S| 1,497% - Banks 100,000 | IT
Banco Popolare SC 0,000% | 31/07/2012 | 31/07/2017 | EUR 366.906.041 366.906.041 | 1,771% - Banks 80,000 | IT
Banco Popolare SC 6,550% | 31/08/2012 | 30/08/2017 | EUR 142.175.748 142.175.748 -] 2,004%| NR |Banks 100,000 | IT
Banco Popolare SC 0,000% | 30/04/2012 | 30/04/2017 | EUR 145.879.932 145.879.932 S| 1,788% - Banks 86,700 | IT
Banco Popolare SC 0,000% | 31/01/2012 | 31/01/2017 | EUR 365.177.239 365.177.239 S| 1,624% - Banks 85,000 | IT
Banco Popolare SC 3,700% | 23/03/2012 | 23/03/2017 | EUR | 2.122.032.000| 2.122.032.000 2| o0832% - Banks 100,000 | IT
Banco Popolare SC 0,000% | 29/06/2012 | 29/06/2017 | EUR 51.784.748 51.784.748 S| 1,893% - Banks 88,000 | IT
Banco Popolare SC 0,000% | 28/09/2012 | 28/09/2017 | EUR 217.703.623 217.703.623 S| 1,874% - Banks 83,750 | IT
Banco Popolare SC 2,986% | 28/12/2012 | 15/12/2017 | EUR 33.200.693 33.200.693 | 201,82 | 1,996% - Banks 100,000 | IT
Banco Popolare SC 1,990% | 30/11/2012 | 30/11/2017 | EUR 125.308.121 125.308.121 | 19598 1,938% - Banks 100,000 | IT
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Banco Popolare SC 2,986% | 28/12/2012 | 14/12/2017 EUR 6.650.716 6.650.716 208,58 | 2,064% - Banks 100,000 | IT
Banco Popolare SC 0,000% | 31/08/2012 | 31/08/2017 EUR 146.982.822 146.982.822 - 1,893% - Banks 85,000 | IT
Banco Popolare SC 0,000% | 30/11/2012 | 30/11/2017 EUR 80.737.336 80.737.336 197,49 1,953% - Banks 100,000 | IT
Banco Popolare SC 3,387% | 04/09/2012 | 04/09/2017 EUR 54.012.300 54.012.300 192,85 1,907% - Banks 100,000 | IT
Banco Popolare SC 2,734% | 08/10/2012 | 08/10/2017 EUR 1.427.140 1.427.140 209,07 2,069% - Banks 100,000 | IT
Banco Popolare SC 2,641% | 16/11/2012 | 16/11/2017 EUR 890.589 890.589 211,76 2,096% - Banks 100,000 | IT
Banco Popolare SC 2,549% | 29/06/2012 | 29/06/2017 EUR 30.742.173 30.742.173 181,11 1,859% - Banks 100,000 | IT
Banco Popolare SC 2,049% | 29/06/2012 | 29/06/2017 EUR 1.075.344 1.075.344 195,42 2,002% - Banks 100,000 | IT
Banco Popolare SC 3,385% | 28/09/2012 | 29/09/2017 EUR 31.365.205 31.365.205 197,11 1,949% - Banks 100,000 | IT
Banco Popolare SC 3,391% | 30/11/2012 | 17/11/2017 EUR 94.131.584 94.131.584 196,04 | 1,938% - Banks 100,000 | IT
Banco Popolare SC 3,387% | 30/11/2012 | 30/11/2017 EUR 33.284.096 33.284.096 201,42 1,992% - Banks 100,000 | IT
Banco Popolare SC 3,387% | 31/08/2012 | 31/08/2017 EUR 46.889.084 46.889.084 193,13 1,909% - Banks 100,000 | IT
Banco Popolare SC 3,385% | 28/09/2012 | 28/09/2017 EUR 40.391.071 40.391.071 195,98 1,938% - Banks 100,000 | IT
Banco Popolare SC 3,378% | 31/10/2012 | 31/10/2017 EUR 109.075.177 109.075.177 194,19 1,920% - Banks 100,000 | IT
Banco Popular Espanol SA 4,125% | 30/03/2012 | 30/03/2017 EUR 1.333.240.000 1.333.240.000 -1 0,140% - Banks 99,580 | ES
Bank fuer Tirol und Vorarlberg AG 1,350% | 14/11/2012 | 14/11/2017 EUR 25.491.800 25.491.800 - 0,292% - Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 3,000% | 23/02/2012 | 23/02/2017 EUR 13.315.200 13.315.200 - 1,039% - Banks 100,000 | AT
Bank Nederlandse Gemeenten NV 0,331% | 27/04/2012 | 27/04/2017 | EUR 37.779.885 37.779.885 9,72| 0075% | AA+ g;’:g”me”t Development | ;55 000 | NL
Bankhaus Neelmeyer AG 0,000% | 24/01/2012 | 24/01/2017 EUR 13.022.000 13.022.000 95,80 | 0,936% - Banks 100,000 | DE
Bankinter SA 4,125% | 22/03/2012 | 22/03/2017 EUR 1.318.340.000 1.318.340.000 -1 0,134% A Banks 99,721 | ES
Bankinter SA 3,989% | 20/11/2012 | 20/11/2017 EUR 768.360.000 768.360.000 15,15 0,129% A Banks 100,000 | ES
Banque Accord SA 1,817% | 13/12/2012 | 15/11/2017 EUR 196.042.500 196.042.500 -1 1,076% - Banks 100,000 | FR
Banque Federative du Credit Mutuel SA 2,875% | 21/06/2012 | 21/06/2017 EUR 1.068.135.500 1.068.135.500 -1 0,294% A Banks 99,510 | FR
Banque Federative du Credit Mutuel SA 4,050% | 16/02/2012 | 16/02/2017 EUR 393.114.000 393.114.000 - 0,721% - Banks 100,000 | FR
Banque Federative du Credit Mutuel SA 1,116% | 13/11/2012 | 13/11/2017 EUR 127.096.000 127.096.000 39,95 0,377% A Banks 100,000 | FR
Banque PSA Finance SA 4,610% | 15/06/2012 | 15/06/2017 EUR 25.267.400 25.267.400 - 1,956% - Automobiles Manufacturing | 100,000 | FR
Barclays Bank PLC 2,250% | 22/02/2012 | 22/02/2017 EUR 2.648.940.000 2.648.940.000 -| 0,008% AAA Banks 99,682 | GB
Barclays Bank PLC 2,850% | 10/02/2012 | 10/02/2017 EUR 3.598.058 19.791.300 69,62 | 0,674% - Banks 100,000 | GB
Barclays Bank PLC 1,641% | 10/02/2012 | 10/02/2017 EUR 4.393.669 42.221.440 64,87 0,627% - Banks 100,000 | GB
Barclays Bank PLC 1,328% | 31/01/2012 | 31/01/2017 EUR 1.019.522 7.842.480 75,42 | 0,732% - Banks 100,000 | GB
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Barclays Bank PLC 1,741% | 17/02/2012 | 17/02/2017 | EUR 7.194.527 58.707.076 | 63,13 | 0,609% Banks 100,000 | GB
Barclays Bank PLC 3,450% | 24/01/2012 | 24/01/2017 | EUR 1.726.717 2.801.032| 73,66| 0,715% Banks 100,000 | GB
Barclays Bank PLC 2,000% | 02/05/2012 | 02/05/2017 | EUR 39.501.000 39.501.000| 60,65 | 0,584% Banks 100,000 | GB
Barclays Bank PLC 2,000% | 21/03/2012 | 21/03/2017 | EUR 518.670 26.395.400 | 96,41 | 0,942% Banks 100,000 | GB
Barclays Bank PLC 0,000% | 30/10/2012 | 30/10/2017 | EUR 55.749 3.163.411| 74,07| 0,719% Banks 100,000 | GB
Barclays Bank PLC 3,350% | 28/02/2012 | 28/02/2017 | EUR 7.698.694 9.582.002 -] o0,638% Banks 100,000 | GB
Barclays Bank PLC 1,736% | 03/01/2012 | 03/01/2017 | EUR 1.174.383 142.818.022 | 66,72| 0,645% Banks 100,000 | GB
Barclays Bank PLC 3,500% | 11/01/2012 | 11/01/2017 | EUR 31.745.250 31745250 | 63,33 0,611% Banks 100,000 | GB
Barclays Bank PLC 2,570% | 03/01/2012 | 03/01/2017 | EUR 1.696.331 1.696.331| 71,46| 0,693% Banks 94,430 | GB
Barclays Bank PLC 3,250% | 27/01/2012 | 27/01/2017 | EUR 1.869.391 1.869.391 | 73,93| 0,717% Banks 100,000 | GB
Barclays Bank PLC 2,700% | 25/05/2012 | 25/05/2017 | EUR 12.514.700 12.514.700 -| o621% Banks 100,000 | GB
Barclays Bank PLC 2,300% | 27/06/2012 | 27/06/2017 | EUR 3.841.022 5.028.632 -| o670% Banks 100,000 | GB
Barclays Bank PLC 3,000% | 17/02/2012 | 17/02/2017 | EUR 3.581.480 32.881.750 | 72,20 | 0,700% Banks 100,000 | GB
Barclays Bank PLC 1,600% | 28/08/2012 | 28/08/2017 | EUR 1.382.810 1.382.810 -] 0,692% Banks 100,000 | GB
giggrfeﬁ’cséiizkpfgig;’gzs‘;”i (;N irtschaft und 3,000% | 20/02/2012 | 20/02/2017 | EUR 66.195.500 66.195.500 -1 1,081% Banks 100,150 | AT
gﬁg:ﬁ;’f:isﬁzkpfg;;s;:’gz;n/‘: g/v irtschaft und 2,125% | 20/02/2012 | 20/02/2017 | EUR 66.195.500 66.195.500 .| 0,293% Banks 99,600 | AT
Bayerische Landesbank 1,250% | 16/10/2012 | 16/10/2017 EUR 260.906.000 260.906.000 -1 0,412% Banks 99,590 | DE
Bayerische Landesbank 1,650% | 29/06/2012 | 29/06/2017 EUR 63.255.500 63.255.500 -1 0,620% Banks 100,000 | DE
Bayerische Landesbank 0,407% | 28/11/2012 | 28/11/2017 | EUR 258.826.000 258.826.000| 51,61| 0,494% Banks 100,000 | DE
Bayerische Landesbank 2,250% | 27/02/2012 | 27/02/2017 | EUR 67.053.500 67.053.500| 61,52 | 0,593% Banks 101,000 | DE
Bayerische Landesbank 0,069% | 11/07/2012 | 11/07/2017 | EUR 122.536.000 122.536.000 6,07 | 0,109% Banks 100,000 | DE
Bayerische Landesbank 0,800% | 03/02/2012 | 03/02/2017 | EUR 131.393.000 131.393.000 | 32,60| 0,495% Banks 100,000 | DE
Bayerische Landesbank 1,001% | 13/02/2012 | 13/02/2017 | EUR 264.174.000 264.174.000 | 47,42 | 0,452% Banks 100,000 | DE
Bayerische Landesbank 0,341% | 24/07/2012 | 24/07/2017 | EUR 120.526.000 120.526.000 | 34,95| 0,518% Banks 100,000 | DE
Bayerische Landesbank 1,350% | 21/11/2012 | 21/11/2017 | EUR 64.138.500 64.138.500 -| o,656% Banks 100,000 | DE
Bayerische Landesbank 1,000% | 24/10/2012 | 24/10/2017 | EUR 129.542.000 129.542.000 -| 0,239% Banks 100,050 | DE
Bayerische Landesbank 0,258% | 31/01/2012 | 31/01/2017 | EUR 130.708.000 130.708.000 824| 0,130% Banks 100,000 | DE
Bayerische Landesbank 1,650% | 01/08/2012 | 01/08/2017 EUR 61.497.500 61.497.500 -1 0,627% Banks 100,000 | DE
Bayerische Landesbank 0,526% | 20/03/2012 | 20/03/2017 | EUR 264.616.000 264.616.000 | 40,56 | 0,454% Banks 100,000 | DE
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Bayerische Landesbank 0,000% | 06/06/2012 | 06/06/2017 EUR 125.591.000 125.591.000 -2,78 | 0,141% - Banks 100,000 | DE
Bayerische Landesbank 1,780% | 22/03/2012 | 22/03/2017 EUR 98.875.500 98.875.500 59,72 | 0,575% - Banks 100,000 | DE
Bayerische Landesbank 1,850% | 25/04/2012 | 25/04/2017 EUR 66.005.500 66.005.500 -1 0,612% - Banks 100,000 | DE
Bayerische Landesbank 2,125% | 01/03/2012 | 01/03/2017 | EUR 266.334.000 266.334.000 S| o401 | - Banks 99,655 | DE
Bayerische Landesbank 2,000% | 28/03/2012 | 28/03/2017 | EUR 66.531.500 66.531.500 -] ost0%| - Banks 100,500 | DE
Bayerische Landesbank 2,800% | 12/01/2012 | 12/01/2017 | EUR 64.170.000 64.170.000 | oe17%| - Banks 101,000 | DE
Bayerische Landesbank 2,250% | 07/03/2012 | 07/03/2017 | EUR 65.716.500 65.716.500 S| oe13%| - Banks 100,000 | DE
Bayerische Landesbank 1,000% | 14/11/2012 | 14/11/2017 | EUR 63.729.500 63.729.500 | 64,49 | 0623%| - Banks 100,000 | DE
Bayerische Landesbank 1,200% | 12/12/2012 | 12/12/2017 | EUR 65.440.500 65.440.500 2| oese%| - Banks 100,000 | DE
Bayerische Landesbank 0,486% | 16/10/2012 | 16/10/2017 | EUR 260.906.000 260.906.000 | 42,20| 0470%| - Banks 100,000 | DE
BCC Carso-zKB SC 5,000% | 15/01/2012 | 15/01/2017 | EUR 8.870.960 8.870.960 S| s207% | - Banks 100,000 | IT
BCC Castiglione Messer Raimondo e Pianella SCRL | 5,000% | 24/02/2012 | 24/02/2017 | EUR 6.731.250 6.731.250 2| os31% | - Banks 100,000 | IT
Belfius Bank SA/NV 1,250% | 27/11/2012 | 27/11/2017 | EUR | 1.617.325.000| 1.617.325.000 -] 0,083%| ArA [Banks 99,678 | BE
Belfius Financing Co 3,350% | 25/04/2012 | 25/04/2017 | EUR 3.960.330 3.960.330 S| 1eesn| - Banks 100,000 | LU
Berentzen-Gruppe AG 6,500% | 18/10/2012 | 18/10/2017 EUR 65.512.500 65.512.500 -1 1,869% - Food & Beverage 100,000 | DE
BKS Bank AG 3,000% | 06/03/2012 | 06/03/2017 | EUR 39.343.800 39.343.800 0% |- Banks 100,000 | AT
BKS Bank AG 3,000% | 12/06/2012 | 12/06/2017 | EUR 35.956.224 35.956.224 S| passw | - Banks 100,000 | AT
mzpa”bas Emissions- und Handelsgesellschaft 2,000% | 05/09/2012 | 05/09/2017 | EUR 25.209.200 25.209.200 | 66,39 | 0,642% . Banks 100,000 | DE
Bm'\ézpa”bas Emissions- und Handelsgesellschaft 2,000% | 29/06/2012 | 29/06/2017 | EUR 25.302.200 25302200 | 64,58| 0624%| - Banks 100,000 | DE
mzpa”bas Emissions- und Handelsgesellschaft 2,000% | 08/08/2012 | 08/08/2017 | EUR 24.735.200 24.735200| 68,76 | 0666%| - Banks 100,000 | DE
Bm'\ézpa”bas Emissions- und Handelsgesellschaft 2,150% | 22/08/2012 | 22/08/2017 | EUR 24.934.600 24.934.600 -| 0,701% - Banks 100,000 | DE
mzpa”bas Emissions- und Handelsgesellschaft 2,500% | 01/08/2012 | 01/08/2017 | EUR 24.599.000 24.599.000 -l o702%| - Banks 100,000 | DE
Bm'\ézpa”bas Emissions- und Handelsgesellschaft 2,000% | 05/09/2012 | 05/09/2017 | EUR 25.209.200 25.209.200 .| 0,703% . Banks 100,000 | DE
mzpa”bas Emissions- und Handelsgesellschaft 2,100% | 08/08/2012 | 08/08/2017 | EUR 24.735.200 24.735.200 2| o694%| - Banks 100,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft 1,250% | 21/11/2012 | 21/11/2017 | EUR 25.655.400 25.655.400 | 66,97 | 0,648% . Banks 100,750 | DE
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BNP Paribas Emissions- und Handelsgesellschaft

e 1,250% | 21/12/2012 | 21/12/2017 | EUR 26.338.000 26.338.000| 67,91| 0657%| - Banks 100,000 | DE
BNP Paribas Home Loan SFH SA 0,300% | 28/12/2012 | 15/12/2017 | EUR 26.444.200 26.444.200 -] 0,217% | AAA [ Financial Services 97,010 | FR
BNP Paribas Home Loan SFH SA 1,038% | 24/02/2012 | 24/02/2017 | EUR 33.656.250 33.656.250 | 12,80 | 0,106% | AAA | Financial Services 100,000 | FR
BNP Paribas Home Loan SFH SA 1,078% | 24/02/2012 | 24/02/2017 | EUR 134.625.000 134.625000| 1532| 0,131%| AAA | Financial Services 100,000 | FR
BNP Paribas SA 3,000% | 24/02/2012 | 24/02/2017 | EUR | 1.682.812.500| 1.682.812.500 2| 0255%| A+ | Diversified Banks 99,703 | FR
BNP Paribas SA 1,185% | 30/03/2012 | 30/03/2017 | EUR 147.608.333 147.608.333 | 54,74| 0525%| - Diversified Banks 100,000 | FR
BNP Paribas SA 0,941% | 15/11/2012 | 15/11/2017 | EUR 383.184.000 383.184.000| 33,61| 0,314%| A+ | Diversified Banks 100,000 | FR
BNP Paribas SA 1,435% | 29/06/2012 | 29/06/2017 | EUR 37.039.891 37.039.891| 3591| 0337%| - Diversified Banks 100,000 | FR
BNP Paribas SA 1,136% | 21/09/2012 | 21/09/2017 | EUR | 1.300.250.000| 1.300.250.000| 15,18 | 0,130% | A+ | Diversified Banks 100,000 | FR
BNP Paribas SA 1,578% | 17/08/2012 | 17/08/2017 | EUR 4.023.091 4023.001| 6954| 0621%| - Diversified Banks 100,000 | FR
BNP Paribas SA 1,079% | 30/04/2012 | 30/04/2017 | EUR 8.598.915 8.598.915| 90,16 | 0,880% | - Diversified Banks 100,000 | FR
BNP Paribas SA 1,300% | 18/10/2012 | 18/10/2017 | EUR 4.152.182 4152182 | 66,40| 0642%| - Diversified Banks 100,000 | FR
BNP Paribas SA 2,000% | 24/10/2012 | 24/10/2017 | EUR 6.477.100 6.477.100| 67,51| 0653%| - Diversified Banks 100,000 | FR
BNP Paribas SA 1,357% | 07/06/2012 | 07/06/2017 | EUR 43.979.950 43.979.950| 4859| 0464%| - Diversified Banks 100,000 | FR
BNP Paribas SA 1,085% | 04/10/2012 | 04/10/2017 | EUR 195.270.000 195.270.000 | 49,93| 0,477%| A+ | Diversified Banks 100,000 | FR
BNP Paribas SA 0,049% | 29/06/2012 | 29/06/2017 | EUR 4.383.606 4383.606| 49,94| 0547%| - Diversified Banks 100,000 | FR
BNP Paribas SA 2,150% | 27/08/2012 | 27/08/2017 | EUR 10.588.416 10.588.416 | 63,14| 0,609% | - Diversified Banks 100,000 | FR
BNP Paribas SA 1,361% | 15/06/2012 | 15/06/2017 | EUR 12.633.700 12633700 | 2512 | 0420%| - Diversified Banks 100,000 | FR
BNP Paribas SA 1,450% | 21/11/2012 | 21/11/2017 | EUR 1.282.770 1.282.770 | oe97%| - Diversified Banks 100,000 | FR
BNP Paribas SA 2,830% | 25/06/2012 | 25/06/2017 | EUR 43.742.300 43742300 | 5636| 0542%| - Diversified Banks 100,000 | FR
BNP Paribas SA 1,700% | 26/09/2012 | 26/09/2017 | EUR 1.416.150 1.416.150 | oe78%| - Diversified Banks 100,000 | FR
BPCE SA 2,625% | 05/04/2012 | 05/04/2017 | EUR 26.126.000 26.126.000 | o780% | - Banks 100,000 | FR
BPCE SFH SA 2,000% | 23/07/2012 | 23/07/2017 | EUR 127.420.650 127.420.650 -] 0201%| AmA [Banks 100,000 | FR
BPCE SFH SA 1,291% | 16/02/2012 | 16/02/2017 | EUR 39.311.400 39.311.400 | 23,41| 0212%| AAA | Banks 100,000 | FR
gfgz‘:;gl‘:‘ESba”k Kreditanstalt Oldenburg - 0,210% | 06/03/2012 | 06/03/2017 | EUR 65.573.000 65.573.000 | -2,67| 0,021% . Banks 99,610 | DE
2:?:;2;;2?3““”" Kreditanstalt Oldenburg - 1,750% | 14/08/2012 | 14/08/2017 | EUR 123.338.000 123.338.000 | 0,492% - Banks 99,830 | DE
gzre;::;;zrl':e“’a”k Kreditanstalt Oldenburg - 0,636% | 19/06/2012 | 19/06/2017 | EUR 63.459.000 63.459.000| 19,99 | 0,369% ; Banks 99,900 | DE
Bremer Landesbank Kreditanstalt Oldenburg - 1,138% | 28/02/2012 | 28/02/2017 | EUR 67.261.000 67.261.000 | 32,09| 0,369% . Banks 100,000 | DE
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Bremer Landesbank Kreditanstalt Oldenburg -

phibnis 0,593% | 05/07/2012 | 05/07/2017 | EUR 61.966.500 61.966.500 | 20,57 | 0375% | - Banks 99,860 | DE
sz:;:;gl‘sesm”k Kreditanstalt Oldenburg - 1,750% | 20/06/2012 | 20/06/2017 | EUR 63.461.500 63.461.500 -| 0,492% . Banks 99,800 | DE
2:?:;2;;1?:85“”" Kreditanstalt Oldenburg - 0,877% | 06/03/2012 | 06/03/2017 | EUR 65.573.000 65.573.000| 17,78 | 0,347% . Banks 99,625 | DE
gfgz‘:;gl‘:‘ESba”k Kreditanstalt Oldenburg - 2,500% | 06/03/2012 | 06/03/2017 | EUR 65.573.000 65.573.000 -| 0,474% . Banks 99,800 | DE
Ezfgzggtﬂjem”k Kreditanstalt Oldenburg - 0,831% | 09/05/2012 | 09/05/2017 | EUR 129.511.000 129.511.000 | 29,21 | 0,340% . Banks 99,855 | DE
gzre;::;tﬁrl':es”a”k Kreditanstalt Oldenburg - 1,089% | 28/03/2012 | 28/03/2017 | EUR 66.531.500 66.531.500 | 32,54 | 0,373% ; Banks 100,000 | DE
Ezfgzggtﬂjem”k Kreditanstalt Oldenburg - 0,936% | 03/04/2012 | 03/04/2017 | EUR 66.650.500 66.650.500 | 18,70 | 0,356% ; Banks 99,950 | DE
gzre;::;tﬁrl':es”a”k Kreditanstalt Oldenburg - 1,375% | 22/11/2012 | 22/11/2017 | EUR 64.294.500 64.294.500 - 0,552% ; Banks 99,980 | DE
zzfgzzgt'}zrl'sesmnk Kreditanstalt Oldenburg - 0,870% | 05/12/2012 | 05/12/2017 | EUR 65.429.500 65.429.500 .| 0,166% . Banks 99,975 | DE
(B;:re;z:; tLrZT:“ba”k Kreditanstalt Oldenburg - 2,500% | 10/01/2012 | 10/01/2017 | EUR 63.890.000 63.890.000 - 0,454% ; Banks 99,540 | DE
gzre:;:;t'}zrlfesm”k Kreditanstalt Oldenburg - 2,150% | 01/03/2012 | 01/03/2017 | EUR 66.583.500 66.583.500 - 0177% . Banks 99,970 | DE
2:?:;2; tLrZTSESba”k Kreditanstalt Oldenburg - 1,630% | 23/10/2012 | 23/10/2017 | EUR 64.878.500 64.878.500 - 0,544% ; Banks 100,000 | DE
sz:;:;tﬂ:esm”k Kreditanstalt Oldenburg - 0,970% | 02/11/2012 | 02/11/2017 | EUR 64.135.000 64.135.000 .| 0,163% . Banks 99,980 | DE
BSA SA 3,150% | 19/12/2012 | 19/12/2017 | EUR 170.194.395 170.194.395 S y792% | - Food & Beverage 100,000 | FR
Bureau Veritas SA 3,750% | 24/05/2012 | 24/05/2017 EUR 627.265.000 627.265.000 -1 0,736% - Consumer Services 99,464 | FR
CaixaBank SA 4,000% | 16/02/2012 | 16/02/2017 | EUR | 1.310.380.000 | 1.310.380.000 | o006%| A [Banks 99,530 | ES
CaixaBank SA 6,500% | 25/01/2012 | 25/01/2017 | EUR o| 1.304.780.000 S| os11%| A [Banks 100,000 | ES
CaixaBank SA 6,500% | 01/02/2012 | 01/02/2017 | EUR 329.600.000 329.600.000 -] 0270%| NR [Banks 100,000 | ES
Cajas Rurales Unidas SCC 5,500% | 03/07/2012 | 03/07/2017 | EUR 945.870.000 945.870.000 -] 0,373%| BBB+ |Banks 100,000 | ES
Cajas Rurales Unidas SCC 5,000% | 14/02/2012 | 14/02/2017 | EUR 426.335.000 426.335.000 1 o366%| - Banks 100,000 | ES
Carrefour SA 1,875% | 19/12/2012 | 19/12/2017 | EUR | 1.324.470.000| 1.324.470.000 | 0348% | BBB+ |Supermarkets & Pharmacies | 99,613 | FR
Cassa Centrale Banca Credito Cooperativo del Nord | - ¢ 50 | 55/0/2012 | 20/02/2017 | EUR 66.195.500 66.195.500 -] 0,435% . Banks 100,000 | IT

Est SpA
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Cassa Centrale Raiffeisen dell'Alto Adige SpA 6,000% | 23/02/2012 | 23/02/2017 EUR 66.576.000 66.576.000 -1 0,429% Banks 100,000 | IT
Cassa Centrale Raiffeisen dell'Alto Adige SpA 2,491% | 15/05/2012 | 15/05/2017 EUR 7.661.640 7.661.640 304,13 | 3,019% Banks 100,000 | IT
Cassa Depositi e Prestiti SpA 4,250% | 30/10/2012 | 30/10/2017 | EUR 64.824.000 64.824.000 -| 0,604% g;’r‘]’:;”me”t Development | ;55 000 | 17
Cassa di Risparmio della Provincia di Chieti SpA 5,800% | 20/02/2012 | 20/02/2017 EUR 79.434.600 79.434.600 -| 0,690% Banks 100,000 | IT
Cassa di Risparmio della Provincia di Chieti SpA 4,400% | 20/03/2012 | 20/03/2017 EUR 7.967.588 7.967.588 -1 3,249% Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 3,500% | 17/09/2012 | 17/09/2017 EUR 13.117.600 13.117.600 - 1,671% Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 6,500% | 20/02/2012 | 20/02/2017 EUR 132.391.000 132.391.000 -1 0,757% Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 3,000% | 22/10/2012 | 22/10/2017 EUR 13.059.200 13.059.200 - 1,681% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 2,750% | 21/12/2012 | 21/12/2017 EUR 14.761.132 14.761.132 409,45 | 4,143% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 3,000% | 31/10/2012 | 31/10/2017 EUR 38.909.100 38.909.100 -| 4,064% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 0,986% | 02/01/2012 | 02/01/2017 EUR 71.126 1.448.384 420,49 | 4,183% Banks 100,000 | IT
Cassa di Risparmio di Cesena SpA/Old 0,000% | 01/06/2012 | 01/06/2017 EUR 6.192.050 6.192.050 - 1,426% Banks 84,050 | IT
Cassa di Risparmio di Fano SpA 4,500% | 28/11/2012 | 28/11/2017 EUR 12.941.300 12.941.300 - 3,793% Banks 100,000 | IT
Cassa di Risparmio di Ferrara SpA 4,500% | 23/03/2012 | 23/03/2017 EUR 165.783.750 165.783.750 - 1,154% Banks 100,000 | IT
Cassa di Risparmio di Ferrara SpA 5,100% | 01/06/2012 | 01/06/2017 EUR 10.054.651 10.054.651 - 1,686% Banks 100,000 | IT
Cassa di Risparmio di Ferrara SpA 5,100% | 20/08/2012 | 20/08/2017 EUR 362.822 6.170.450 - 1,875% Banks 100,000 | IT
Cassa di Risparmio di Ravenna SpA 5,750% | 30/01/2012 | 30/01/2017 EUR 118.163.700 118.163.700 -1 0,457% Financial Services 100,000 | IT
Cassa di Risparmio di Ravenna SpA 3,500% | 08/03/2012 | 08/03/2017 EUR 26.525.400 26.525.400 - 1,261% Financial Services 100,000 | IT
Cassa di Risparmio di San Miniato SpA 4,500% | 23/07/2012 | 23/07/2017 EUR 6.708.394 6.708.394 - 1,537% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 4,750% | 16/02/2012 | 16/02/2017 EUR 6.551.900 6.551.900 -| 4,457% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 3,250% | 19/03/2012 | 19/03/2017 EUR 13.242.400 13.242.400 -1 4,330% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 4,000% | 24/02/2012 | 24/02/2017 EUR 6.731.250 6.731.250 - 4,424% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 3,400% | 03/12/2012 | 03/12/2017 EUR 6.527.600 6.527.600 -| 4,408% Banks 100,000 | IT
Cassa di Risparmio Fabriano e Cupramontana SpA 3,000% | 06/02/2012 | 06/02/2017 EUR 6.564.100 6.564.100 244,34 | 2,491% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 5,500% | 17/02/2012 | 17/02/2017 EUR 263.054.000 263.054.000 - 0,530% Banks 100,000 | IT
Cassa Rurale Alta ValdiSole e Pejo BCC SC 2,500% | 03/05/2012 | 03/05/2017 EUR 10.516.240 10.516.240 160,37 1,652% Banks 100,000 | IT
Cassa Rurale Alta ValdiSole e Pejo BCC SC 3,250% | 16/08/2012 | 16/08/2017 EUR 8.652.560 8.652.560 - 1,757% Banks 100,000 | IT
gf:j?gﬁgrsacle Banca di Credito Cooperativo di 4,500% | 17/09/2012 | 17/09/2017 | EUR 34.913.804 34.913.804 -] 1,968% Banks 100,000 | IT
Cassa Rurale Banca di Credito Cooperativo di 4,000% | 08/10/2012 | 08/10/2017 | EUR 15.609.019 15.609.019 | 2,005% Banks 100,000 | IT

Treviglio SC
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Cassa Rurale Bassa Vallagarina Banca di Credito

Cooperative SC 0,798% | 02/02/2012 | 02/02/2017 | EUR 3.256.287 3.256.287 | 289,73 | 2,945% | - Banks 100,000 | IT
Cassa Rurale Centrofiemme Cavalese BCC SC 3,500% | 01/09/2012 | 01/09/2017 EUR 10.078.240 10.078.240 - 2,119% - Banks 100,000 | IT
Cassa Rurale di Pergine - BCC Soc Coop 3,000% | 03/12/2012 | 03/12/2017 | EUR 6.527.600 6.527.600 R A Banks 100,000 | IT
gzZS:eF::triif Seg Artigiana di Brendola Credito 4,000% | 01/06/2012 | 01/06/2017 | EUR 6.253.971 18.576.150 | 2,888% - Banks 100,000 | IT
Cassa Rurale ed Artigiana di Brendola Credito 4,000% | 05/11/2012 | 05/11/2017 | EUR 13.433.285 19.168.500 -l 3,036%| - Banks 100,000 | IT
Cooperativo SC

gzsos:er::triif SEg Artigiana di Cantu'Banca di Credito | 5 ) cho | 151119012 | 12/11/2017 | EUR 19.069.350 19.069.350 -] 1,635% . Banks 100,000 | IT
EZZS;::::SE SEg Artigiana di Cantu'Banca di Credito | conoc | 50/01/2012 | 20/01/2017 | EUR 32.327.750 32.327.750 | 1,467% - Banks 100,000 | IT
gzzsser::triif :éj Artigiana di Cantu'Banca di Credito |, 000 | 56/03/2012 | 26/03/2017 | EUR 19.992.300 19.992.300 -1 1,505% - Banks 100,000 | IT
SZEZEDR;E:;O(‘: érji'tg(')agsod;ecr‘;;t'"a d'Ampezzo e 0,850% | 01/07/2012 | 01/07/2017 | EUR 4.330.354 7.555.140 | 300,84 | 2,986% | - Banks 100,000 | IT
CE Credit Management BV 8,000% | 30/06/2012 | 30/06/2017 | EUR 12.591.900 12.591.900 | as2e%| - Financial Services 100,000 | NL
ChiantiBanca-Credito Cooperativo SC 4,500% | 13/06/2012 | 13/06/2017 | EUR 12.581.400 12.581.400 S| 13e6% | - Banks 100,000 | IT
ChiantiBanca-Credito Cooperativo SC 4,000% | 13/06/2012 | 13/06/2017 | EUR 12.581.400 12.581.400 S| 13s3% | - Banks 100,000 | IT
ChiantiBanca-Credito Cooperativo SC 4,500% | 10/07/2012 | 10/07/2017 | EUR 12.256.400 12.256.400 S| 1381% | - Banks 100,000 | IT
cIc 2,500% | 15/05/2012 | 15/05/2017 | EUR 6.576.241 6.576.241| 6574| 0,635%| - Banks 100,000 | FR
cIc 0,736% | 15/03/2012 | 15/03/2017 | EUR 2.620.260 2620260 | 60,28| 0,581%| - Banks 100,000 | FR
cIc 3,300% | 26/03/2012 | 26/03/2017 | EUR 3.998.460 3.998.460 | 67,50| 0,653%| - Banks 100,000 | FR
cIc 3,300% | 26/03/2012 | 26/03/2017 | EUR 19.992.300 19.992.300 | 60,60| 0,584% | - Banks 100,000 | FR
cIc 3,650% | 19/06/2012 | 19/06/2017 | EUR 19.037.700 19.037.700 | o643%| - Banks 100,000 | FR
cIc 2,900% | 07/03/2012 | 07/03/2017 | EUR 1.314.330 1.314.330 -] o0683%| - Banks 100,000 | FR
Citycon OYJ 4,250% | 11/05/2012 | 11/05/2017 | EUR 179.113.128 194.125.500 1 o719% | - Real Estate 99,956 | FI
Clariant Finance Luxembourg SA 5,625% | 24/01/2012 | 24/01/2017 | EUR 651.100.000 651.100.000 -] 0612%| BBB- |Chemicals 99,724 | LU
Commerzbank AG 9,500% | 14/03/2012 | 14/03/2017 | EUR 221.300.900 221.300.900 -] 1,986%| BB+ |Banks 101,500 | DE
Commerzbank AG 10,000% | 30/01/2012 | 30/01/2017 | EUR 232.388.610 232.388.610 -] 2070%| BB+ |Banks 101,500 | DE
Commerzbank AG -| 02/05/2012 | 02/05/2017 | EUR 6.583.500 6.583.500 | 110,96 | 1,088% | BBB+ |Banks 101,000 | DE
Commerzbank AG 0,000% | 01/03/2012 | 01/03/2017 | EUR 1.346.318 1346318 | 114,07 | 1,119% | BBB+ |Banks 100,000 | DE
Commerzbank AG 0,000% | 26/06/2012 | 26/06/2017 | EUR 6.247.250 6.247.250 | 5422 0520%| NR |Banks 100,000 | DE
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Commerzbank AG 2,300% | 03/04/2012 | 03/04/2017 EUR 2.666.020 2.666.020 59,94 | 0,647% BBB+ Banks 100,000 | DE
Commerzbank AG 3,000% | 07/02/2012 | 07/02/2017 EUR 4.640.335 4.640.335 -| 0,632% BBB+ Banks 100,000 | DE
Commerzbank AG 2,800% | 30/03/2012 | 30/03/2017 EUR 7.599.468 7.599.468 -1 0,621% BBB+ Banks 100,000 | DE
Comunidad Autonoma de Canarias 2,000% | 03/12/2012 | 03/12/2017 EUR 66.979.704 66.979.704 - 1,209% - Government Local 100,000 | ES
Constantia Flexibles AG 4,250% | 25/05/2012 | 25/05/2017 EUR 161.589.806 187.720.500 - 2,726% - Containers & Packaging 101,450 | AT
Conwert Immobilien Invest SE 5,750% | 19/06/2012 | 19/06/2017 EUR 82.496.700 82.496.700 - 2,998% - Real Estate 101,436 | AT
gz;sz;i:ﬁ‘;ﬁ:”tra'e Raiffeisen-Boerenleenbank | cace; | 27/09/2012 | 27/09/2017 | EUR 644.800.000 644.800.000 | 20,95| 0,187%| A+ |Banks 99,900 | NL
Coventry Building Society 2,250% | 04/12/2012 | 04/12/2017 EUR 654.620.000 654.620.000 -1 0,530% - Banks 99,557 | GB
Credit Agricole CIB Finance Guernsey Ltd 1,882% | 10/01/2012 | 10/01/2017 EUR 2.300.040 2.300.040 50,61 | 0,484% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 2,750% | 19/07/2012 | 19/07/2017 EUR 1.227.850 1.227.850 64,35 | 0,621% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 1,781% | 23/04/2012 | 23/04/2017 EUR 4,978.696 4,978.696 50,62 | 0,484% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 2,800% | 13/07/2012 | 13/07/2017 EUR 24.463.200 24.463.200 - 0,609% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 2,027% | 01/08/2012 | 01/08/2017 EUR 2.521.398 2.521.398 57,10 0,549% - Banks 100,000 | GG
Credit Agricole Corporate & Investment Bank SA 2,500% | 20/07/2012 | 20/07/2017 EUR 8.418.847 8.418.847 -1 0,962% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 2,100% | 06/11/2012 | 06/11/2017 EUR 128.148.000 128.148.000 115,60 | 1,134% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 3,100% | 17/02/2012 | 17/02/2017 EUR 135.472.810 135.472.810 66,51 | 0,643% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 3,000% | 15/03/2012 | 15/03/2017 EUR 14.149.404 14.149.404 87,77 | 0,856% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 3,240% | 09/08/2012 | 09/08/2017 EUR 18.422.700 18.422.700 - 0,961% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,800% | 14/12/2012 | 14/12/2017 EUR 6.584.050 6.584.050 105,00 1,028% - Financial Services 100,000 | FR
Credit Agricole SA 5,100% | 05/06/2012 | 06/06/2017 EUR 368.569.693 368.569.693 -| 0,969% - Diversified Banks 100,809 | FR
Credit Agricole SA/London 1,875% | 18/10/2012 | 18/10/2017 EUR 1.637.812.500 1.637.812.500 -1 0,301% A Diversified Banks 99,646 | GB
Credit Agricole SA/London 2,020% | 05/10/2012 | 05/10/2017 EUR 19.578.000 19.578.000 -1 0,926% A Diversified Banks 100,000 | GB
Credit Mutuel Arkea SA 4,500% | 23/01/2012 | 23/01/2017 EUR 975.795.000 975.795.000 -| 0,269% A Banks 100,000 | FR
Credit Suisse AG 2,150% | 09/05/2012 | 09/05/2017 EUR 64.755.500 64.755.500 - 0,618% - Banks 100,000 | CH
Credit Suisse AG 2,500% | 31/01/2012 | 31/01/2017 EUR 1.960.620 1.960.620 53,69 0,585% Banks 100,000 | CH
Credit Suisse AG/Guernsey 2,125% | 18/01/2012 | 18/01/2017 EUR 1.606.262.500 1.606.262.500 - 0,057% Financial Services 99,434 | GG
Credit Suisse AG/London 2,700% | 08/05/2012 | 08/05/2017 EUR 130.100.000 130.100.000 -1 0,599% - Banks 100,000 | GB
Credit Suisse AG/London 1,800% | 27/04/2012 | 27/04/2017 EUR 17.918.270 17.918.270 56,64 0,544% - Banks 100,000 | GB
Credit Suisse AG/London 2,400% | 02/02/2012 | 02/02/2017 EUR 12.520.133 12.520.133 57,04 | 0,548% - Banks 100,000 | GB
Credit Suisse AG/London 2,350% | 26/04/2012 | 26/04/2017 EUR 11.280.361 11.280.361 -1 0,691% - Banks 100,000 | GB
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Credit Suisse AG/London 2,700% | 22/05/2012 | 24/05/2017 EUR 127.358.000 127.358.000 - 1,026% - Banks 100,000 | GB
Credit Suisse AG/London 1,700% | 25/07/2012 | 25/07/2017 EUR 5.071.051 5.071.051 -1 0,730% - Banks 100,000 | GB
Credit Suisse AG/London 2,850% | 01/02/2012 | 01/02/2017 EUR 9.980.288 9.980.288 -| 0,687% - Banks 100,000 | GB
Credit Suisse AG/London 2,000% | 04/05/2012 | 04/05/2017 EUR 130.882.000 130.882.000 41,49 0,463% - Banks 100,000 | GB
Credit Suisse AG/London 2,400% | 13/01/2012 | 13/01/2017 EUR 6.338.800 6.338.800 59,34 0,571% - Banks 100,000 | GB
Credit Suisse AG/London 2,750% | 28/03/2012 | 28/03/2017 EUR 13.408.759 13.408.759 - 0,686% - Banks 100,000 | GB
Credit Suisse AG/London 1,250% | 28/06/2012 | 28/06/2017 EUR 7.161.885 7.161.885 60,42 | 0,582% - Banks 100,000 | GB
Credit Suisse AG/London 1,400% | 06/09/2012 | 06/09/2017 EUR 63.157.000 63.157.000 -1 0,581% - Banks 100,000 | GB
Credito Bergamasco SpA 4,000% | 31/12/2012 | 31/12/2017 EUR 14.065.469 14.065.469 282,51 | 2,803% - Banks 100,000 | IT
Credito Bergamasco SpA 1,990% | 30/11/2012 | 30/11/2017 EUR 15.426.398 15.426.398 227,40 | 2,252% - Banks 100,000 | IT
Credito Bergamasco SpA 0,000% | 31/07/2012 | 31/07/2017 EUR 61.319.801 61.319.801 -1 2,150% - Banks 80,000 | IT
Credito Bergamasco SpA 0,000% | 30/11/2012 | 30/11/2017 EUR 10.972.050 10.972.050 230,15 | 2,280% - Banks 100,000 | IT
Credito Bergamasco SpA 0,000% | 31/08/2012 | 31/08/2017 EUR 10.753.062 10.753.062 223,61 | 2,214% - Banks 100,000 | IT
Credito Bergamasco SpA 0,000% | 28/09/2012 | 28/09/2017 EUR 31.208.122 31.208.122 -1 2,235% - Banks 83,750 | IT
Credito Bergamasco SpA 0,000% | 31/08/2012 | 31/08/2017 EUR 15.616.705 15.616.705 -1 2,239% - Banks 85,000 | IT
Credito Cooperativo di Brescia SC 4,000% | 10/04/2012 | 10/04/2017 EUR 14.755.161 14.755.161 - 1,451% - Banks 100,000 | IT
Credito Valtellinese SC 5,250% | 28/09/2012 | 28/09/2017 EUR 160.946.250 160.946.250 - 3,065% - Banks 100,000 | IT
Credito Valtellinese SC 5,500% | 18/06/2012 | 18/06/2017 EUR 628.140.000 628.140.000 - 0,889% - Banks 100,000 | IT
Credito Valtellinese SC 4,250% | 17/10/2012 | 17/10/2017 EUR 29.517.750 29.517.750 - 3,091% - Banks 100,000 | IT
Credito Valtellinese SC 4,500% | 17/10/2012 | 17/10/2017 EUR 29.517.750 29.517.750 - 3,104% - Banks 100,000 | IT
Credito Valtellinese SC 4,000% | 05/12/2012 | 05/12/2017 EUR 23.040.344 39.257.700 -1 3,185% - Banks 100,000 | IT
Danone SA 1,125% | 27/11/2012 | 27/11/2017 EUR 970.395.000 970.395.000 -1 0,298% A- Food & Beverage 99,749 | FR
Danone SA 1,100% | 12/09/2012 | 12/09/2017 EUR 122.436.000 122.436.000 -| 0,441% A- Food & Beverage 100,000 | FR
Danske Bank A/S 3,875% | 28/02/2012 | 28/02/2017 EUR 1.345.220.000 1.345.220.000 -1 0,254% A Banks 99,808 | DK
DekaBank Deutsche Girozentrale 0,000% | 23/05/2012 | 23/06/2017 EUR 6.280.200 6.280.200 54,79 | 0,526% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,065% | 22/06/2012 | 22/06/2017 EUR 12.562.200 12.562.200 33,11 | 0,379% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,305% | 15/03/2012 | 15/03/2017 EUR 13.101.300 13.101.300 52,13 | 0,690% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,600% | 18/05/2012 | 23/06/2017 EUR 6.365.500 6.365.500 - 0,534% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,528% | 31/01/2012 | 31/01/2017 EUR 13.070.800 13.070.800 66,75 0,715% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,501% | 01/02/2012 | 01/02/2017 EUR 13.184.000 13.184.000 52,77 0,697% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,125% | 16/02/2012 | 16/02/2017 EUR 13.103.800 13.103.800 -| 0,780% - Banks 100,000 | DE
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DekaBank Deutsche Girozentrale 2,125% | 25/01/2012 | 25/01/2017 EUR 6.523.900 6.523.900 -1 0,814% - Banks 99,835 | DE
DekaBank Deutsche Girozentrale 3,330% | 03/09/2012 | 25/09/2017 EUR 5.039.120 5.039.120 -1 0,995% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,893% | 25/09/2012 | 25/09/2017 EUR 12.952.000 12.952.000 41,89 | 0,588% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,000% | 31/10/2012 | 20/10/2017 EUR 19.454.550 19.454.550 - 0,708% - Banks 100,000 | DE
Deutsche Bank AG 1,181% | 27/01/2012 | 27/01/2017 EUR 111.979.000 111.979.000 51,83 0,496% BBB+ Diversified Banks 100,000 | DE
Deutsche Bank AG 1,400% | 26/07/2012 | 26/07/2017 EUR 14.734.200 14.734.200 - 0,619% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,177% | 02/08/2012 | 02/08/2017 EUR 121.640.000 121.640.000 4,32 0,021% NR Diversified Banks 100,000 | DE
Deutsche Bank AG 0,000% | 12/07/2012 | 12/07/2017 EUR 6.098.850 6.098.850 94,93 | 0,927% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,600% | 12/07/2012 | 12/07/2017 EUR 10.611.999 10.611.999 - 0,617% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,000% | 13/01/2012 | 13/01/2017 EUR 23.453.560 23.453.560 102,15 1,000% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,650% | 28/06/2012 | 28/06/2017 EUR 11.803.940 11.803.940 -1 0,611% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,200% | 20/09/2012 | 20/09/2017 EUR 3.494.340 3.494.340 -| 0,646% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,179% | 30/01/2012 | 30/01/2017 EUR 72.211.150 72.211.150 51,98 | 0,498% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,200% | 06/09/2012 | 06/09/2017 EUR 3.978.891 3.978.891 -| 0,688% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,200% | 09/08/2012 | 09/08/2017 EUR 3.561.722 3.561.722 -1 0,622% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,200% | 23/08/2012 | 23/08/2017 EUR 3.269.942 3.269.942 - 0,630% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,163% | 23/08/2012 | 23/08/2017 EUR 31.441.750 31.441.750 3,65 0,014% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,087% | 09/03/2012 | 09/03/2017 EUR 131.178.000 131.178.000 53,78 0,516% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,000% | 28/06/2012 | 28/06/2017 EUR 7.455.120 7.455.120 90,45| 0,883% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,081% | 18/01/2012 | 18/01/2017 EUR 19.275.150 19.275.150 51,31 0,491% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,100% | 04/10/2012 | 04/10/2017 EUR 2.994.140 2.994.140 - 0,573% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,000% | 18/10/2012 | 18/10/2017 EUR 1.310.250 1.310.250 -1 0,741% - Diversified Banks 100,000 | DE
Deutsche Bank AG 2,000% | 05/01/2012 | 05/01/2017 EUR 24.054.600 24.054.600 36,95| 0,539% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,913% | 17/01/2012 | 17/01/2017 EUR 12.732.900 12.732.900 29,51 | 0,464% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,982% | 25/01/2012 | 25/01/2017 EUR 13.047.800 13.047.800 30,50 | 0,474% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,048% | 02/02/2012 | 02/02/2017 EUR 76.278.120 76.278.120 37,72 | 0,425% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,000% | 23/08/2012 | 23/08/2017 EUR 1.886.505 1.886.505 90,87 | 0,887% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,561% | 28/03/2012 | 28/03/2017 EUR 13.306.300 13.306.300 32,24 0,491% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,002% | 25/01/2012 | 25/01/2017 EUR 13.047.800 13.047.800 30,55 0,475% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,102% | 08/02/2012 | 08/02/2017 EUR 13.272.600 13.272.600 45,55 0,504% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,902% | 08/02/2012 | 08/02/2017 EUR 9.290.820 9.290.820 31,04 | 0,479% - Diversified Banks 100,000 | DE
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Deutsche Bank AG/London 2,000% | 09/02/2012 | 09/02/2017 | EUR 81.242.226 81.242.226 67,65 | 0,846% - Banks 100,000 | GB
Deutsche Bank AG/London 1,600% | 14/06/2012 | 14/06/2017 EUR 5.794.482 5.794.482 -1 0,871% - Banks 100,000 | GB
Deutsche Bank AG/London 1,200% | 17/05/2012 | 17/05/2017 EUR 6.484.446 6.484.446 66,77 | 0,837% - Banks 100,000 | GB
Deutsche Bank AG/London 1,700% | 01/06/2012 | 01/06/2017 EUR 5.696.686 5.696.686 - 0,869% - Banks 100,000 | GB
Deutsche Bank AG/London 2,500% | 05/01/2012 | 05/01/2017 EUR 12.347.175 12.347.175 - 0,838% - Banks 100,000 | GB
Deutsche Bank AG/London 2,500% | 19/01/2012 | 19/01/2017 EUR 19.526.565 19.526.565 - 0,843% - Banks 100,000 | GB
Deutsche Bank AG/London 1,500% | 03/05/2012 | 03/05/2017 | EUR 15.117.095 15.117.095 67,35 | 0,842% - Banks 100,000 | GB
Deutsche Bank AG/London 2,000% | 19/01/2012 | 19/01/2017 | EUR 44.742.990 44.742.990 66,88 | 0,838% - Banks 100,000 | GB
Deutsche Bank AG/London 2,100% | 23/03/2012 | 23/03/2017 | EUR 12.997.446 12.997.446 -| 0,853% - Banks 100,000 | GB
Deutsche Bank AG/London 2,400% | 09/02/2012 | 09/02/2017 | EUR 32.044.806 32.044.806 -| 0,849% - Banks 100,000 | GB
Deutsche Bank AG/London 1,900% | 17/05/2012 | 17/05/2017 | EUR 5.467.278 5.467.278 -| 0,840% - Banks 100,000 | GB
Deutsche Bank AG/London 1,600% | 08/03/2012 | 08/03/2017 | EUR 22.811.844 22.811.844 66,09 | 0,830% - Banks 100,000 | GB
Deutsche Bank AG/London 2,100% | 12/04/2012 | 12/04/2017 EUR 11.727.619 11.727.619 -1 0,861% - Banks 100,000 | GB
Deutsche Bank AG/London 1,500% | 23/03/2012 | 23/03/2017 | EUR 20.026.677 20.026.677 65,95 | 0,829% - Banks 100,000 | GB
Deutsche Bank AG/London 2,000% | 23/02/2012 | 23/02/2017 | EUR 26.630.400 26.630.400 68,09 | 0,850% - Banks 100,000 | GB
Deutsche Bank AG/London 2,150% | 08/03/2012 | 08/03/2017 EUR 19.761.423 19.761.423 - 0,849% - Banks 100,000 | GB
Deutsche Bank AG/London 2,000% | 03/05/2012 | 03/05/2017 EUR 17.746.155 17.746.155 - 0,866% - Banks 100,000 | GB
Deutsche Bank AG/London 0,000% | 14/06/2012 | 14/06/2017 EUR 7.558.020 7.558.020 92,34 | 0,901% - Banks 100,000 | GB
Deutsche Bank AG/London 2,250% | 23/02/2012 | 23/02/2017 EUR 12.249.984 12.249.984 - 0,849% B Banks 100,000 | GB
Deutsche Bank AG/London 0,429% | 30/10/2012 | 30/10/2017 | EUR 64.824.000 64.824.000 86,36 | 0,842% - Banks 100,000 | GB
Deutsche Genossenschafts-Hypothekenbank AG 0,304% | 01/03/2012 | 01/03/2017 EUR 13.316.700 13.316.700 9,68 | 0,145% AAA Consumer Finance 99,950 | DE
Deutsche Genossenschafts-Hypothekenbank AG 0,118% | 31/08/2012 | 31/08/2017 EUR 62.854.000 62.854.000 -3,24 | 0,016% AAA Consumer Finance 99,970 | DE
Deutsche Genossenschafts-Hypothekenbank AG 1,875% | 30/01/2012 | 30/01/2017 EUR 131.293.000 131.293.000 -1 0,093% AAA Consumer Finance 100,000 | DE
Deutsche Genossenschafts-Hypothekenbank AG 1,750% | 07/03/2012 | 07/04/2017 EUR 13.143.300 13.143.300 -1 0,861% A+ Consumer Finance 100,250 | DE
Deutsche Genossenschafts-Hypothekenbank AG 1,800% | 27/02/2012 | 27/02/2017 EUR 33.526.750 33.526.750 -1 0,151% AAA Consumer Finance 99,850 | DE
Deutsche Genossenschafts-Hypothekenbank AG 0,950% | 27/09/2012 | 27/09/2017 EUR 25.792.000 25.792.000 -1 0,144% AAA Consumer Finance 100,000 | DE
Deutsche Genossenschafts-Hypothekenbank AG 1,500% | 22/08/2012 | 22/09/2017 EUR 12.467.300 12.467.300 -1 0,888% A+ Consumer Finance 101,100 | DE
Deutsche Hypothekenbank AG 1,232% | 12/01/2012 | 12/01/2017 EUR 128.340.000 128.340.000 29,01 0,268% - Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 0,536% | 20/11/2012 | 20/11/2017 EUR 12.806.000 12.806.000 39,35| 0,441% - Consumer Finance 99,900 | DE
Deutsche Hypothekenbank AG 1,300% | 11/07/2012 | 11/07/2017 EUR 24.507.200 24.507.200 -1 0,142% - Consumer Finance 99,960 | DE
Deutsche Hypothekenbank AG 0,282% | 11/07/2012 | 11/07/2017 | EUR 18.380.400 18.380.400 7,03 | 0,048% - Consumer Finance 99,990 | DE
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Deutsche Hypothekenbank AG 1,600% | 25/10/2012 | 25/10/2017 EUR 12.963.500 12.963.500 -1 0,528% - Consumer Finance 99,880 | DE
Deutsche Hypothekenbank AG 1,830% | 01/03/2012 | 01/03/2017 EUR 26.633.400 26.633.400 -1 0,156% - Consumer Finance 99,965 | DE
Deutsche Hypothekenbank AG 1,000% | 24/08/2012 | 24/08/2017 EUR 31.339.500 31.339.500 -1 0,127% - Consumer Finance 99,700 | DE
Deutsche Hypothekenbank AG 1,625% | 13/04/2012 | 13/04/2017 EUR 65.421.000 65.421.000 -1 0,110% - Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 2,600% | 17/02/2012 | 17/02/2017 EUR 13.152.700 13.152.700 -| 0,442% - Consumer Finance 100,000 | DE
Deutsche Kreditbank AG 1,000% | 24/10/2012 | 24/10/2017 EUR 129.542.000 129.542.000 - 0,093% - Banks 99,900 | DE
Deutsche Kreditbank AG 0,039% | 14/12/2012 | 14/12/2017 | EUR 26.336.200 26.336.200 9,31 0,141% - Banks 99,950 | DE
Deutsche Pfandbriefbank AG 1,625% | 04/07/2012 | 04/07/2017 EUR 627.145.000 627.145.000 - 0,004% AA+ Banks 99,658 | DE
Deutsche Pfandbriefbank AG 0,000% | 22/06/2012 | 22/06/2017 EUR 12.562.200 12.562.200 54,95 0,527% AA+ Banks 100,000 | DE
Deutsche Pfandbriefbank AG 3,000% | 20/02/2012 | 20/02/2017 | EUR 19.858.650 19.858.650 - 1,547% - Banks 100,000 | DE
Deutsche Pfandbriefbank AG 0,489% | 22/06/2012 | 22/06/2017 | EUR 138.184.200 138.184.200 20,32 | 0,251% AA+ Banks 100,000 | DE
Deutsche Post Finance BV 1,875% | 25/06/2012 | 27/06/2017 EUR 937.335.000 937.335.000 - 0,281% NR Transportation & Logistics 99,467 | NL
DGH Finance Il GmbH 6,250% | 30/11/2012 | 30/11/2017 | EUR 325.040.000 325.040.000 - 2,492% - Real Estate 99,000 | DE
DNB Bank ASA 2,750% | 21/03/2012 | 21/03/2017 | EUR 659.885.000 659.885.000 -| 0,230% A+ Banks 99,963 | NO
DNB Bank ASA 2,250% | 20/03/2012 | 20/03/2017 | EUR 99.231.000 99.231.000 40,82 | 0,386% - Banks 100,000 | NO
DNB Boligkreditt AS 1,875% | 27/03/2012 | 27/03/2017 EUR 66.689.000 66.689.000 - 0,227% AAA Banks 99,408 | NO
DNB Boligkreditt AS 0,191% | 21/12/2012 | 21/01/2018 EUR 26.338.000 26.338.000 3,82 0,016% AAA Banks 100,000 | NO
Duesseldorfer Hypothekenbank AG 0,359% | 11/12/2012 | 11/12/2017 EUR 64.996.000 64.996.000 3,29 | 0,081% - Consumer Finance 99,960 | DE
DVB Bank SE 2,500% | 30/08/2012 | 30/08/2017 | EUR 625.070.000 625.070.000 -| 0,520% A+ Commercial Finance 100,000 | DE
DVB Bank SE 2,520% | 30/05/2012 | 30/05/2017 EUR 24.812.400 24.812.400 - 0,710% A+ Commercial Finance 100,000 | DE
DVB Bank SE 1,740% | 14/05/2012 | 15/06/2017 EUR 25.692.000 25.692.000 - 0,242% B Commercial Finance 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 0,486% | 20/06/2012 | 20/06/2017 | EUR 380.769.000 380.769.000 24,74 | 0,225% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 0,329% | 12/07/2012 | 12/07/2017 | EUR 365.931.000 365.931.000 16,50 | 0,213% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,205% | 20/09/2012 | 20/09/2017 EUR 388.260.000 388.260.000 -1 0,035% AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,750% | 24/08/2012 | 29/09/2017 EUR 62.679.000 62.679.000 -1 0,722% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,378% | 31/07/2012 | 31/07/2017 EUR 123.058.000 123.058.000 23,40 | 0,282% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,450% | 25/09/2012 | 25/09/2017 EUR 259.040.000 259.040.000 -1 0,321% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,875% | 19/12/2012 | 19/12/2017 EUR 99.335.250 99.335.250 -1 0,134% AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,875% | 24/01/2012 | 24/01/2017 EUR 65.110.000 65.110.000 -1 0,394% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,375% | 21/08/2012 | 21/08/2017 EUR 124.782.000 124.782.000 -1 0,363% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 0,407% | 02/08/2012 | 02/08/2017 EUR 12.164.000 12.164.000 19,14 | 0,169% AA+ Banks 100,000 | DE
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DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,400% | 04/06/2012 | 23/06/2017 EUR 62.382.000 62.382.000 -1 2,177% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,341% | 09/05/2012 | 09/05/2017 EUR 12.951.100 12.951.100 34,34 | 0,391% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 4,310% | 26/11/2012 | 27/12/2017 EUR 64.797.500 64.797.500 -1 0,811% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,850% | 06/09/2012 | 25/09/2017 EUR 63.157.000 63.157.000 -| 0,356% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,375% | 24/08/2012 | 29/09/2017 EUR 62.679.000 62.679.000 -| 0,400% Banks 100,450 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,250% | 17/02/2012 | 17/02/2017 EUR 65.763.500 65.763.500 -| 0,406% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 0,249% | 03/08/2012 | 03/08/2017 | EUR 30.927.250 30.927.250 18,42 | 0,353% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,350% | 24/08/2012 | 25/09/2017 EUR 31.339.500 31.339.500 -1 0,301% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,300% | 21/08/2012 | 25/09/2017 EUR 62.391.000 62.391.000 -| 0,258% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 4,400% | 23/02/2012 | 23/03/2017 EUR 66.576.000 66.576.000 -1 0,441% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,750% | 16/02/2012 | 23/03/2017 EUR 65.519.000 65.519.000 -| 0,048% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,526% | 25/06/2012 | 23/06/2017 EUR 62.489.000 62.489.000 5,39 | 0,032% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,209% | 01/06/2012 | 01/06/2017 EUR 30.960.250 30.960.250 18,00 | 0,349% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,550% | 01/06/2012 | 01/06/2017 EUR 92.880.750 92.880.750 -1 0,374% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 4,020% | 14/03/2012 | 14/03/2017 EUR 6.508.850 6.508.850 -1 0,772% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,790% | 24/04/2012 | 24/04/2017 EUR 19.796.700 19.796.700 -| 0,448% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,418% | 27/02/2012 | 27/02/2017 EUR 33.526.750 33.526.750 31,59 | 0,364% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,487% | 01/03/2012 | 01/03/2017 EUR 199.750.500 199.750.500 29,17 | 0,270% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 0,213% | 04/07/2012 | 04/07/2017 | EUR 31.357.250 31.357.250 18,08 | 0,350% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 0,564% | 09/08/2012 | 09/08/2017 | EUR 61.409.000 61.409.000 15,92 | 0,328% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 1,060% | 09/08/2012 | 09/08/2017 | EUR 12.281.800 12.281.800 45,87 | 0,437% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 1,009% | 05/09/2012 | 05/09/2017 | EUR 126.046.000 126.046.000 14,63 | 0,315% Banks 102,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,200% | 27/06/2012 | 27/06/2017 EUR 12.474.900 12.474.900 27,13 | 0,440% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,085% | 07/12/2012 | 27/12/2017 EUR 64.700.500 64.700.500 23,82 | 0,216% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,900% | 26/11/2012 | 27/12/2017 EUR 64.797.500 64.797.500 -1 0,267% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,650% | 13/12/2012 | 27/12/2017 EUR 65.347.500 65.347.500 6,50 | 0,043% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 4,636% | 24/08/2012 | 25/09/2017 EUR 62.679.000 62.679.000 44,07 | 0,419% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,850% | 20/03/2012 | 23/03/2017 EUR 66.154.000 66.154.000 -1 1,245% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,760% | 15/03/2012 | 23/03/2017 EUR 65.506.500 65.506.500 -| 0,205% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 3,100% | 06/09/2012 | 25/09/2017 EUR 63.157.000 63.157.000 -1 0,335% Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank | 0,201% | 18/12/2012 | 18/12/2017 | EUR 66.149.500 66.149.500 26,20 | 0,310% Banks 100,000 | DE
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DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,498% | 27/09/2012 | 27/09/2017 EUR 128.960.000 128.960.000 23,74 | 0,285% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,295% | 22/08/2012 | 22/08/2017 EUR 62.336.500 62.336.500 3,73 | 0,085% AA+ Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,486% | 20/03/2012 | 20/03/2017 EUR 33.077.000 33.077.000 38,76 | 0,366% - Banks 100,000 | DE
DZ Privatbank SA 0,571% | 11/05/2012 | 11/05/2017 EUR 64.708.500 64.708.500 29,92 0,277% - Banks 100,000 | LU
DZ Privatbank SA 1,700% | 11/05/2012 | 11/05/2017 EUR 6.470.850 6.470.850 - 0,538% - Banks 99,929 | LU
DZ Privatbank SA 1,200% | 23/11/2012 | 23/11/2017 EUR 64.930.500 64.930.500 - 0,489% - Banks 99,918 | LU
DZ Privatbank SA 0,488% | 23/11/2012 | 23/11/2017 EUR 32.465.250 32.465.250 36,59 | 0,344% - Banks 100,000 | LU
EBS Mortgage Finance 1,929% | 19/12/2012 | 19/12/2017 EUR 397.341.000 397.341.000 34,53 0,271% B Consumer Finance 98,250 | IE
EDP Finance BV 5,750% | 21/09/2012 | 21/09/2017 | EUR 975.187.500 975.187.500 -1 0818%| BB+ | Utilities 99,472 | NL
Wireless
EE Finance PLC 3,500% | 06/02/2012 | 06/02/2017 EUR 656.410.000 656.410.000 -1 0,538% BBB Telecommunications 99,617 | GB
Services
Eika Boligkreditt AS 1,250% | 06/11/2012 | 06/11/2017 EUR 1.281.480.000 1.281.480.000 -| 0,098% - Consumer Finance 99,687 | NO
Eika Boligkreditt AS 2,250% | 25/01/2012 | 25/01/2017 EUR 652.390.000 652.390.000 -| 0,037% - Consumer Finance 99,524 | NO
Emil Banca Credito Cooperativo SC 3,850% | 16/04/2012 | 16/04/2017 EUR 26.183.800 26.183.800 -1 1,429% - Banks 100,000 | IT
Enagas Financiaciones SAU 4,250% | 05/10/2012 | 05/10/2017 EUR 610.442.040 978.900.000 -1 0,379% BBB+ | Utilities 99,801 | ES
Erste Abwicklungsanstalt 0,175% | 21/12/2012 | 15/12/2017 EUR 26.338.000 26.338.000 -| 0,255% AA- Winding Up Agencies 97,010 | DE
Erste Group Bank AG 3,375% | 28/03/2012 | 28/03/2017 EUR 665.315.000 665.315.000 - 0,626% BBB+ Banks 99,778 | AT
Erste Group Bank AG 3,150% | 03/04/2012 | 03/04/2017 EUR 11.063.983 11.063.983 - 0,888% - Banks 100,000 | AT
Erste Group Bank AG 1,500% | 19/10/2012 | 19/10/2017 EUR 10.419.920 10.419.920 92,09 | 0,899% - Banks 98,600 | AT
Erste Group Bank AG 2,500% | 18/05/2012 | 18/05/2017 EUR 9.166.320 9.166.320 95,60 | 0,934% - Banks 99,750 | AT
Erste Group Bank AG 2,450% | 18/05/2012 | 18/05/2017 EUR 13.224.963 13.224.963 -1 0,875% - Banks 100,000 | AT
Erste Group Bank AG 3,500% | 15/03/2012 | 15/03/2017 EUR 5.240.520 5.240.520 -1 0,922% - Banks 100,000 | AT
Erste Group Bank AG 3,200% | 19/09/2012 | 20/10/2017 EUR 3.414.904 3.414.904 -1 0,823% - Banks 100,000 | AT
Erste Group Bank AG 2,700% | 30/05/2012 | 30/05/2017 EUR 6.451.224 6.451.224 -1 0,916% - Banks 100,000 | AT
Erste Group Bank AG 3,000% | 07/05/2012 | 07/05/2017 EUR 9.795.750 9.795.750 -1 0,901% - Banks 100,000 | AT
Erste Group Bank AG 1,500% | 11/04/2012 | 11/04/2017 EUR 198.089.350 198.089.350 57,15| 0,550% - Banks 100,000 | AT
Erste Group Bank AG 3,200% | 25/07/2012 | 31/07/2017 EUR 1.697.626 1.697.626 - 1,007% - Banks 100,000 | AT
Erste Group Bank AG 2,750% | 27/03/2012 | 27/03/2017 EUR 10.470.173 10.470.173 88,71 0,865% - Banks 100,000 | AT
Erste Group Bank AG 2,350% | 27/06/2012 | 27/06/2017 EUR 23.702.310 23.702.310 - 0,861% - Banks 100,000 | AT
Erste Group Bank AG 1,881% | 26/07/2012 | 26/07/2017 EUR 4.297.475 4.297.475 90,60 0,884% - Banks 100,000 | AT
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Erste Group Bank AG 2,600% | 22/06/2012 | 22/06/2017 EUR 1.742.377 1.742.377 -| 0,979% - Banks 100,000 | AT
Erste Group Bank AG 5,000% | 20/06/2012 | 20/06/2017 EUR 5.076.920 5.076.920 - 4,999% - Banks 100,000 | AT
Erste Group Bank AG 2,500% | 25/07/2012 | 25/07/2017 EUR 2.556.140 2.556.140 -1 0,970% - Banks 100,000 | AT
Erste Group Bank AG 2,830% | 24/07/2012 | 24/07/2017 EUR 1.807.890 1.807.890 -| 0,993% - Banks 100,000 | AT
Erste Group Bank AG 1,986% | 23/03/2012 | 23/03/2017 EUR 13.262.700 13.262.700 83,42 | 0,812% - Banks 100,000 | AT
Erste Group Bank AG 3,250% | 23/04/2012 | 23/04/2017 EUR 9.195.480 9.195.480 -| 0,906% - Banks 100,000 | AT
Erste Group Bank AG 2,850% | 26/09/2012 | 20/10/2017 EUR 4.115.968 4.115.968 -| 1,052% - Banks 100,000 | AT
Erste Group Bank AG 1,500% | 14/02/2012 | 14/02/2017 EUR 13.118 13.118 53,70 | 0,515% - Banks 100,000 | AT
Erste Group Bank AG 3,600% | 02/05/2012 | 02/05/2017 EUR 474.012 474.012 -1 0,393% - Banks 100,000 | AT
Erste Group Bank AG 2,300% | 18/07/2012 | 18/07/2017 EUR 3.153.486 3.153.486 -| 0,953% - Banks 100,000 | AT
Erste Group Bank AG 2,050% | 18/07/2012 | 18/07/2017 EUR 1.590.848 1.590.848 -| 0,976% - Banks 100,000 | AT
Erste Group Bank AG 2,150% | 26/06/2012 | 26/06/2017 EUR 2.498.900 2.498.900 95,83 | 0,936% - Banks 100,000 | AT
Erste Group Bank AG 3,000% | 24/04/2012 | 24/04/2017 EUR 1.319.780 1.319.780 -| 0,983% - Banks 100,000 | AT
Erste Group Bank AG 2,000% | 21/05/2012 | 22/05/2017 EUR 5.496.088 5.496.088 90,61 | 0,884% - Banks 99,500 | AT
Erste Group Bank AG 2,700% | 09/05/2012 | 09/05/2017 EUR 1.165.599 1.165.599 -| 0,985% - Banks 100,000 | AT
Erste Group Bank AG 2,500% | 28/02/2012 | 28/02/2017 EUR 807.132 807.132 96,32 | 0,941% - Banks 100,000 | AT
Erste Group Bank AG 2,790% | 26/07/2012 | 26/07/2017 EUR 4.297.475 4.297.475 -| 0,955% - Banks 100,000 | AT
Erste Group Bank AG 2,300% | 18/07/2012 | 18/07/2017 EUR 1.249.865 1.249.865 -| 0,993% - Banks 100,000 | AT
Erste Group Bank AG 2,800% | 09/03/2012 | 09/03/2017 EUR 10.494.240 10.494.240 -1 0,871% - Banks 100,000 | AT
Erste Group Bank AG 4,000% | 11/04/2012 | 20/04/2017 EUR 1.574.220 1.574.220 -1 0,628% - Banks 100,000 | AT
Erste Group Bank AG 4,000% | 11/04/2012 | 25/04/2017 EUR 393.555 393.555 -| 0,630% - Banks 100,000 | AT
Erste Group Bank AG 2,600% | 29/10/2012 | 29/10/2017 EUR 9.674.400 9.674.400 -| 0,962% - Banks 100,000 | AT
Erste Group Bank AG 1,700% | 28/11/2012 | 28/11/2017 EUR 3.882.390 3.882.390 -1 0,992% - Banks 100,000 | AT
Erste Group Bank AG 1,500% | 05/09/2012 | 05/09/2017 EUR 1.260.460 1.260.460 99,55 | 0,974% - Banks 100,000 | AT
Erste Group Bank AG 1,200% | 07/11/2012 | 07/11/2017 EUR 1.745.842 1.745.842 | 100,07 | 0,979% - Banks 100,000 | AT
ERVIA 3,625% | 04/12/2012 | 04/12/2017 EUR 654.620.000 654.620.000 -| 0,428% A Government Agencies 99,829 | IE
ESB Finance Ltd 6,250% | 11/09/2012 | 11/09/2017 EUR 385.881.000 771.762.000 -| 0,401% A- Utilities 100,000 | IE
Fagron 4,750% | 02/07/2012 | 02/07/2017 EUR 283.317.750 283.317.750 - 2,762% - Pharmaceuticals 101,875 | BE
FCE Bank PLC 2,875% | 03/10/2012 | 03/10/2017 EUR 645.410.000 645.410.000 -| 0,607% - Automobiles Manufacturing | 99,899 | GB
Fiat Chrysler Finance Europe 7,000% | 23/03/2012 | 23/03/2017 EUR 1.127.329.500 1.127.329.500 - 2,339% BB- Automobiles Manufacturing | 100,000 | LU
Financiere Agache SA 3,179% | 25/10/2012 | 25/10/2017 EUR 356.496.250 356.496.250 -| 0,690% - Financial Services 100,000 | FR
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Finmeccanica SpA 4,375% | 05/12/2012 | 05/12/2017 EUR 681.948.124 785.154.000 -1 1,247% BB+ Aerospace & Defense 99,421 | IT
FMS Wertmanagement AoeR 1,750% | 18/01/2012 | 18/01/2017 EUR 128.501.000 128.501.000 -1 0,107% AAA Winding Up Agencies 100,000 | DE
Fonciere de Paris SIIC 4,250% | 18/07/2012 | 18/07/2017 EUR 61.328.000 61.328.000 -1 3,178% - Real Estate 100,000 | FR
Free and Hanseatic City of Hamburg 1,750% | 02/02/2012 | 02/02/2017 EUR 263.028.000 263.028.000 - 0,025% - Government Local 100,000 | DE
Free and Hanseatic City of Hamburg 1,000% | 12/12/2012 | 12/12/2017 EUR 65.440.500 65.440.500 - 0,162% - Government Local 100,614 | DE
GA4S International Finance PLC 2,875% | 02/05/2012 | 02/05/2017 EUR 790.020.000 790.020.000 - 0,616% BBB- Consumer Services 99,336 | GB
GDF Suez 1,500% | 20/07/2012 | 20/07/2017 EUR 912.975.000 912.975.000 -1 0,195% A Power Generation 99,704 | FR
Golfino AG 7,250% | 05/04/2012 | 04/04/2017 EUR 15.675.600 15.675.600 -| 6,006% - Apparel & Textile Products 100,000 | DE
HAHN-Immobilien-Beteiligungs AG 6,250% | 01/10/2012 | 01/10/2017 EUR 25.793.800 25.793.800 -1 3,815% - Real Estate 100,000 | DE
Halloren Schokoladenfabrik AG 6,250% | 29/06/2012 | 29/06/2017 EUR 12.651.100 12.651.100 -1 0,896% - Food & Beverage 100,000 | DE
Hamburger Sparkasse AG 1,375% | 01/06/2012 | 01/06/2017 EUR 61.920.500 61.920.500 -1 0,142% - Banks 99,850 | DE
Hamburger Sparkasse AG 1,850% | 15/02/2012 | 15/02/2017 EUR 28.734.200 28.734.200 39,55| 0,444% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,400% | 01/08/2012 | 01/08/2017 EUR 18.604.224 61.497.500 -1 0,228% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,750% | 01/08/2012 | 01/08/2017 EUR 16.425.982 61.497.500 -1 0,225% - Banks 100,150 | DE
Hamburger Sparkasse AG 1,700% | 10/04/2012 | 10/04/2017 EUR 24.216.685 26.180.200 41,52 | 0,463% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,550% | 12/06/2012 | 12/06/2017 EUR 19.975.680 19.975.680 41,90 0,467% - Banks 100,000 | DE
Hamburger Sparkasse AG 2,250% | 02/05/2012 | 02/05/2017 EUR 12.733.806 65.835.000 - 0,566% - Banks 100,500 | DE
Hamburger Sparkasse AG 2,250% | 03/04/2012 | 03/04/2017 EUR 20.436.376 66.650.500 - 0,536% - Banks 100,250 | DE
Hamburger Sparkasse AG 1,750% | 13/03/2012 | 13/03/2017 EUR 13.110.500 13.110.500 43,93 | 0,487% - Banks 100,000 | DE
Hamburger Sparkasse AG 2,400% | 02/01/2012 | 02/01/2017 EUR 23.357.778 64.660.000 -1 0,503% - Banks 100,050 | DE
Hamburger Sparkasse AG 3,000% | 02/01/2012 | 02/01/2017 EUR 9.361.475 64.660.000 -1 0,560% - Banks 100,050 | DE
Hamburger Sparkasse AG 1,750% | 01/03/2012 | 01/03/2017 EUR 13.316.700 13.316.700 -1 0,220% - Banks 99,820 | DE
Hamburger Sparkasse AG 1,250% | 17/11/2012 | 17/11/2017 EUR 24.296.205 64.011.500 -1 0,255% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,250% | 17/11/2012 | 17/11/2017 EUR 10.450.517 64.011.500 -1 0,253% - Banks 100,000 | DE
Heathrow Funding Ltd 4,375% | 25/01/2012 | 25/01/2017 EUR 913.346.000 913.346.000 -1 0,401% A- Industrial Other 99,850 | GB
Hellenic Republic Government Bond 1,542% | 07/02/2012 | 07/02/2017 EUR 6.591.728 6.591.728 -1 21,817% - Sovereigns 100,000 | GR
HOCHTIEF AG 5,500% | 23/03/2012 | 23/03/2017 EUR 663.135.000 663.135.000 - 1,138% - Industrial Other 99,468 | DE
Homann Holzwerkstoffe GmbH 7,000% | 14/12/2012 | 14/12/2017 | EUR 131.681.000 131.681.000 | 7585% | - ;‘;’:Sé‘cgﬂ:‘z Products 100,000 | DE
HSBC Bank PLC 2,100% | 20/02/2012 | 07/02/2017 EUR 5.295.640 5.295.640 85,74 | 0,835% - Banks 100,000 | GB
HSBC Bank PLC 1,900% | 20/03/2012 | 20/03/2017 EUR 4.294.982 4.294.982 82,54 | 0,803% - Banks 100,000 | GB
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HSBC Bank PLC 1,900% | 03/01/2012 | 03/01/2017 EUR 2.075.135 2.075.135 87,21 | 0,850% - Banks 100,000 | GB
HSBC Bank PLC 2,000% | 17/02/2012 | 17/02/2017 EUR 3.945.810 3.945.810 86,77 | 0,846% - Banks 100,000 | GB
HSBC Bank PLC 2,318% | 15/03/2012 | 15/03/2017 EUR 314.431.200 314.431.200 -| 0,344% AA- Banks 100,000 | GB
HSBC Bank PLC 2,200% | 02/03/2012 | 02/03/2017 EUR 146.638.770 146.638.770 69,73 | 0,675% AA- Banks 100,000 | GB
HSBC Bank PLC 2,000% | 21/03/2012 | 21/03/2017 EUR 7.258.735 7.258.735 83,47 | 0,813% - Banks 100,000 | GB
HSBC Bank PLC 0,381% | 18/04/2012 | 18/04/2017 EUR 3.331.362 3.331.362 81,22 | 0,790% - Banks 100,000 | GB
HSBC Bank PLC 0,987% | 01/03/2012 | 01/03/2017 EUR 2.929.674 2.929.674 82,87 | 0,807% B Banks 100,000 | GB
HSBC Bank PLC 2,150% | 17/02/2012 | 17/02/2017 EUR 15.296.590 15.296.590 81,37 | 0,792% B Banks 100,000 | GB
HSBC Bank PLC 2,100% | 13/03/2012 | 13/03/2017 EUR 5.244.200 5.244.200 85,21 | 0,830% B Banks 100,000 | GB
HSBC Bank PLC 2,200% | 01/03/2012 | 01/03/2017 EUR 7.324.185 7.324.185 83,79 | 0,816% - Banks 100,000 | GB
HSBC Bank PLC 1,900% | 07/02/2012 | 07/02/2017 EUR 3.843.523 3.843.523 84,05 0,819% - Banks 100,000 | GB
HSBC Trinkaus & Burkhardt AG 0,000% | 01/06/2012 | 01/06/2017 EUR 619.205.000 619.205.000 54,50 | 0,471% - Banks 100,000 | DE
HSH Nordbank AG 1,875% | 05/04/2012 | 05/04/2017 EUR 653.150.000 653.150.000 -| 0,019% - Banks 99,891 | DE
HSH Nordbank AG 0,428% | 27/07/2012 | 27/07/2017 EUR 24.712.800 24.712.800 67,82 | 1,109% - Banks 100,000 | DE
HSH Nordbank AG 2,150% | 14/08/2012 | 14/08/2017 EUR 30.834.500 30.834.500 -| 0,643% - Banks 99,810 | DE
HSH Nordbank AG 2,000% | 14/09/2012 | 14/09/2017 EUR 258.477.790 262.414.000 -| 0,515% - Banks 100,000 | DE
HSH Nordbank AG 1,000% | 10/10/2012 | 10/10/2017 EUR 2.577.860 2.577.860 115,30 | 1,131% - Banks 100,000 | DE
HSH Nordbank AG 2,000% | 18/07/2012 | 18/07/2017 EUR 4.292.960 4.292.960 66,51 | 0,643% - Banks 100,000 | DE
HSH Nordbank AG 2,210% | 16/07/2012 | 17/07/2017 EUR 6.130.250 6.130.250 -1 0,701% B Banks 100,000 | DE
HSH Nordbank AG 1,281% | 24/07/2012 | 24/07/2017 EUR 16.873.640 16.873.640 55,63 | 0,534% B Banks 100,000 | DE
HSH Nordbank AG 2,000% | 08/05/2012 | 08/05/2017 EUR 9.107.000 9.107.000 61,27 | 0,591% B Banks 100,000 | DE
HSH Nordbank AG 2,145% | 01/03/2012 | 01/03/2017 EUR 13.316.700 13.316.700 -| 0,282% - Banks 100,000 | DE
HSH Nordbank AG 1,169% | 28/09/2012 | 28/09/2017 EUR 6.437.850 6.437.850 53,03 | 0,578% - Banks 100,000 | DE
HSH Nordbank AG 1,500% | 09/05/2012 | 09/05/2017 EUR 1.942.665 1.942.665 103,72 | 1,182% - Banks 100,000 | DE
HSH Nordbank AG 2,150% | 08/06/2012 | 08/06/2017 EUR 14.990.160 14.990.160 -| 0,646% - Banks 100,000 | DE
HSH Nordbank AG 2,250% | 31/07/2012 | 31/07/2017 EUR 20.356.254 20.919.860 -| 0,654% - Banks 100,000 | DE
HSH Nordbank AG 1,065% | 16/03/2012 | 16/03/2017 EUR 65.842.500 65.842.500 26,46 | 0,434% - Banks 100,000 | DE
HSH Nordbank AG 2,100% | 23/05/2012 | 23/05/2017 EUR 12.560.400 12.560.400 -| 0,646% - Banks 100,000 | DE
HSH Nordbank AG 1,910% | 05/04/2012 | 05/04/2017 EUR 13.063.000 13.063.000 -1 0,273% - Banks 100,000 | DE
HSH Nordbank AG 2,930% | 28/02/2012 | 28/02/2017 EUR 6.726.100 6.726.100 -| 0,666% - Banks 100,000 | DE
HSH Nordbank AG 2,680% | 28/02/2012 | 28/02/2017 EUR 6.726.100 6.726.100 54,34 | 0,591% B Banks 100,000 | DE
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HSH Nordbank AG 2,160% | 01/08/2012 | 01/08/2017 EUR 12.299.500 12.299.500 -| 0,676% - Banks 100,000 | DE
HSH Nordbank AG 0,737% | 28/08/2012 | 28/08/2017 EUR 2.514.200 2.514.200 63,46 | 0,613% - Banks 100,000 | DE
HSH Nordbank AG 1,148% | 31/07/2012 | 31/07/2017 EUR 6.152.900 6.152.900 51,39 | 0,562% - Banks 100,000 | DE
HSH Nordbank AG 2,140% | 07/08/2012 | 07/08/2017 EUR 24.836.600 24.836.600 -| 0,648% - Banks 100,000 | DE
HSH Nordbank AG 1,276% | 05/09/2012 | 05/09/2017 EUR 12.604.600 12.604.600 58,26 | 0,561% - Banks 100,000 | DE
HSH Nordbank AG 2,000% | 08/05/2012 | 08/05/2017 EUR 18.897.025 19.515.000 -| 0,621% - Banks 100,000 | DE
HSH Nordbank AG 1,079% | 18/05/2012 | 18/05/2017 EUR 12.731.000 12.731.000 47,61 | 0,524% - Banks 100,000 | DE
HSH Nordbank AG 2,750% | 08/02/2012 | 08/02/2017 EUR 2.654.520 2.654.520 -| 0,693% - Banks 100,000 | DE
HSH Nordbank AG 1,500% | 19/09/2012 | 19/09/2017 EUR 9.148.230 9.148.230 -| 0,699% - Banks 100,000 | DE
HSH Nordbank AG 1,870% | 17/12/2012 | 17/12/2017 EUR 19.734.900 19.734.900 -| 0,724% - Banks 100,000 | DE
HSH Nordbank AG 1,500% | 14/08/2012 | 14/08/2017 EUR 42.708.249 43.168.300 -| 0,610% - Banks 100,000 | DE
HSH Nordbank AG 2,100% | 26/10/2012 | 26/10/2017 EUR 6.465.000 6.465.000 -| 0,750% - Banks 100,000 | DE
HSH Nordbank AG 1,500% | 28/11/2012 | 28/11/2017 EUR 12.941.300 12.941.300 -1 0,721% - Banks 100,000 | DE
HSH Nordbank AG 1,550% | 31/08/2012 | 31/08/2017 EUR 1.257.080 1.257.080 71,49 | 0,693% - Banks 100,000 | DE
HSH Nordbank AG 1,600% | 09/10/2012 | 09/10/2017 EUR 42.486.180 42.486.180 -| 0,645% - Banks 100,000 | DE
HSH Nordbank AG 0,750% | 31/10/2012 | 31/10/2017 EUR 25.939.400 25.939.400 47,53 | 0,523% - Banks 100,000 | DE
HSH Nordbank AG 2,120% | 21/08/2012 | 21/08/2017 EUR 24.956.400 24.956.400 -| 0,655% - Banks 100,000 | DE
HSH Nordbank AG 2,120% | 29/08/2012 | 29/08/2017 EUR 12.527.100 12.527.100 -| 0,689% - Banks 100,000 | DE
Huhtamaki OYJ 3,500% | 05/06/2012 | 05/06/2017 EUR 155.480.000 155.480.000 -| 0,988% - Containers & Packaging 99,572 | FI
HYPO NOE Landesbank AG 2,500% | 01/02/2012 | 01/02/2017 EUR 13.184.000 13.184.000 -| 0,545% - Consumer Finance 100,850 | AT
Hypo Tirol Bank AG 2,500% | 10/05/2012 | 10/05/2017 EUR 19.444.200 19.444.200 -1 0,361% - Consumer Finance 100,100 | AT
Iberdrola International BV 4,500% | 21/09/2012 | 21/09/2017 EUR 482.782.825 1.300.250.000 -1 0,373% BBB Utilities 99,536 | NL
IBL Istituto Bancario Del Lavoro SpA 5,500% | 21/05/2012 | 21/05/2017 EUR 15.337.920 15.337.920 -| 4,187% - Banks 100,000 | IT
Iccrea Banca SpA 4,800% | 02/07/2012 | 02/07/2017 EUR 52.653.030 52.653.030 -| 0,783% - Banks 100,000 | IT
Iccrea Banca SpA 4,250% | 28/12/2012 | 28/12/2017 EUR 72.721.550 72.721.550 -1 1,127% - Banks 100,000 | IT
Iccrea Banca SpA 4,350% | 28/12/2012 | 28/12/2017 EUR 26.444.200 26.444.200 - 1,825% - Banks 100,000 | IT
Iccrea Banca SpA 5,570% | 31/10/2012 | 31/10/2017 EUR 9.727.275 9.727.275 -1 1,032% - Banks 100,000 | IT
lccrea Banca SpA 5,000% | 20/03/2012 | 20/03/2017 EUR 125.692.600 125.692.600 -| 0,492% - Banks 100,000 | IT
Iccrea Bancalmpresa SpA 5,000% | 20/03/2012 | 20/03/2017 EUR 284.462.200 284.462.200 - 2,109% - Consumer Finance 100,000 | IT
IKB Deutsche Industriebank AG 3,500% | 04/07/2012 | 04/07/2017 EUR 12.542.900 12.542.900 - 0,658% - Consumer Finance 100,000 | DE
Immigon Portfolioabbau AG 1,432% | 13/07/2012 | 13/07/2017 EUR 3.669.480 3.669.480 | 1.229,51 | 12,273% - Banks 100,000 | AT
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Immigon Portfolioabbau AG 0,000% | 10/04/2012 | 10/04/2017 EUR 3.927.030 3.927.030 2,34 | 0,001% - Banks 100,000 | AT
Immigon Portfolioabbau AG 3,350% | 13/02/2012 | 13/02/2017 EUR 3.962.610 3.962.610 - 11,498% - Banks 100,000 | AT
Immigon Portfolioabbau AG 3,350% | 08/05/2012 | 08/05/2017 EUR 3.252.500 3.252.500 - | 12,238% - Banks 100,000 | AT
Immigon Portfolioabbau AG 3,000% | 23/03/2012 | 23/03/2017 EUR 3.978.810 3.978.810 -1 11,879% - Banks 100,000 | AT
IMMOFINANZ AG 5,250% | 03/07/2012 | 03/07/2017 EUR 126.116.000 126.116.000 - 2,281% - Real Estate 101,400 | AT
ING Bank NV 4,250% | 13/01/2012 | 13/01/2017 EUR 1.584.700.000 1.584.700.000 - 0,268% A Banks 99,757 | NL
ING Bank NV 1,285% | 27/09/2012 | 27/09/2017 EUR 1.289.600.000 1.289.600.000 22,19 | 0,200% A Banks 100,000 | NL
ING Bank NV 0,888% | 27/11/2012 | 27/11/2017 EUR 323.465.000 323.465.000 28,04 0,258% A Banks 100,000 | NL
ING Bank NV 2,250% | 13/04/2012 | 13/04/2017 EUR 65.421.000 65.421.000 45,28 0,431% B Banks 100,000 | NL
ING Bank NV 2,500% | 24/02/2012 | 24/02/2017 EUR 33.656.250 33.656.250 48,56 | 0,464% Banks 100,000 | NL
ING Bank NV 0,696% | 20/09/2012 | 20/09/2017 EUR 25.884.000 25.884.000 39,99 | 0,448% Banks 100,000 | NL
ING Bank NV 2,300% | 20/07/2012 | 20/07/2017 EUR 18.259.500 18.259.500 -1 0,582% - Banks 100,000 | NL
ING Bank NV 2,000% | 24/08/2012 | 24/08/2017 EUR 18.803.700 18.803.700 -| 0,602% - Banks 100,000 | NL
ING-DiBa AG 0,236% | 16/03/2012 | 16/03/2017 EUR 32.921.250 32.921.250 10,21 | 0,080% - Banks 99,510 | DE
ING-DiBa AG 0,281% | 26/04/2012 | 26/04/2017 EUR 33.088.000 33.088.000 2,54 | 0,003% - Banks 99,926 | DE
Instituto de Credito Oficial 4,625% | 25/01/2012 | 31/01/2017 EUR 4.292.726.200 4.371.013.000 - 0,187% BBB Government Agencies 99,465 | ES
Intesa Sanpaolo SpA 4,000% | 09/11/2012 | 09/11/2017 EUR 2.176.602.593 2.176.602.593 - 0,800% BBB- Banks 99,964 | IT
Intesa Sanpaolo SpA 5,000% | 28/02/2012 | 28/02/2017 EUR 1.345.220.000 1.345.220.000 - 0,719% BBB- Banks 99,254 | IT
Intesa Sanpaolo SpA 4,000% | 25/10/2012 | 25/10/2017 EUR 586.258.731 586.258.731 123,71 1,215% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,800% | 05/10/2012 | 05/10/2017 EUR 652.600.000 652.600.000 - 1,266% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,000% | 05/11/2012 | 05/11/2017 EUR 438.092.234 438.092.234 - 1,147% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,000% | 05/10/2012 | 05/10/2017 EUR 300.757.236 300.757.236 117,01 1,148% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,800% | 04/10/2012 | 04/10/2017 EUR 194.779.221 194.779.221 - 1,126% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,800% | 03/10/2012 | 03/10/2017 EUR 332.965.728 332.965.728 - 1,208% - Banks 100,000 | IT
Intesa Sanpaolo SpA 3,000% | 03/04/2012 | 03/04/2017 EUR 162.841.835 162.841.835 114,10 1,119% - Banks 100,000 | IT
Intesa Sanpaolo SpA 3,440% | 02/03/2012 | 02/03/2017 EUR 180.291.707 180.291.707 100,75 | 0,985% - Banks 100,000 | IT
Intesa Sanpaolo SpA 5,150% | 01/08/2012 | 01/08/2017 EUR 148.158.547 148.158.547 - 1,424% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,200% | 04/05/2012 | 04/05/2017 EUR 651.792 651.792 110,63 1,084% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,385% | 06/02/2012 | 06/02/2017 EUR 328.203.687 328.203.687 85,73 0,835% - Banks 100,000 | IT
Intesa Sanpaolo SpA 3,750% | 03/04/2012 | 03/04/2017 EUR 137.022.764 137.022.764 104,10 1,210% - Banks 100,000 | IT
Intesa Sanpaolo SpA 4,320% | 01/08/2012 | 01/08/2017 EUR 49.975.328 49.975.328 137,24 | 1,350% - Banks 100,000 | IT
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Intesa Sanpaolo SpA 3,080% | 05/06/2012 | 05/06/2017 EUR 1.167.966 1.167.966 113,36 1,112% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,279% | 10/12/2012 | 10/12/2017 EUR 30.661.164 30.661.164 192,18 1,970% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,520% | 04/12/2012 | 04/12/2017 EUR 22.814.816 22.814.816 189,52 1,873% - Banks 100,000 | IT
Italy Buoni Poliennali Del Tesoro 4,750% | 01/06/2012 | 01/06/2017 EUR | 19.578.519.054 19.578.519.054 - 0,126% - Sovereigns 96,400 | IT
Italy Buoni Poliennali Del Tesoro 3,500% | 01/11/2012 | 01/11/2017 EUR | 22.428.761.256 22.428.761.256 - 0,177% - Sovereigns 98,800 | IT
Jacob Stauder GmbH & Co KG 7,500% | 23/11/2012 | 23/11/2017 EUR 12.986.100 12.986.100 - 3,851% - Food & Beverage 100,000 | DE
KBC Bank NV 1,125% | 11/12/2012 | 11/12/2017 EUR 1.624.900.000 1.624.900.000 - 0,074% - Banks 99,638 | BE
KBC IFIMA SA 4,500% | 27/03/2012 | 27/03/2017 EUR 1.333.780.000 1.333.780.000 -1 0,319% A Banks 99,770 | LU
KBC IFIMA SA 1,500% | 23/11/2012 | 23/11/2017 EUR 32.465.250 32.465.250 58,18 0,560% A Banks 100,000 | LU
Kreissparkasse Goeppingen 1,750% | 27/03/2012 | 27/03/2017 EUR 13.337.800 13.337.800 -1 0,272% - Banks 99,830 | DE
Kreissparkasse Koeln 0,210% | 27/12/2012 | 15/12/2017 EUR 109.646.320 109.646.320 -1 0,203% Banks 97,010 | DE
Kreissparkasse Koeln 1,000% | 23/08/2012 | 23/08/2017 EUR 25.153.400 25.153.400 -1 0,514% - Banks 99,700 | DE
Kreissparkasse Koeln 1,020% | 05/11/2012 | 06/11/2017 EUR 38.337.000 38.337.000 -1 0,266% - Banks 100,000 | DE
Kreissparkasse Saarpfalz 1,300% | 10/02/2012 | 01/03/2017 EUR 6.597.100 6.597.100 -1 0,599% - Banks 98,790 | DE
Kreissparkasse Wesermuende-Hadeln 1,250% | 01/08/2012 | 01/08/2017 EUR 6.149.750 6.149.750 -1 0,728% - Banks 100,240 | DE
KTM AG 4,375% | 24/04/2012 | 24/04/2017 EUR 112.181.300 112.181.300 - 1,507% - Automobiles Manufacturing | 101,389 | AT
Lafarge SA 5,250% | 15/03/2012 | 15/03/2017 | EUR 65.506.500 65.506.500 S| 1633%| - §A°a”:$;:§ilfr?n';/'ate”a's 100,000 | FR
Lagardere SCA 4,125% | 31/10/2012 | 31/10/2017 EUR 648.485.000 648.485.000 - 1,336% - Publishing & Broadcasting 99,307 | FR
Landesbank Berlin AG 0,699% | 09/01/2012 | 09/01/2017 EUR 127.377.000 127.377.000 20,94 | 0,378% - Banks 100,000 | DE
Landesbank Berlin AG 0,831% | 17/01/2012 | 17/01/2017 EUR 190.993.500 190.993.500 39,84 | 0,376% - Banks 100,000 | DE
Landesbank Berlin AG 1,500% | 26/01/2012 | 26/01/2017 EUR 131.484.000 131.484.000 45,27 | 0,431% - Banks 100,000 | DE
Landesbank Berlin AG 3,730% | 05/09/2012 | 11/10/2017 EUR 6.302.300 6.302.300 - 1,109% - Banks 100,000 | DE
Landesbank Berlin AG 2,250% | 31/01/2012 | 31/01/2017 EUR 45.747.800 65.354.000 -1 0,512% - Banks 99,810 | DE
Landesbank Berlin AG 1,500% | 31/07/2012 | 31/07/2017 EUR 123.058.000 123.058.000 - 0,454% - Banks 100,000 | DE
Landesbank Berlin AG 1,000% | 31/10/2012 | 31/10/2017 EUR 129.697.000 129.697.000 - 0,457% - Banks 100,000 | DE
Landesbank Berlin AG 1,050% | 02/10/2012 | 02/10/2017 EUR 129.415.000 129.415.000 - 0,453% - Banks 100,000 | DE
Landesbank Berlin AG 2,300% | 19/01/2012 | 19/01/2017 EUR 2.586.300 2.586.300 -| 0,636% - Banks 100,000 | DE
Landesbank Berlin AG 1,500% | 20/06/2012 | 20/06/2017 EUR 63.461.500 63.461.500 -1 0,165% - Banks 100,500 | DE
Landesbank Berlin AG 1,800% | 04/04/2012 | 04/04/2017 EUR 131.356.000 131.356.000 -1 0,457% - Banks 100,000 | DE
Landesbank Berlin AG 1,700% | 30/05/2012 | 30/05/2017 EUR 124.062.000 124.062.000 -1 0,457% - Banks 100,000 | DE
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Landesbank Berlin AG 1,250% | 30/05/2012 | 30/05/2017 | EUR 124.062.000 124.062.000 45,48 | 0,433% Banks 100,000 | DE
Landesbank Berlin AG 1,850% | 02/05/2012 | 02/05/2017 | EUR 3.950.100 3.950.100 -| 0,611% Banks 100,000 | DE
Landesbank Berlin AG 1,500% | 27/02/2012 | 27/02/2017 | EUR 4.023.210 4.023.210 60,71 | 0,585% Banks 100,000 | DE
Landesbank Berlin AG 1,800% | 06/03/2012 | 06/03/2017 EUR 131.146.000 131.146.000 - 0,455% Banks 100,000 | DE
Landesbank Berlin AG 0,404% | 23/11/2012 | 23/11/2017 EUR 64.930.500 64.930.500 35,46 0,403% Banks 100,000 | DE
Landesbank Berlin AG 1,200% | 04/09/2012 | 04/09/2017 EUR 3.768.300 3.768.300 - 0,603% Banks 100,000 | DE
Landesbank Berlin AG 1,000% | 04/09/2012 | 04/09/2017 | EUR 2.512.200 2.512.200 62,13 | 0,599% Banks 100,000 | DE
Landesbank Berlin AG 2,330% | 13/01/2012 | 16/12/2016 | EUR 63.388.000 63.388.000 -| 0,495% Banks 100,000 | DE
Landesbank Berlin AG 2,050% | 09/02/2012 | 09/02/2017 | EUR 132.966.000 132.966.000 -| 0,461% Banks 100,000 | DE
Landesbank Berlin AG 1,200% | 23/11/2012 | 23/11/2017 | EUR 64.930.500 64.930.500 -| 0,497% Banks 99,900 | DE
Landesbank Berlin AG 0,875% | 04/12/2012 | 04/12/2017 | EUR 16.365.500 19.638.600 - 0,224% Banks 100,200 | DE
Landesbank Berlin AG 1,230% | 07/12/2012 | 07/12/2017 | EUR 64.700.500 64.700.500 -| 0,500% Banks 100,000 | DE
Landesbank Berlin AG 0,950% | 04/09/2012 | 04/09/2017 | EUR 12.561.000 12.561.000 - 0,222% Banks 100,000 | DE
Landesbank Berlin AG 2,100% | 19/01/2012 | 19/01/2017 | EUR 3.879.450 3.879.450 -| 0,613% Banks 100,000 | DE
Landesbank Berlin AG 1,250% | 03/07/2012 | 03/07/2017 | EUR 126.116.000 126.116.000 45,70 | 0,435% Banks 100,000 | DE
Landesbank Berlin AG 1,600% | 03/07/2012 | 03/07/2017 EUR 126.116.000 126.116.000 - 0,455% Banks 100,000 | DE
Landesbank Berlin AG 1,500% | 03/04/2012 | 03/04/2017 EUR 133.301.000 133.301.000 46,29 0,441% Banks 100,000 | DE
Landesbank Berlin AG 0,750% | 31/10/2012 | 31/10/2017 EUR 129.697.000 129.697.000 38,25 0,361% Banks 100,000 | DE
Landesbank Berlin AG 0,750% | 02/10/2012 | 02/10/2017 | EUR 2.588.300 2.588.300 61,36 | 0,592% Banks 100,000 | DE
Landesbank Berlin AG 1,375% | 28/09/2012 | 16/10/2017 | EUR 96.567.750 96.567.750 - 0,477% Banks 100,000 | DE
Landesbank Berlin AG 0,900% | 04/10/2012 | 04/10/2017 | EUR 13.018.000 13.018.000 -| 0,225% Banks 100,000 | DE
Landesbank Berlin AG 1,500% | 02/05/2012 | 02/05/2017 | EUR 3.950.100 3.950.100 61,07 | 0,589% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,481% | 20/04/2012 | 20/04/2017 EUR 6.605.950 6.605.950 52,68 | 0,505% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,000% | 31/07/2012 | 31/07/2017 EUR 307.645.000 307.645.000 3,95| 0,017% Banks 99,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,250% | 14/11/2012 | 14/11/2017 EUR 318.647.500 318.647.500 -1 0,394% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,000% | 04/04/2012 | 04/04/2017 EUR 65.678.000 65.678.000 41,05 | 0,458% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 11/01/2012 | 11/01/2017 EUR 63.490.500 63.490.500 40,47 | 0,453% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,600% | 06/06/2012 | 06/06/2017 EUR 62.795.500 62.795.500 -| 0,386% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,250% | 31/01/2012 | 31/01/2017 EUR 326.770.000 326.770.000 -1 0,215% Banks 99,910 | DE
Landesbank Hessen-Thueringen Girozentrale 2,000% | 02/03/2012 | 02/03/2017 EUR 66.053.500 66.053.500 -1 0,373% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,888% | 24/02/2012 | 24/02/2017 | EUR 40.387.500 40.387.500 45,17 | 0,430% Banks 100,000 | DE
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Landesbank Hessen-Thueringen Girozentrale 2,200% | 07/03/2012 | 07/03/2017 EUR 65.716.500 65.716.500 41,44 | 0,462% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 0,150% | 12/04/2012 | 12/04/2017 EUR 65.885.500 65.885.500 52,47 | 0,503% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,591% | 01/02/2012 | 01/02/2017 EUR 263.680.000 263.680.000 25,69 | 0,426% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,481% | 26/07/2012 | 26/07/2017 EUR 122.785.000 122.785.000 19,86 | 0,368% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,479% | 30/10/2012 | 30/10/2017 EUR 129.648.000 129.648.000 40,26 | 0,381% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,520% | 06/06/2012 | 06/06/2017 EUR 62.795.500 62.795.500 39,30 | 0,441% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,125% | 04/04/2012 | 04/04/2017 | EUR 328.390.000 328.390.000 -1 0,232% Banks 99,670 | DE
Landesbank Hessen-Thueringen Girozentrale 2,250% | 02/02/2012 | 02/02/2017 | EUR 263.028.000 263.028.000 -| 0,315% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,608% | 01/03/2012 | 01/03/2017 EUR 13.316.700 13.316.700 33,92 | 0,508% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,770% | 10/01/2012 | 10/01/2017 EUR 31.945.000 31.945.000 -1 0,411% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,300% | 08/02/2012 | 08/02/2017 EUR 66.363.000 66.363.000 40,77 | 0,456% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,089% | 26/09/2012 | 26/09/2017 EUR 321.560.000 321.560.000 0,27 | 0,051% Banks 100,100 | DE
Landesbank Hessen-Thueringen Girozentrale 2,200% | 07/03/2012 | 07/03/2017 EUR 4,987.882 4,987.882 66,59 | 0,773% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,400% | 11/01/2012 | 11/01/2017 EUR 63.490.500 63.490.500 71,14 | 0,818% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,749% | 06/06/2012 | 06/06/2017 EUR 6.279.550 6.279.550 47,31 | 0,521% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,400% | 27/06/2012 | 27/06/2017 EUR 62.374.500 62.374.500 -| 0,386% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,800% | 09/05/2012 | 09/05/2017 EUR 64.755.500 64.755.500 -| 0,385% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,600% | 23/05/2012 | 23/05/2017 EUR 62.802.000 62.802.000 -1 0,382% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,600% | 03/05/2012 | 03/05/2017 EUR 65.726.500 65.726.500 38,82 | 0,436% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,625% | 04/04/2012 | 04/04/2017 EUR 262.712.000 262.712.000 - 0,042% Banks 99,820 | DE
Landesbank Hessen-Thueringen Girozentrale 0,631% | 11/04/2012 | 11/04/2017 EUR 327.962.500 327.962.500 22,89 | 0,277% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,505% | 12/04/2012 | 12/04/2017 EUR 329.427.500 329.427.500 11,46 | 0,284% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,182% | 09/02/2012 | 09/02/2017 EUR 9.972.450 9.972.450 44,98 | 0,498% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,028% | 16/02/2012 | 16/02/2017 EUR 65.519.000 65.519.000 36,42 | 0,412% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 2,100% | 08/02/2012 | 08/02/2017 EUR 66.363.000 66.363.000 40,14 | 0,449% Banks 101,500 | DE
Landesbank Hessen-Thueringen Girozentrale 0,411% | 14/11/2012 | 14/11/2017 EUR 318.647.500 318.647.500 24,54 | 0,293% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,200% | 21/11/2012 | 21/11/2017 EUR 128.277.000 128.277.000 -1 0,399% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,487% | 30/11/2012 | 30/11/2017 EUR 130.016.000 130.016.000 40,60 | 0,384% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,200% | 24/10/2012 | 24/10/2017 EUR 129.542.000 129.542.000 -| 0,387% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,620% | 19/04/2012 | 19/04/2017 EUR 328.095.000 328.095.000 24,34 | 0,291% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,250% | 30/10/2012 | 30/10/2017 | EUR 129.648.000 129.648.000 -| 0,396% Banks 99,305 | DE
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Landesbank Hessen-Thueringen Girozentrale 1,340% | 05/10/2012 | 05/10/2017 EUR 130.520.000 130.520.000 -1 0,389% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,100% | 09/10/2012 | 09/10/2017 EUR 64.373.000 64.373.000 39,73 | 0,445% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,000% | 09/11/2012 | 09/11/2017 EUR 127.219.000 127.219.000 46,64 | 0,444% Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,500% | 29/08/2012 | 29/08/2017 EUR 125.271.000 125.271.000 -1 0,371% Banks 100,216 | DE
Landesbank Hessen-Thueringen Girozentrale 0,518% | 31/08/2012 | 31/08/2017 EUR 314.270.000 314.270.000 24,03 | 0,288% Banks 100,000 | DE
Landesbank Saar 1,500% | 03/07/2012 | 03/07/2017 EUR 63.058.000 63.058.000 - 0,113% Banks 100,300 | DE
Landesbank Saar 1,200% | 07/08/2012 | 07/08/2017 EUR 93.137.250 93.137.250 -1 0,122% Banks 99,940 | DE
Landesbank Saar 1,625% | 29/08/2012 | 29/08/2017 EUR 125.271.000 125.271.000 -1 0,362% Banks 99,930 | DE
Landesbank Saar 0,649% | 10/07/2012 | 10/07/2017 EUR 30.641.000 30.641.000 31,56 | 0,364% Banks 99,900 | DE
Landesbank Saar 0,669% | 25/07/2012 | 25/07/2017 EUR 30.314.750 30.314.750 31,73 | 0,365% Banks 100,000 | DE
Landesbank Saar 0,287% | 07/03/2012 | 07/03/2017 EUR 65.716.500 65.716.500 4,97 | 0,028% Banks 99,606 | DE
Landesbank Saar 0,291% | 15/05/2012 | 15/05/2017 EUR 63.847.000 63.847.000 10,78 | 0,086% Banks 99,750 | DE
Landesbank Saar 2,200% | 13/04/2012 | 13/04/2017 EUR 32.710.500 32.710.500 -1 0,421% Banks 99,970 | DE
Landesbank Saar 2,125% | 28/02/2012 | 28/02/2017 EUR 33.630.500 33.630.500 -| 0,405% Banks 99,530 | DE
Landesbank Saar 0,232% | 07/08/2012 | 07/08/2017 EUR 62.091.500 62.091.500 0,04 | 0,048% Banks 99,740 | DE
Landesbank Saar 1,900% | 06/07/2012 | 06/07/2017 EUR 30.704.250 30.704.250 - 0,442% Banks 99,890 | DE
Laurel GmbH 7,125% | 16/11/2012 | 16/11/2017 EUR 25.445.400 25.445.400 - | 80,364% Apparel & Textile Products 100,000 | DE
LBBW 0,347% | 11/12/2012 | 11/12/2017 EUR 194.988.000 194.988.000 17,50 0,153% Banks 100,000 | DE
LBBW 0,609% | 18/05/2012 | 18/05/2017 EUR 57.289.500 57.289.500 11,53 | 0,163% Banks 100,000 | DE
LBBW 3,500% | 12/06/2012 | 13/07/2017 EUR 62.424.000 62.424.000 - 0,452% Banks 100,000 | DE
LBBW 3,000% | 12/06/2012 | 13/07/2017 EUR 62.424.000 62.424.000 - 0,437% Banks 100,000 | DE
LBBW 0,169% | 23/01/2012 | 23/01/2017 EUR 32.526.500 32.526.500 5,19 | 0,100% Banks 100,000 | DE
LBBW 0,140% | 18/04/2012 | 18/04/2017 EUR 26.231.200 26.231.200 4,40 | 0,092% Banks 100,000 | DE
LBBW 0,234% | 01/03/2012 | 01/03/2017 EUR 13.316.700 13.316.700 8,74 | 0,135% Banks 100,000 | DE
LBBW 1,520% | 10/07/2012 | 10/07/2017 EUR 61.282.000 61.282.000 -1 0,371% Banks 100,000 | DE
LBBW 0,919% | 16/01/2012 | 16/01/2017 EUR 6.336.400 6.336.400 22,21 | 0,270% Banks 100,000 | DE
LBBW 1,360% | 09/08/2012 | 09/08/2017 EUR 245.636.000 245.636.000 -| 0,288% Banks 100,000 | DE
LBBW 0,491% | 25/10/2012 | 25/10/2017 EUR 12.963.500 12.963.500 28,34 | 0,261% Banks 100,000 | DE
LBBW 2,000% | 10/02/2012 | 10/02/2017 EUR 131.942.000 131.942.000 - 0,319% Banks 100,000 | DE
LBBW 0,589% | 27/07/2012 | 27/07/2017 EUR 123.564.000 123.564.000 8,19 0,130% Banks 100,000 | DE
LBBW 0,235% | 06/07/2012 | 06/07/2017 EUR 18.422.550 18.422.550 12,04 | 0,098% Banks 100,000 | DE
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LBBW 0,084% | 13/06/2012 | 13/06/2017 EUR 25.162.800 25.162.800 296 | 0,078% Banks 100,000 | DE
LBBW 0,589% | 25/07/2012 | 25/07/2017 EUR 60.629.500 60.629.500 11,15| 0,160% Banks 100,000 | DE
LBBW 1,300% | 24/08/2012 | 24/08/2017 EUR 125.358.000 125.358.000 -| 0,348% Banks 100,000 | DE
LBBW 0,920% | 02/03/2012 | 02/03/2017 EUR 6.605.350 6.605.350 22,64 | 0,274% Banks 100,000 | DE
LBBW 0,648% | 31/01/2012 | 31/01/2017 EUR 98.031.000 98.031.000 8,53 | 0,133% Banks 100,000 | DE
LBBW 1,200% | 08/10/2012 | 08/10/2017 EUR 129.740.000 129.740.000 -| 0,361% Banks 100,000 | DE
LBBW 1,500% | 17/05/2012 | 17/05/2017 EUR 63.573.000 63.573.000 23,01 | 0,208% Banks 100,000 | DE
LBBW 0,009% | 11/05/2012 | 11/05/2017 EUR 51.766.800 58.237.650 -11,93 | 0,050% Banks 100,000 | DE
LBBW 0,149% | 22/03/2012 | 22/03/2017 EUR 145.017.400 145.017.400 -2,97 | 0,018% Banks 100,000 | DE
LBBW 0,718% | 27/02/2012 | 27/02/2017 EUR 67.053.500 67.053.500 10,84 | 0,156% Banks 100,000 | DE
LBBW 1,114% | 01/03/2012 | 01/03/2017 EUR 26.633.400 26.633.400 16,10 | 0,209% Banks 102,000 | DE
LBBW 1,500% | 05/06/2012 | 05/06/2017 EUR 62.192.000 62.192.000 15,58 | 0,204% Banks 100,000 | DE
LBBW 2,300% | 20/01/2012 | 20/01/2017 EUR 129.311.000 129.311.000 -1 0,323% Banks 100,250 | DE
LBBW 0,421% | 13/11/2012 | 13/11/2017 EUR 63.548.000 63.548.000 13,02 | 0,178% Banks 100,000 | DE
LBBW 0,666% | 18/09/2012 | 18/09/2017 EUR 6.520.100 6.520.100 11,90 | 0,288% Banks 100,000 | DE
LBBW 1,750% | 26/03/2012 | 29/03/2017 EUR 26.656.400 26.656.400 -| 0,158% Banks 100,130 | DE
LBBW 1,270% | 27/11/2012 | 27/11/2017 EUR 25.877.200 25.877.200 -| 0,426% Banks 100,000 | DE
LBBW 1,875% | 04/01/2012 | 04/01/2017 EUR 12.953.700 12.953.700 -| 0,187% Banks 99,920 | DE
LBBW 1,400% | 25/10/2012 | 25/10/2017 EUR 129.635.000 129.635.000 -1 0,373% Banks 99,950 | DE
LBBW 1,000% | 19/12/2012 | 19/12/2017 EUR 66.223.500 66.223.500 -1 0,386% Banks 100,000 | DE
LBBW 1,125% | 17/08/2012 | 17/08/2017 EUR 12.318.100 12.318.100 -1 0,179% Banks 99,870 | DE
LBBW 0,750% | 18/12/2012 | 18/12/2017 EUR 6.614.950 6.614.950 -1 0,218% Banks 100,200 | DE
LBBW 0,000% | 02/03/2012 | 02/03/2017 EUR 26.421.400 26.421.400 2,47 | 0,003% Banks 100,000 | DE
LBBW 1,600% | 24/07/2012 | 24/07/2017 EUR 120.526.000 120.526.000 -| 0,346% Banks 100,000 | DE
LBBW 2,100% | 23/03/2012 | 23/03/2017 EUR 132.627.000 132.627.000 -1 0,331% Banks 100,000 | DE
LBBW 1,950% | 25/05/2012 | 25/05/2017 EUR 125.147.000 125.147.000 -| 0,342% Banks 100,000 | DE
LBBW 2,050% | 02/05/2012 | 02/05/2017 EUR 131.670.000 131.670.000 -1 0,339% Banks 100,000 | DE
LBBW 2,300% | 22/03/2012 | 22/03/2017 EUR 131.834.000 131.834.000 -1 0,337% Banks 100,000 | DE
LBBW 2,150% | 07/05/2012 | 07/05/2017 EUR 130.610.000 130.610.000 -| 0,343% Banks 100,000 | DE
LBBW 1,625% | 07/02/2012 | 07/02/2017 EUR 33.145.250 33.145.250 -| 0,142% Banks 99,830 | DE
LBBW 1,750% | 20/11/2012 | 20/11/2017 EUR 128.060.000 128.060.000 -1 0,391% Banks 102,620 | DE
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LBBW 1,250% | 04/12/2012 | 04/12/2017 EUR 130.924.000 130.924.000 -| 0,358% - Banks 100,000 | DE
LBBW 2,000% | 02/03/2012 | 02/03/2017 EUR 132.107.000 132.107.000 -1 0,324% - Banks 100,250 | DE
LBBW 2,000% | 13/04/2012 | 13/04/2017 EUR 130.842.000 130.842.000 -1 0,334% - Banks 100,750 | DE
LBBW 1,950% | 07/05/2012 | 07/05/2017 EUR 130.610.000 130.610.000 - 0,338% - Banks 100,000 | DE
LBBW 2,000% | 06/06/2012 | 06/06/2017 EUR 125.591.000 125.591.000 - 0,346% - Banks 100,250 | DE
LBBW 1,750% | 14/08/2012 | 14/08/2017 EUR 123.338.000 123.338.000 - 0,357% - Banks 100,000 | DE
LBBW 1,350% | 14/09/2012 | 14/09/2017 EUR 131.207.000 131.207.000 - 0,357% - Banks 100,000 | DE
LBBW 1,350% | 21/11/2012 | 21/11/2017 EUR 128.277.000 128.277.000 - 0,380% - Banks 100,000 | DE
LBBW 1,500% | 06/09/2012 | 06/09/2017 EUR 126.314.000 126.314.000 -1 0,358% - Banks 100,270 | DE
LFA Foerderbank Bayern 1,000% | 30/08/2012 | 30/08/2017 | EUR 727.581.480 727.581.480 .| 0,028% . g;)r‘]’lfsmmem Development | 154 955 | pE
LFA Foerderbank Bayern 1,050% | 10/08/2012 | 17/07/2017 | EUR 12.293.900 12.293.900 -| 0199%| - g;’:g”me”t Development | 155 000 | DE
Lloyds Bank PLC 4,625% | 02/02/2012 | 02/02/2017 EUR 1.499.562.082 1.972.710.000 - 0,251% A Banks 99,703 | GB
Lloyds Bank PLC 3,500% | 11/01/2012 | 11/01/2017 EUR 1.587.262.500 1.587.262.500 -| 0,014% - Banks 99,982 | GB
Lloyds Bank PLC 3,050% | 01/06/2012 | 30/05/2017 EUR 5.572.845 5.572.845 -1 0,594% - Banks 100,000 | GB
Lloyds Bank PLC 0,587% | 28/11/2012 | 28/11/2017 EUR 12.941.300 12.941.300 53,33| 0,511% - Banks 100,000 | GB
Lloyds Bank PLC 0,587% | 11/12/2012 | 11/12/2017 EUR 12.999.200 12.999.200 53,66 | 0,515% - Banks 100,000 | GB
M&A Investors Luxembourg SA 6,000% | 23/08/2012 | 23/08/2017 EUR 6.288.350 6.288.350 - 3,334% - Financial Services 100,000 | LU
Malta Government Bond 3,750% | 21/08/2012 | 20/08/2017 EUR 89.797.744 89.797.744 -1 0,150% - Sovereigns 102,040 | MT
MAN SE 2,125% | 13/03/2012 | 13/03/2017 EUR 983.287.500 983.287.500 - 0,278% NR Transportation & Logistics 99,677 | DE
Mediobanca SpA 2,232% | 10/08/2012 | 10/08/2017 EUR 27.125.261 30.734.750 116,49 1,213% BBB- Banks 100,000 | IT
Mediobanca SpA 2,157% | 21/11/2012 | 21/11/2017 EUR 62.000.122 62.000.122 118,24 1,230% BBB- Banks 100,000 | IT
Mediobanca SpA 6,250% | 16/01/2012 | 16/01/2017 EUR 1.267.280.000 1.267.280.000 -1 0,719% - Banks 100,000 | IT
Metro Finance BV 1,299% | 27/07/2012 | 27/07/2017 EUR 61.782.000 61.782.000 67,44 0,722% BBB- Supermarkets & Pharmacies | 100,000 | NL
MITEC Automotive AG 7,750% | 30/03/2012 | 30/03/2017 EUR 66.662.000 66.662.000 -1 7,213% - Auto Parts Manufacturing 100,000 | DE
MM Warburg & Co Hypothekenbank AG 2,325% | 28/02/2012 | 28/02/2017 EUR 13.452.200 13.452.200 - 1,023% - Consumer Finance 99,980 | DE
MM Warburg & Co Hypothekenbank AG 2,250% | 30/01/2012 | 30/01/2017 EUR 26.258.600 26.258.600 -1 0,260% - Consumer Finance 100,070 | DE
Montana Tech Components GmbH 5,000% | 06/06/2012 | 06/06/2017 EUR 100.472.800 100.472.800 - 3,846% - Manufactured Goods 99,900 | AT
MTU Aero Engines AG 3,000% | 21/06/2012 | 21/06/2017 EUR 314.157.500 314.157.500 -| 0,494% - Aerospace & Defense 99,927 | DE
Muenchener Hypothekenbank eG 1,276% | 19/06/2012 | 19/06/2017 EUR 19.037.700 19.037.700 -1 0,174% - Consumer Finance 100,000 | DE
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Muenchener Hypothekenbank eG 1,930% | 08/03/2012 | 08/03/2017 EUR 13.262.700 13.262.700 -1 0,236% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 1,700% | 03/04/2012 | 03/04/2017 EUR 19.995.150 19.995.150 -1 0,177% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 2,000% | 26/01/2012 | 26/01/2017 EUR 6.574.200 6.574.200 -1 0,259% - Consumer Finance 99,910 | DE
Muenchener Hypothekenbank eG 3,250% | 11/12/2012 | 11/12/2017 EUR 7.799.520 7.799.520 -1 0,369% - Consumer Finance 109,990 | DE
Muenchener Hypothekenbank eG 1,500% | 12/09/2012 | 12/09/2017 EUR 6.444.000 6.444.000 -1 0,298% - Consumer Finance 100,850 | DE
Nationwide Building Society 3,125% | 03/04/2012 | 03/04/2017 EUR 1.333.010.000 1.333.010.000 - 0,341% A Banks 99,622 | GB
Natixis SA 1,950% | 02/08/2012 | 02/08/2017 EUR 6.082.000 6.082.000 69,06 | 0,669% - Diversified Banks 100,000 | FR
gs‘:;::j(';iieg:g:g:;emgs Maatschappij voor 1,675% | 16/05/2012 | 16/05/2017 | EUR 82.837.950 82.837.950 -] 0,076% . :;’::;"me"t Development | 153 600 | NL
Nederlandse Financierings Maatschappij voor Government Development

Ontwikkelingslanden NV 0,188% | 22/11/2012 | 22/11/2017 EUR 64.294.500 64.294.500 5,17 | 0,030% - Banks 100,000 | NL
Nederlandse Waterschapsbank NV 0,381% | 19/04/2012 | 19/04/2017 EUR 26.247.600 26.247.600 16,71 0,145% AA+ Government Agencies 99,754 | NL
Neste Oyj 4,000% | 28/03/2012 | 28/03/2017 EUR 332.657.500 332.657.500 - 1,101% - Refining & Marketing 99,711 | FI
Nokian Renkaat OY]J 3,250% | 19/06/2012 | 19/06/2017 EUR 190.377.000 190.377.000 - 1,382% - Auto Parts Manufacturing 99,773 | FI
Nomura Bank International PLC 2,000% | 13/01/2012 | 13/01/2017 EUR 25.355.200 25.355.200 90,86 | 0,887% - Financial Services 100,000 | GB
Nomura Bank International PLC 2,900% | 13/01/2012 | 13/01/2017 EUR 25.355.200 25.355.200 - 0,914% - Financial Services 100,000 | GB
Norddeutsche Landesbank Girozentrale 1,625% | 17/07/2012 | 17/07/2017 EUR 612.250.000 612.250.000 -1 0,134% - Banks 99,738 | DE
Norddeutsche Landesbank Girozentrale 0,882% | 24/01/2012 | 24/01/2017 EUR 260.440.000 260.440.000 19,33 | 0,362% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,000% | 28/03/2012 | 28/03/2017 EUR 26.612.600 26.612.600 49,68 | 0,475% - Banks 101,000 | DE
Norddeutsche Landesbank Girozentrale 1,114% | 01/03/2012 | 01/03/2017 EUR 133.167.000 133.167.000 30,84 | 0,356% - Banks 99,990 | DE
Norddeutsche Landesbank Girozentrale 1,375% | 19/10/2012 | 19/10/2017 EUR 130.249.000 130.249.000 -| 0,509% - Banks 99,050 | DE
Norddeutsche Landesbank Girozentrale 1,181% | 18/01/2012 | 18/01/2017 EUR 257.002.000 257.002.000 34,71 0,325% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,000% | 07/11/2012 | 07/11/2017 EUR 31.905.000 31.905.000 53,74 | 0,515% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 1,048% | 30/01/2012 | 30/01/2017 EUR 262.586.000 262.586.000 27,72 | 0,325% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,738% | 05/10/2012 | 05/10/2017 EUR 261.040.000 261.040.000 29,28 | 0,341% - Banks 99,850 | DE
Norddeutsche Landesbank Girozentrale 2,250% | 13/03/2012 | 13/03/2017 EUR 131.105.000 131.105.000 -1 0,437% - Banks 98,700 | DE
Norddeutsche Landesbank Girozentrale 2,280% | 28/02/2012 | 28/02/2017 EUR 269.044.000 269.044.000 37,16 | 0,350% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 1,200% | 06/09/2012 | 06/09/2017 EUR 63.157.000 63.157.000 -1 0,264% - Banks 99,530 | DE
Norddeutsche Landesbank Girozentrale 2,070% | 02/03/2012 | 02/03/2017 EUR 13.210.700 13.210.700 56,73 | 0,545% - Banks 99,800 | DE
Norddeutsche Landesbank Girozentrale 1,250% | 27/06/2012 | 27/06/2017 EUR 24.949.800 24.949.800 53,75 | 0,516% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,000% | 31/10/2012 | 31/10/2017 EUR 25.939.400 25.939.400 54,59 | 0,524% - Banks 100,000 | DE
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Norddeutsche Landesbank Girozentrale 2,140% | 15/05/2012 | 15/05/2017 EUR 255.388.000 255.388.000 -1 0,367% - Banks 99,900 | DE
Norddeutsche Landesbank Girozentrale 2,250% | 02/03/2012 | 02/03/2017 EUR 6.605.350 6.605.350 44,81 | 0,426% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 1,770% | 22/08/2012 | 22/08/2017 EUR 249.346.000 249.346.000 -| 0,457% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 0,000% | 02/05/2012 | 02/05/2017 EUR 26.334.000 26.334.000 50,21 | 0,480% - Banks 100,000 | DE
Nordea Bank AB 0,556% | 18/12/2012 | 18/12/2017 EUR 33.074.750 33.074.750 40,46 0,383% - Diversified Banks 100,000 | SE
Nordea Bank AB 0,587% | 28/11/2012 | 28/11/2017 EUR 129.413.000 129.413.000 34,22 0,320% - Diversified Banks 100,000 | SE
Nordea Bank AB 0,911% | 14/08/2012 | 14/08/2017 EUR 24.667.600 24.667.600 40,16 | 0,380% - Diversified Banks 100,000 | SE
Nordea Bank AB 2,750% | 15/02/2012 | 15/02/2017 EUR 26.122.000 26.122.000 - 0,501% AA- Diversified Banks 99,060 | SE
Nordea Bank Finland Abp 0,217% | 02/11/2012 | 02/11/2017 EUR 44.894.500 44.894.500 5,48 0,033% - Banks 100,000 | FI
Novo Banco SA 5,750% | 08/06/2012 | 28/06/2017 EUR 249.836.000 249.836.000 -1 3,986% - Banks 76,819 | PT
Nykredit Realkredit A/S 3,250% | 01/06/2012 | 01/06/2017 EUR 928.807.500 928.807.500 -| 0,339% | A+/*- | Consumer Finance 99,868 | DK
Oberbank AG 2,750% | 09/05/2012 | 09/05/2017 EUR 64.755.500 64.755.500 - 1,133% - Banks 100,000 | AT
Oberbank AG 2,000% | 09/08/2012 | 09/08/2017 EUR 61.409.000 61.409.000 - 1,142% - Banks 100,000 | AT
Oberbank AG 2,500% | 16/02/2012 | 16/02/2017 EUR 65.519.000 65.519.000 - 1,101% - Banks 100,000 | AT
Oesterreichische Apothekerbank rGmbH 2,500% | 24/04/2012 | 24/04/2017 EUR 6.598.900 6.598.900 139,21 | 1,370% - Banks 100,000 | AT
Omega Pharma Invest NV 5,125% | 12/12/2012 | 12/12/2017 | EUR |  392.643.000 392.643.000 | 2051%| - g":v‘?lf;' &Zfsg:t':rﬁ“g 101,875 | BE
Omega Pharma NV 4,500% | 23/05/2012 | 23/05/2017 EUR 226.087.200 226.087.200 -1 2,013% - Pharmaceuticals 101,875 | BE
OP Mortgage Bank 0,188% | 24/08/2012 | 24/08/2017 EUR 31.339.500 31.339.500 4,09 | 0,019% AAA Commercial Finance 99,750 | FI
OP Mortgage Bank 0,238% | 24/08/2012 | 24/08/2017 EUR 94.018.500 94.018.500 12,19 | 0,100% AAA Commercial Finance 100,000 | FI
Operateur des Reseaux Gaz & Electric 3,428% | 16/03/2012 | 16/03/2017 EUR 25.020.150 25.020.150 -1 0,722% - Utilities 100,000 | BE
Operateur des Reseaux Gaz & Electric 3,150% | 24/05/2012 | 24/05/2017 EUR 50.181.200 50.181.200 -1 0,696% - Utilities 100,000 | BE
PGNIG Finance AB 4,000% | 14/02/2012 | 14/02/2017 EUR 655.900.000 655.900.000 -1 0,991% BBB- Integrated Oils 99,565 | SE
Pohjola Bank Oyj 2,625% | 20/03/2012 | 20/03/2017 EUR 992.310.000 992.310.000 -1 0,223% AA- Banks 99,797 | FI
Pohjola Bank Oyj 0,887% | 30/05/2012 | 30/05/2017 EUR 74.437.200 74.437.200 24,16 0,220% - Banks 99,806 | FI
Publity Capital Partners Sarl 8,000% | 05/06/2012 | 04/06/2017 EUR 12.438.400 12.438.400 -| 2,058% - Financial Services 100,000 | LU
Raiffeisen Bank International AG 2,750% | 10/07/2012 | 10/07/2017 EUR 919.230.000 919.230.000 - 1,027% BBB Banks 99,389 | AT
Raiffeisen Bank International AG 2,050% | 18/10/2012 | 18/10/2017 EUR 81.235.500 91.717.500 115,24 1,130% BBB Banks 100,000 | AT
Raiffeisen Bank International AG 2,331% | 27/01/2012 | 27/01/2017 EUR 131.740.000 131.740.000 99,40 0,972% - Banks 100,000 | AT
Raiffeisen Bank International AG 2,000% | 03/08/2012 | 03/08/2017 EUR 52.576.325 55.669.050 108,44 | 1,062% BBB Banks 100,000 | AT
Raiffeisen Bank International AG 4,000% | 28/02/2012 | 28/02/2017 EUR 33.630.500 33.630.500 - 1,291% - Banks 96,660 | AT
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Raiffeisen Bank International AG 2,980% | 07/03/2012 | 07/03/2017 EUR 6.571.650 6.571.650 -1 1,370% Banks 100,000 | AT
Raiffeisen Bank International AG 3,000% | 30/03/2012 | 30/03/2017 EUR 6.666.200 6.666.200 46,49 0,634% Banks 100,000 | AT
Raiffeisen Bank International AG 1,780% | 16/11/2012 | 16/11/2017 EUR 31.806.750 31.806.750 114,54 | 1,123% Banks 100,000 | AT
Ezg:::s:\z:g:;sa”k Burgenland und 1,631% | 20/04/2012 | 20/04/2017 | EUR 64.738.310 64.738.310 | 120,26 | 1,181% Banks 100,000 | AT
EZ':EE::J::S:;:B”'( Burgenland und 3,500% | 20/04/2012 | 20/04/2017 | EUR 64.738.310 64.738.310 -] 1,076% Banks 100,450 | AT
Raiffeisenlandesbank Burgenland und

Revisionsverband 1,291% | 16/05/2012 | 16/05/2017 EUR 62.447.070 62.447.070 120,45 1,183% Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und

Revisionsverband 2,132% | 13/01/2012 | 13/01/2017 EUR 62.120.240 62.120.240 117,93 1,157% Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und

Revisionsverband 1,428% | 31/10/2012 | 31/10/2017 EUR 63.551.530 63.551.530 126,81 1,246% Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und

Revisionsverband 1,750% | 10/09/2012 | 10/09/2017 EUR 62.638.660 62.638.660 109,77 1,267% Banks 100,000 | AT
gzclf:s::vlz:s:;za"k Burgenland und 2,350% | 31/10/2012 | 31/10/2017 | EUR 63.551.530 63.551.530 -l 1117% Banks 100,000 | AT
Raiffeisenlandesbank Kaernten GmbH 3,000% | 09/01/2012 | 09/01/2017 EUR 62.414.730 62.414.730 - 1,050% Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 2,500% | 28/06/2012 | 28/06/2017 EUR 57.481.460 62.126.000 205,37 2,032% Banks 101,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,750% | 05/10/2012 | 05/10/2017 EUR 52.208.000 52.208.000 203,19 2,010% Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,940% | 22/11/2012 | 22/11/2017 EUR 6.429.450 6.429.450 - 2,166% Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 2,500% | 22/05/2012 | 22/05/2017 EUR 16.416.446 17.041.774 177,20 1,750% Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,330% | 06/03/2012 | 06/03/2017 EUR 3.934.380 3.934.380 203,53 2,083% Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 2,000% | 13/11/2012 | 13/11/2017 EUR 3.177.400 3.177.400 -1 2,194% Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,203% | 06/11/2012 | 06/11/2017 EUR 3.844.440 3.844.440 211,73 | 2,095% Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 1,750% | 09/10/2012 | 09/10/2017 EUR 87.676.026 51.498.400 143,71 | 1,415% Banks 100,550 | AT
Raiffeisenlandesbank Oberoesterreich AG 2,500% | 10/07/2012 | 10/07/2017 EUR 21.693.828 49.025.600 148,82 1,466% Banks 101,200 | AT
Raiffeisenlandesbank Oberoesterreich AG 2,000% | 04/09/2012 | 04/09/2017 EUR 75.366.000 75.366.000 141,99 1,398% Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 2,000% | 29/08/2012 | 29/08/2017 EUR 3.758.130 3.758.130 -1 1,308% Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 2,500% | 03/04/2012 | 03/04/2017 EUR 69.449.821 266.602.000 140,16 1,380% Banks 101,000 | AT
Raiffeisen-Landesbank Tirol AG 0,988% | 23/02/2012 | 23/02/2017 EUR 26.630.400 26.630.400 121,57 1,194% Banks 100,000 | AT
Raiffeisenlandesbank Vorarlberg Waren-und 0,000% | 09/08/2012 | 09/08/2017 | EUR 55.268.100 55.268.100 | 138,17 | 1,308% Banks 100,000 | AT
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Raiffeisenlandesbank Vorarlberg Waren-und

Revisionsverband registrierte GenmbH 1,500% | 30/07/2012 | 30/07/2017 EUR 12.261.800 12.261.800 131,04 1,288% - Banks 100,000 | AT
Raiffeisenlandesbank Vorarlberg Waren-und

Revisionsverband registrierte GenmbH 0,977% | 02/11/2012 | 02/11/2017 EUR 12.827.000 12.827.000 131,49 1,293% - Banks 100,000 | AT
EZ:T:E::V'Z?gaerfgizzl\s/tc::rrl:eéir:,:/nat;anund 1,250% | 21/12/2012 | 21/12/2017 | EUR 13.169.000 13.169.000 | 138,96 | 1,368% | - Banks 100,300 | AT
Raiffeisenlandesbank Vorarlberg Waren-und 0,927% | 11/12/2012 | 11/12/2017 | EUR 1.949.880 1.949.880 | 141,27 | 1391%| - |Banks 100,000 | AT
Revisionsverband registrierte GenmbH

Raiffeisenverband Salzburg 2,250% | 12/03/2012 | 12/03/2017 EUR 39.444.600 39.444.600 - 1,061% - Banks 100,250 | AT
Raiffeisenverband Salzburg 1,750% | 30/07/2012 | 30/07/2017 EUR 36.785.400 36.785.400 - 1,092% - Banks 100,400 | AT
Raiffeisenverband Salzburg 0,500% | 30/08/2012 | 30/08/2017 EUR 37.504.200 37.504.200 130,45 | 1,282% - Banks 100,250 | AT
Raiffeisenverband Salzburg 1,750% | 14/02/2012 | 14/02/2017 EUR 39.354.000 39.354.000 126,16 | 1,240% - Banks 100,150 | AT
Raiffeisenverband Salzburg 1,500% | 03/12/2012 | 03/12/2017 EUR 39.165.600 39.165.600 -1 1,141% - Banks 100,450 | AT
Raiffeisenverband Salzburg 0,150% | 03/01/2012 | 03/01/2017 EUR 39.146.100 39.146.100 113,38 1,182% - Banks 100,650 | AT
RCI Banque SA 4,250% | 27/04/2012 | 27/04/2017 EUR 994.207.500 994.207.500 - 0,486% BBB Automobiles Manufacturing 99,441 | FR
Region Wallonne Belgium 2,523% | 29/05/2012 | 29/05/2017 EUR 31.206.000 31.206.000 -| 0,286% - Government Regional 99,907 | BE
Renault SA 4,625% | 18/09/2012 | 18/09/2017 EUR 1.108.417.000 1.108.417.000 - 0,814% BBB- Automobiles Manufacturing 99,891 | FR
Rettig Ab Oy 5,250% | 25/06/2012 | 25/06/2017 | EUR 124.978.000 124.978.000 o 1,486% . Electrical Equipment 99,863 | FI

Manufacturing

Royal Bank of Scotland PLC/The 1,800% | 17/10/2012 | 17/10/2017 EUR 2.623.800 2.623.800 - 1,162% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,000% | 30/03/2012 | 30/03/2017 EUR 6.666.200 6.666.200 180,24 1,780% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 2,450% | 16/05/2012 | 16/05/2017 EUR 8.921.010 8.921.010 105,24 1,030% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 2,550% | 20/06/2012 | 20/06/2017 EUR 6.346.150 6.346.150 - 1,079% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 2,750% | 18/07/2012 | 18/07/2017 EUR 6.132.800 6.132.800 - 1,101% - Banks 101,000 | GB
Royal Bank of Scotland PLC/The 1,450% | 19/12/2012 | 19/12/2017 EUR 3.973.410 3.973.410 - 1,171% - Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,086% | 12/12/2012 | 12/12/2017 EUR 6.544.050 6.544.050 84,16 0,890% - Banks 100,000 | GB
Sampo Oyj 4,250% | 27/02/2012 | 27/02/2017 | EUR 670.535.000 670.535.000 -| 0,389% - rr:;’uprz:ze& Casualty 99,568 | FI
Royal Bank of Scotland PLC/The 2,900% | 30/03/2012 | 30/03/2017 EUR 6.666.200 6.666.200 - 1,041% - Banks 100,000 | GB
Rural Cedula | FTA 4,000% | 13/03/2012 | 13/03/2017 EUR 1.311.050.000 1.311.050.000 -1 0,258% - Financial Services 100,000 | ES
Sanochemia Pharmazeutika AG 7,750% | 06/08/2012 | 05/08/2017 EUR 18.615.150 18.615.150 -1 7,196% - Pharmaceuticals 100,000 | AT
Sanofi 1,000% | 14/11/2012 | 14/11/2017 EUR 955.942.500 955.942.500 - 0,154% AA Pharmaceuticals 99,758 | FR
Sanoma OYJ 5,000% | 20/03/2012 | 20/03/2017 EUR 529.232.000 529.232.000 - 1,501% - Publishing & Broadcasting 99,413 Fl
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Santander International Debt SAU 4,000% | 27/03/2012 | 27/03/2017 EUR 1.493.033.332 1.493.033.332 -1 0,508% BBB+ | Financial Services 99,951 | ES
SBAB Bank AB 1,130% | 19/04/2012 | 19/04/2017 | EUR 32.809.500 32.809.500 | 32,44| 0372%| A | Consumer Finance 100,000 | SE
Scania CV AB 1,625% | 14/09/2012 | 14/09/2017 EUR 459.224.500 459.224.500 -1 0,325% A- Transportation & Logistics 99,648 | SE
Scholz Holding Gmbh 8,500% | 08/03/2012 | 08/03/2017 | EUR 242.044.275 242.044.275 | s5987%| - \S’ijltceef‘ &E"E‘SLCI’;T::: 100,000 | DE
SEB AG 2,250% | 06/03/2012 | 06/03/2017 | EUR 4.590.110 4.590.110 | 5856| 0,634%| - Banks 100,000 | DE
Securitas AB 2,750% | 28/02/2012 | 28/02/2017 | EUR 470.827.000 470.827.000 -| 0,440%| BBB | Consumer Services 99,430 | SE
Skandinaviska Enskilda Banken AB 1,152% | 11/01/2012 | 11/01/2017 | EUR 7.618.860 7.618.860 | 39,04| 0368%| - Banks 100,000 | SE
SNS Bank NV 2,125% | 30/08/2012 | 30/08/2017 | EUR | 1.250.140.000| 1.250.140.000 | oo1e%| - Banks 99,995 | NL
Societe Fonciere Lyonnaise SA 3,500% | 28/11/2012 | 28/11/2017 | EUR 517.652.000 647.065.000 -| 0867%| BBB |RealEstate 99,541 | FR
Societe Generale Effekten GmbH 2,900% | 09/08/2012 | 09/08/2017 | EUR 61.409.000 61.409.000 | 164,23 | 1,620%| - Banks 100,000 | DE
Societe Generale Effekten GmbH 2,750% | 28/06/2012 | 28/06/2017 | EUR 62.126.000 62.126.000| 170,33 | 1,681%| - Banks 100,000 | DE
Societe Generale Effekten GmbH 0,000% | 21/09/2012 | 21/09/2017 EUR 65.012.500 65.012.500 7,08 | 0,049% - Banks 100,000 | DE
Societe Generale Effekten GmbH 2,900% | 05/07/2012 | 05/07/2017 | EUR 61.966.500 61.966.500 | 168,45 | 1,663%| - Banks 100,000 | DE
Societe Generale Effekten GmbH 3,100% | 05/12/2012 | 10/01/2018 | EUR 65.429.500 65.429.500 S| 2513% | - Banks 100,000 | DE
Societe Generale Effekten GmbH 4,000% | 20/07/2012 | 10/07/2017 | EUR 60.865.000 60.865.000 S| 2025%| - Banks 100,000 | DE
Societe Generale Effekten GmbH 3,400% | 06/07/2012 | 06/07/2017 | EUR 61.408.500 61.408.500 | 194,60 | 1,924% | - Banks 100,000 | DE
Societe Generale Effekten GmbH 2,500% | 30/05/2012 | 30/05/2017 | EUR 62.031.000 62.031.000 | 149,50 | 1,473%| - Banks 100,000 | DE
Societe Generale Effekten GmbH 0,145% | 29/05/2012 | 29/05/2017 | EUR 62.412.000 62.412.000 | 57,95| 0,724%| - Banks 100,000 | DE
Societe Generale Effekten GmbH 3,750% | 14/03/2012 | 14/03/2017 | EUR 65.088.500 65.088.500 | 137,76 | 1,356% | - Banks 100,000 | DE
Societe Generale SA 3,750% | 01/03/2012 | 01/03/2017 | EUR | 1.464.837.000| 1.464.837.000 -| 0285%| A |Diversified Banks 99,682 | FR
Societe Generale SA 0,970% | 19/11/2012 | 19/11/2017 | EUR 320.057.500 320.057.500 | 32,56| 0,304%| A | Diversified Banks 100,000 | FR
Societe Generale SA 3,250% | 22/03/2012 | 22/03/2017 EUR 131.834.000 131.834.000 -1 0,658% A Diversified Banks 100,000 | FR
Societe Generale SA 6,500% | 02/04/2012 | 10/04/2017 EUR 3.505.396 6.664.250 -1 1,496% - Diversified Banks 100,000 | FR
Societe Generale SA 4,000% | 27/07/2012 | 10/07/2017 EUR 2.471.280 2.471.280 -1 2,799% Diversified Banks 100,000 | FR
Societe Generale SA 4,400% | 20/01/2012 | 10/01/2017 | EUR 38.793.300 38.793.300 -] o9ss%| - Diversified Banks 100,000 | FR
Societe Generale SFH SA 1,000% | 19/12/2012 | 19/12/2017 | EUR | 1.986.705.000| 1.986.705.000 S| o027% | - Banks 99,617 | FR
Societe Publique de Gestion de I'Eau SA 1,880% | 16/11/2012 | 16/11/2017 | EUR 12.722.700 12.722.700 -| 0,639% . \S’Z?\S”t:ef &EnE\ch.’m::tt 100,000 | BE
Societe Publique de Gestion de I'Eau SA 1,980% | 19/09/2012 | 19/09/2017 | EUR 20.583.518 20.583.518 -| 0596%| - \S’Z?\S/Tfef‘ &E"E‘SLCI’;‘;"::: 100,000 | BE
Spar Oesterreichische Warenhandels AG 3,500% | 21/09/2012 | 21/09/2017 EUR 260.050.000 260.050.000 -1 1,624% - Supermarkets & Pharmacies | 101,400 | AT
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SpareBank 1 SR-Bank ASA 3,500% | 27/03/2012 | 27/03/2017 EUR 666.890.000 666.890.000 -1 0,267% - Banks 99,581 | NO
Sparebanken Vest Boligkreditt AS 0,495% | 29/06/2012 | 29/06/2017 EUR 126.511.000 126.511.000 14,61 | 0,124% - Consumer Finance 100,000 | NO
Sparkasse Bielefeld 1,750% | 21/03/2012 | 21/03/2017 EUR 6.598.850 6.598.850 -| 0,544% - Banks 100,400 | DE
Sparkasse Bremerhaven 1,350% | 04/09/2012 | 04/09/2017 EUR 6.280.500 6.280.500 - 0,639% - Banks 100,450 | DE
Sparkasse Essen 1,280% | 26/07/2012 | 26/07/2017 EUR 6.139.250 6.139.250 - 0,312% - Banks 100,000 | DE
Sparkasse KoelnBonn 1,250% | 03/09/2012 | 05/09/2017 EUR 25.195.600 25.195.600 - 0,523% - Banks 100,000 | DE
Sparkasse Kufstein - Tiroler Sparkasse von 1877 2,000% | 20/12/2012 | 20/12/2017 EUR 6.620.200 6.620.200 - 1,449% - Banks 100,400 | AT
Sparkasse Kulmbach-Kronach 1,000% | 01/07/2012 | 01/07/2017 EUR 6.295.950 6.295.950 -| 0,602% - Banks 100,000 | DE
Sparkasse Niederoesterreich Mitte West AG 2,570% | 26/01/2012 | 26/01/2017 EUR 26.296.800 26.296.800 -| 0,280% - Banks 100,000 | AT
Sparkasse Rosenheim-Bad Aibling 1,500% | 30/04/2012 | 30/04/2017 EUR 6.614.550 6.614.550 -1 0,547% - Banks 100,000 | DE
Sparkasse Rosenheim-Bad Aibling 1,500% | 22/10/2012 | 22/10/2017 EUR 6.529.600 6.529.600 -1 0,613% - Banks 100,500 | DE
Sparkasse Schwaz AG 3,000% | 02/01/2012 | 02/01/2017 EUR 6.466.000 6.466.000 - 1,271% - Banks 100,250 | AT
Sparkasse Suedholstein 2,250% | 06/02/2012 | 06/02/2017 EUR 13.128.200 13.128.200 -1 0,539% - Banks 99,920 | DE
Sparkasse zu Luebeck AG 2,300% | 30/01/2012 | 30/01/2017 EUR 6.564.650 6.564.650 -1 0,731% - Banks 100,000 | DE
Sparkasse zu Luebeck AG 2,000% | 01/02/2012 | 01/02/2017 EUR 6.592.000 6.592.000 -1 0,724% - Banks 103,350 | DE
Sparkasse zu Luebeck AG 2,300% | 16/02/2012 | 16/02/2017 EUR 6.551.900 6.551.900 - 0,737% - Banks 100,000 | DE
Sponda OYJ 4,125% | 29/05/2012 | 29/05/2017 EUR 187.236.000 187.236.000 - 1,041% - Real Estate 99,443 | FI
Stadt- und Kreissparkasse Erlangen 1,000% | 30/10/2012 | 30/10/2017 EUR 9.075.360 9.075.360 -| 0,580% - Banks 99,900 | DE
Stadtsparkasse Moenchengladbach 1,750% | 01/03/2012 | 01/03/2017 EUR 6.658.350 6.658.350 -1 0,669% - Banks 100,000 | DE
Stadtsparkasse Moenchengladbach 2,000% | 02/01/2012 | 02/01/2017 EUR 6.466.000 6.466.000 -| 0,656% - Banks 100,000 | DE
Stadtsparkasse Moenchengladbach 1,350% | 01/10/2012 | 01/10/2017 EUR 6.448.450 6.448.450 -1 0,738% - Banks 100,000 | DE
Stadtsparkasse Muenchen 1,400% | 13/01/2012 | 13/01/2017 EUR 6.338.800 6.338.800 -| 0,648% - Banks 100,530 | DE
Stadtsparkasse Wunstorf 2,750% | 01/04/2012 | 01/04/2017 EUR 6.664.250 6.664.250 -| 0,559% - Banks 101,100 | DE
Stadtsparkasse Wuppertal 1,500% | 24/02/2012 | 24/02/2017 EUR 13.462.500 13.462.500 -| 0,540% - Banks 100,000 | DE
Standard Chartered PLC 1,750% | 29/10/2012 | 29/10/2017 EUR 1.612.400.000 1.612.400.000 -1 0,436% A- Diversified Banks 99,877 | GB
State of Berlin 1,000% | 26/07/2012 | 26/07/2017 EUR 184.177.500 184.177.500 -1 0,073% - Government Local 99,960 | DE
State of Brandenburg 0,875% | 11/10/2012 | 11/10/2017 EUR 129.406.000 129.406.000 -1 0,166% - Government Regional 100,000 | DE
State of Mecklenburg-Western Pomerania 1,680% | 17/01/2012 | 17/01/2017 EUR 63.664.500 63.664.500 -| 0,048% - Government Regional 100,000 | DE
State of Rhineland-Palatinate 0,850% | 18/10/2012 | 18/10/2017 EUR 196.537.500 196.537.500 -| 0,090% - Government Regional 100,000 | DE
Steiermaerkische Bank und Sparkassen AG 3,125% | 23/07/2012 | 23/07/2017 EUR 40.738.202 59.462.970 -1 1,171% - Banks 102,450 | AT
Steiermaerkische Bank und Sparkassen AG 3,125% | 10/12/2012 | 10/12/2017 EUR 63.392.280 63.392.280 - 1,214% B Banks 105,000 | AT
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Steilmann-Boecker Fashion Point GmbH & Co KG 6,750% | 27/06/2012 | 27/06/2017 EUR 49.899.600 49.899.600 -| 5,566% - Discretionary 100,000 | DE
Swedbank AB 3,375% | 02/02/2012 | 09/02/2017 EUR 1.315.140.000 1.315.140.000 - 0,264% A+ Banks 99,550 | SE
Swedbank AB 0,866% | 20/09/2012 | 20/09/2017 EUR 1.012.064.400 1.012.064.400 21,84 | 0,196% A+ Banks 100,000 | SE
Swedbank AB 1,642% | 07/02/2012 | 07/02/2017 EUR 26.516.200 26.516.200 35,93 0,337% A+ Banks 100,000 | SE
Swedbank AB 1,385% | 29/03/2012 | 29/03/2017 EUR 26.548.000 26.548.000 36,67 | 0,345% A+ Banks 100,000 | SE
Swedbank Hypotek AB 0,487% | 09/03/2012 | 09/03/2017 EUR 131.178.000 131.178.000 6,04 | 0,038% AAA Consumer Finance 99,464 | SE
Swedbank Hypotek AB 0,157% | 01/11/2012 | 01/11/2017 EUR 64.669.000 64.669.000 10,22 | 0,080% AAA Consumer Finance 100,000 | SE
Swedbank Hypotek AB 0,157% | 02/11/2012 | 02/11/2017 EUR 64.135.000 64.135.000 7,50 0,053% AAA Consumer Finance 100,000 | SE
Swedbank Hypotek AB 0,186% | 13/09/2012 | 13/09/2017 EUR 19.362.150 19.362.150 10,11 | 0,079% AAA Consumer Finance 100,000 | SE
Swedbank Hypotek AB 0,556% | 21/03/2012 | 21/03/2017 EUR 32.994.250 32.994.250 20,20 | 0,180% AAA Consumer Finance 100,000 | SE
Swedbank Hypotek AB 1,000% | 11/09/2012 | 11/09/2017 EUR 12.862.700 12.862.700 -1 0,797% AAA Consumer Finance 100,000 | SE
Wireless
Telecom Italia SpA 4,500% | 20/09/2012 | 20/09/2017 EUR 813.035.853 1.294.200.000 - 1,022% BB+ Telecommunications 99,693 | IT
Services
Wireline
Telefonica Emisiones SAU 5,811% | 19/09/2012 | 05/09/2017 EUR 1.306.890.000 1.306.890.000 -| 0,498% BBB Telecommunications 100,000 | ES
Services
Terna Rete Elettrica Nazionale SpA 4,125% | 17/02/2012 | 17/02/2017 EUR 1.012.759.215 1.644.087.500 - 0,240% BBB Utilities 99,809 | IT
ThyssenKrupp AG 4,375% | 28/02/2012 | 28/02/2017 EUR 1.681.525.000 1.681.525.000 - 1,155% BB Metals & Mining 99,753 | DE
UBS AG/lJersey 1,800% | 07/03/2012 | 07/03/2017 EUR 1.314.330 1.314.330 70,29 | 0,681% - Banks 100,000 | JE
UBS AG/lJersey 1,700% | 30/04/2012 | 28/04/2017 EUR 5.291.640 13.229.100 60,46 | 0,583% - Banks 100,000 | JE
UBS AG/lJersey 2,500% | 22/02/2012 | 22/02/2017 EUR 5.297.880 5.297.880 59,90 | 0,577% - Banks 100,000 | JE
UBS AG/lJersey 2,250% | 15/02/2012 | 15/02/2017 EUR 9.795.750 9.795.750 56,20 | 0,540% - Banks 100,000 | JE
UBS AG/lJersey 1,000% | 08/08/2012 | 08/08/2017 EUR 1.236.760 1.236.760 64,94 | 0,627% - Banks 100,000 | JE
UBS AG/lJersey 0,950% | 22/08/2012 | 22/08/2017 EUR 6.981.688 6.981.688 61,93 | 0,597% - Banks 100,000 | JE
UBS AG/lJersey 1,700% | 18/05/2012 | 18/05/2017 EUR 6.365.500 6.365.500 60,57 0,584% - Banks 100,000 | JE
UBS AG/London 2,250% | 10/01/2012 | 10/01/2017 EUR 1.916.700.000 1.916.700.000 - 0,041% - Banks 99,692 | GB
UBS AG/London 2,490% | 21/03/2012 | 21/03/2017 EUR 1.319.770 6.598.850 - 0,617% - Banks 100,000 | GB
Unicaja Banco SA 4,203% | 27/03/2012 | 27/03/2017 EUR 933.646.000 933.646.000 -1 0,156% - Banks 100,000 | ES
Unicaja Banco SA 6,900% | 20/06/2012 | 20/06/2017 EUR 380.769.000 380.769.000 -1 0,501% - Banks 100,000 | ES
Unicaja Banco SA 6,250% | 23/05/2012 | 23/05/2017 EUR 376.812.000 376.812.000 -1 0,501% - Banks 100,000 | ES
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UniCredit Bank AG 2,450% | 08/03/2012 | 08/03/2017 EUR 26.525.400 26.525.400 -1 0,521% BBB Banks 101,000 | DE
UniCredit Bank AG 2,250% | 10/01/2012 | 10/01/2017 EUR 9.583.500 9.583.500 52,25 0,500% BBB Banks 100,000 | DE
UniCredit Bank AG 2,800% | 23/10/2012 | 20/10/2017 EUR 5.190.280 64.878.500 - 1,174% - Banks 101,000 | DE
UniCredit Bank AG 2,000% | 24/07/2012 | 24/07/2017 EUR 7.231.560 7.231.560 -| 0,610% BBB Banks 100,000 | DE
UniCredit Bank AG 1,700% | 11/10/2012 | 11/10/2017 EUR 9.058.420 9.058.420 -| 0,632% BBB Banks 100,000 | DE
UniCredit Bank AG 4,250% | 02/10/2012 | 20/10/2017 EUR 7.117.825 7.117.825 - 1,641% - Banks 101,500 | DE
UniCredit Bank AG 1,750% | 21/11/2012 | 21/11/2017 EUR 70.552.350 70.552.350 -1 0,564% BBB Banks 99,650 | DE
UniCredit Bank AG 2,300% | 30/03/2012 | 30/03/2017 EUR 9.332.680 19.998.600 -1 0,570% BBB Banks 100,000 | DE
UniCredit Bank AG 1,800% | 30/08/2012 | 30/08/2017 EUR 8.750.980 8.750.980 -1 0,614% BBB Banks 100,000 | DE
UniCredit Bank AG 1,400% | 30/11/2012 | 30/11/2017 EUR 5.200.640 130.016.000 -| 0,672% BBB Banks 100,000 | DE
UniCredit Bank AG 1,431% | 26/07/2012 | 26/07/2017 EUR 122.785.000 122.785.000 38,64 | 0,364% BBB Banks 100,000 | DE
UniCredit Bank AG 2,100% | 19/06/2012 | 19/06/2017 EUR 3.807.540 3.807.540 -| 0,631% BBB Banks 100,000 | DE
UniCredit Bank AG 2,000% | 15/03/2012 | 15/03/2017 EUR 26.202.600 26.202.600 49,02 | 0,468% BBB Banks 100,000 | DE
UniCredit Bank AG 1,570% | 07/05/2012 | 07/05/2017 EUR 13.061.000 13.061.000 -| 0,206% NR Banks 100,000 | DE
UniCredit Bank AG 2,050% | 21/03/2012 | 21/03/2017 EUR 13.197.700 13.197.700 -| 0,218% - Banks 100,000 | DE
UniCredit Bank AG 0,456% | 23/03/2012 | 23/03/2017 EUR 165.783.750 165.783.750 15,30 | 0,131% - Banks 100,000 | DE
UniCredit Bank AG 2,000% | 30/01/2012 | 30/01/2017 EUR 19.693.950 19.693.950 -| 0,197% - Banks 100,000 | DE
UniCredit Bank AG 2,600% | 07/02/2012 | 07/02/2017 EUR 13.258.100 13.258.100 -| 0,546% BBB Banks 100,000 | DE
UniCredit Bank AG 2,150% | 07/02/2012 | 07/02/2017 EUR 13.258.100 13.258.100 51,50 | 0,493% BBB Banks 100,000 | DE
UniCredit Bank AG 1,510% | 04/07/2012 | 04/07/2017 EUR 12.542.900 12.542.900 -1 0,206% B Banks 100,000 | DE
UniCredit Bank AG 1,038% | 23/11/2012 | 23/11/2017 EUR 64.930.500 64.930.500 45,18 | 0,430% BBB Banks 100,000 | DE
UniCredit Bank AG 2,800% | 10/01/2012 | 10/01/2017 EUR 12.778.000 12.778.000 -| 0,541% BBB Banks 100,000 | DE
UniCredit Bank AG 1,900% | 30/10/2012 | 30/10/2017 EUR 38.894.400 38.894.400 -| 0,583% BBB Banks 100,000 | DE
UniCredit Bank Austria AG 1,532% | 10/07/2012 | 10/07/2017 EUR 14.707.680 14.707.680 136,35 | 1,341% - Banks 100,000 | AT
UniCredit Bank Austria AG 3,500% | 20/01/2012 | 20/01/2017 EUR 30.388.085 64.655.500 134,58 | 1,324% - Banks 101,500 | AT
UniCredit Bank Austria AG 3,000% | 10/04/2012 | 10/04/2017 EUR 36.914.082 36.914.082 136,49 | 1,343% - Banks 101,500 | AT
UniCredit Bank Austria AG 1,700% | 28/12/2012 | 28/12/2017 EUR 12.925.925 66.110.500 147,75 | 1,455% - Banks 101,000 | AT
UniCredit Bank Austria AG 2,500% | 25/05/2012 | 25/05/2017 EUR 25.029.400 62.573.500 137,87 | 1,357% - Banks 100,000 | AT
UniCredit Bank Austria AG 2,000% | 16/11/2012 | 16/11/2017 EUR 2.544.540 2.544.540 153,51 | 1,513% - Banks 100,000 | AT
UniCredit SpA 0,000% | 31/10/2012 | 31/10/2017 EUR 907.879.000 907.879.000 - 1,281% - Banks 84,950 | IT
UniCredit SpA 4,875% | 07/03/2012 | 07/03/2017 EUR 1.971.495.000 1.971.495.000 -1 0,727% BBB- Banks 99,485 | IT
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UniCredit SpA 3,375% | 11/12/2012 | 11/01/2018 | EUR | 1.299.920.000| 1.299.920.000 -| 0,776%| BBB- |Banks 99,687 | IT
UniCredit SpA 5,448% | 31/08/2012 | 30/08/2017 | EUR 142.175.748 142.175.748 S| 1235% | - Banks 100,000 | IT
UniCredit SpA 4,000% | 31/10/2012 | 31/10/2017 | EUR 53.059.043 53.059.043 S| 1201% | - Banks 100,000 | IT
UniCredit SpA 4,000% | 09/05/2012 | 09/05/2017 | EUR 75.738.033 75.738.033 S| n1e0%| - Banks 98,500 | IT
UniCredit SpA 2,986% | 20/03/2012 | 20/03/2017 | EUR 33.077.000 33.077.000 | 142,25 | 1,401%| - Banks 100,000 | IT
UniCredit SpA 5,970% | 16/01/2012 | 16/01/2017 | EUR | 1.013.824.000| 1.013.824.000 | o9se%| - Banks 100,000 | IT
UniCredit SpA 2,986% | 09/03/2012 | 20/03/2017 | EUR 32.794.500 32794500 | 142,25| 1,401%| - Banks 100,000 | IT
Unione di Banche Italiane SCpA 7,000% | 02/01/2012 | 02/01/2017 | EUR | 1.293.200.000| 1.293.200.000 -| o8a2%| - Banks 100,000 | IT
Unipol Banca SpA 5,550% | 20/01/2012 | 20/01/2017 | EUR 258.622.000 258.622.000 -| osu%| - Banks 100,000 | IT
Unipol Banca SpA 5,000% | 13/02/2012 | 13/02/2017 | EUR 5.296.689 5.296.689 S| 19e33%| - Banks 100,000 | IT
Valeo SA 5,750% | 19/01/2012 | 19/01/2017 | EUR 188.282.640 646.575.000 -] 0372%| - | AutoParts Manufacturing 99,683 | FR
Vandemoortele NV 5,125% | 13/12/2012 | 13/12/2017 | EUR 98.021.250 98.021.250 S| 2193% | - Food & Beverage 101,875 | BE
Veneto Banca SCPA 4,500% | 06/12/2012 | 06/12/2017 | EUR 12.953.700 12.953.700 .| 3,810%| B+ [Banks 99,344 | IT
Veneto Banca SpA 5,000% | 23/03/2012 | 23/03/2017 | EUR 397.881.000 397.881.000 | a9082%| - Banks 100,000 | IT
Veneto Banca SpA 3,000% | 02/04/2012 | 02/04/2017 | EUR 62.643.950 62.643.950 | 264,94 | 2,697%| - Banks 100,000 | IT
Veneto Banca SpA 3,000% | 06/02/2012 | 06/02/2017 | EUR 4.636.880 6.564.100 | 261,26 | 2,661%| - Banks 100,000 | IT
Veneto Banca SpA 2,000% | 04/06/2012 | 04/06/2017 | EUR 20.814.378 20814378 | 27311 2,779% | - Banks 100,000 | IT
Veneto Banca SpA 3,600% | 06/11/2012 | 06/11/2017 | EUR 3.203.700 3.203.700 -] 3100% | - Banks 100,000 | IT
Veneto Banca SpA 0,000% | 18/09/2012 | 18/09/2017 | EUR 860.653 860.653 -| 3014%| - Banks 78,342 | IT
Veneto Banca SpA 0,000% | 05/09/2012 | 05/09/2017 | EUR 2.067.154 2.067.154 | 3000%| - Banks 78,342 | IT
Volksbank Bonn Rhein-Sieg eG 1,000% | 27/06/2012 | 27/06/2017 | EUR 3.118.725 3.118.725| 50,03| 0548%| - Banks 100,000 | DE
Volksbank eG Nienburg/Weser 2,000% | 15/07/2012 | 15/07/2017 | EUR 6.130.250 6.130.250 -| oe70%| - Banks 100,000 | DE
Volkswagen International Finance NV 1,875% | 15/05/2012 | 15/05/2017 EUR 1.915.410.000 1.915.410.000 -1 0,269% A Automobiles Manufacturing 99,378 | NL
Volkswagen International Finance NV 2,125% | 30/03/2012 | 30/03/2017 EUR 66.662.000 66.662.000 -1 0,457% A Automobiles Manufacturing | 100,000 | NL
Vontobel Financial Products GmbH 1,625% | 06/06/2012 | 06/06/2017 EUR 31.397.750 31.397.750 68,15 | 0,660% - Banks 100,000 | DE
VR-Bank Landau eG 1,950% | 29/02/2012 | 28/02/2017 | EUR 14.692.920 14.692.920 -| o,570% Banks 100,000 | DE
VR-Bank Rhein-Sieg eG 0,298% | 01/08/2012 | 01/08/2017 | EUR 9.224.625 9.224.625| 50,00| 0548%| - Banks 100,500 | DE
z\éﬁtzr:;r;';:(i Westdeutsche Genossenschafts- 0,299% | 13/03/2012 | 13/03/2017 | EUR 131.105.000 131.105.000 | 31,58| 0,364%| - |Banks 100,000 | DE
WGZ-Bank AG Westdeutsche Genossenschafts- 0,632% | 13/01/2012 | 13/01/2017 | EUR 63.388.000 63.388.000 | 41,63 | 0,394% . Banks 100,000 | DE

Zentralbank

146

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014




Audiencia de
Cuentas de
Canarias

As

WGZ-Bank AG Westdeutsche Genossenschafts-

Sertalo 1,150% | 15/11/2012 | 15/12/2017 | EUR 159.660.000 159.660.000 -l 0423%| - Banks 100,000 | DE
g\éﬁtzr:abg';?(s Westdeutsche Genossenschafts- 1,500% | 06/01/2012 | 06/01/2017 | EUR 12.721.300 12721300 | 52,60| 0,504% . Banks 100,000 | DE
Xﬁi;ﬂﬁf Westdeutsche Genossenschafts- 1,500% | 11/05/2012 | 11/05/2017 | EUR 64.708.500 64.708.500 - 0,453% ; Banks 99,760 | DE
Xﬁﬁ;iﬁﬁf Westdeutsche Genossenschafts- 1,875% | 13/02/2012 | 13/02/2017 | EUR 66.043.500 66.043.500 -| 0,459% . Banks 99,960 | DE
\z/\é(r?tzr::)r:;:(; Westdeutsche Genossenschafts- 0,349% | 16/11/2012 | 16/11/2017 | EUR 25.445.400 25.445.400 |  36,65| 0,415% . Banks 100,000 | DE
z\éﬁtzr:;r;';:(i Westdeutsche Genossenschafts- 1,300% | 26/10/2012 | 26/10/2017 | EUR 12.930.000 12.930.000 -l 0,537% ; Banks 100,000 | DE
\Z’Zﬁtzr::;i:(; Westdeutsche Genossenschafts- 1,300% | 14/09/2012 | 13/09/2017 | EUR 65.603.500 65.603.500 - 0,459% ; Banks 100,000 | DE
Windkraft Simonsfeld AG 5,000% | 24/10/2012 | 24/10/2017 | EUR 22.022.140 22.022.140 S ue23%| - Renewable Energy 101,000 | AT
\é\g:':/:w; c’;fb\:ﬁs”ae"“he Landschaft 0,126% | 05/09/2012 | 05/09/2017 | EUR 63.023.000 63.023.000 2,99| 0,008%| AAA | Consumer Finance 99,925 | DE
\é\g:':/::(\'rt be:\:‘ftfae““he Landschaft 0,249% | 13/02/2012 | 13/02/2017 | EUR 26.417.400 26.417.400 | 10,19 | 0,150% | AAA | Consumer Finance 100,000 | DE
\é\g:':/:w; c’;fb\:ﬁs”ae"“he Landschaft 0,148% | 03/08/2012 | 03/08/2017 | EUR 30.927.250 30.927.250 6,32| 0,111%| AAA |Consumer Finance 100,390 | DE
\é\g:':/::(\'rt (’i'\ifb\a’\:ftfad's che Landschaft 1,875% | 29/03/2012 | 29/03/2017 | EUR 39.822.000 39.822.000 -] 0,799% | AA- |Consumer Finance 99,960 | DE
\é\g:':/:w: (’;fbﬁis”ae"“he Landschaft 0,398% | 14/03/2012 | 14/03/2017 | EUR 13.017.700 13.017.700 | 73,80 | 0,786% | AA- | Consumer Finance 100,000 | DE
\é\g';j':/:'k\'rt be:\:‘ftfae“s che Landschaft 1,710% | 23/01/2012 | 23/01/2017 | EUR 130.106.000 130.106.000 .| 0,108%| AAA |Consumer Finance 100,000 | DE
\é\g:z/:g': (’;fb:\:i“fae"“he Landschaft 2,000% | 11/12/2012 | 11/12/2017 | EUR 25.998.400 25.998.400 -| 0,872%| AA- | Consumer Finance 104,560 | DE
\é\g;z/:zt ber:‘ftfael's che Landschaft 1,250% | 12/06/2012 | 12/06/2017 | EUR 49.939.200 49.939.200 .| 0125%| AAA |Consumer Finance 100,230 | DE
Wuestenrot Bank AG Pfandbriefbank 1,250% | 17/10/2012 | 17/10/2017 EUR 6.559.500 6.559.500 -1 1,086% - Consumer Finance 99,500 | DE
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Emision de Bonos en Europa en el afio 2013- Fuente Bloomberg

Sociedad Cupodn Fei:‘?;:e vaneccilr‘nai::to Div. pl\:e?\::iii(:e T:Ie Nionr;iccib:lal Margen I;;%;;E:y sz;:g Industria Precio | Pais
Aareal Bank AG 1,000% | 28/06/2013 | 28/06/2018 | EUR 812.825.000 812.825.000 -| 0,014% - Financial Services 99,487 | DE
Aareal Bank AG 1,500% | 02/07/2013 | 02/07/2018 | EUR 58.587.300 58.587.300 -| 0,164% - Financial Services 99,540 | DE
Aareal Bank AG 0,104% | 08/10/2013 | 08/10/2018 | EUR 27.148.000 27.148.000 24,92 | 0,227% - Financial Services 100,000 | DE
Aareal Bank AG 0,235% | 18/01/2013 | 15/12/2017 | EUR 13.320.700 13.320.700 -1 0,173% - Financial Services 100,000 | DE
Aareal Bank AG 0,365% | 30/12/2013 | 28/12/2018 | EUR 41.400.900 41.400.900 21,28 | 0,191% - Financial Services 99,900 | DE
Aareal Bank AG 0,049% | 25/01/2013 | 25/01/2018 | EUR 13.451.500 13.451.500 20,31 | 0,251% - Financial Services 100,000 | DE
Aareal Bank AG 0,509% | 20/02/2013 | 20/02/2018 | EUR 13.344.000 13.344.000 55,68 | 0,535% - Financial Services 100,000 | DE
Aareal Bank AG 1,100% | 12/07/2013 | 12/07/2018 | EUR 32.689.250 32.689.250 -1 0,179% - Financial Services 100,000 | DE
Aareal Bank AG 0,580% | 19/02/2013 | 19/02/2018 | EUR 5.355.400 5.355.400 60,69 | 0,585% - Financial Services 100,000 | DE
Aareal Bank AG 0,386% | 05/12/2013 | 05/12/2018 | EUR 68.323.500 68.323.500 16,96 | 0,148% - Financial Services 99,990 | DE
Aareal Bank AG 1,700% | 21/11/2013 | 21/11/2018 | EUR 26.917.800 26.917.800 -| 0,690% - Financial Services 100,720 | DE
Abbey National Treasury Services PLC/London 1,750% | 15/01/2013 | 15/01/2018 | EUR | 1.333.500.000 | 1.333.500.000 -1 0,528% A Banks 99,432 | GB
Abengoa Finance SAU 8,875% | 05/02/2013 | 05/02/2018 | EUR 747.120.000 747.120.000 -1 11,602% B+ Industrial Other 100,000 | ES
Abengoa Finance SAU 8,875% | 05/02/2013 | 05/02/2018 | EUR 747.120.000 747.120.000 -1 9,547% B+ Industrial Other 100,000 | ES
ABN AMRO Bank NV 2,000% | 08/10/2013 | 08/10/2018 | EUR 135.740.000 135.740.000 -1 0,761% - Banks 100,000 | NL
ABN AMRO Bank NV 0,631% | 25/04/2013 | 25/04/2018 | EUR 28.317.110 28.317.110 60,90 | 0,587% - Banks 100,000 | NL
ABN AMRO Bank NV 0,681% | 21/01/2013 | 21/01/2018 | EUR 33.292.250 33.292.250 55,09 | 0,529% - Banks 100,000 | NL
ACEA SpA 3,750% | 12/09/2013 | 12/09/2018 | EUR 798.636.000 798.636.000 -| 0,674% | BBB- | Utilities 99,754 | IT
Achmea Bank NV 2,000% | 23/01/2013 | 23/01/2018 | EUR 665.370.000 665.370.000 -| 0,664% A Consumer Finance 99,661 | NL
Achmea Bank NV 1,149% | 26/07/2013 | 26/07/2018 | EUR 6.640.100 6.640.100 81,29 | 0,861% - Consumer Finance 100,000 | NL
ADLER Real Estate AG 8,750% | 03/04/2013 | 03/04/2018 | EUR 44.958.200 44.958.200 - 3,420% - Real Estate 100,000 | DE
Agence Francaise de Developpement 0,186% | 19/09/2013 | 19/09/2018 | EUR | 405.453.000 | 405.453.000 527| 0,031%| AA g::lfsmme"t Development | 105 000 | FR
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Government Development

Agence Francaise de Developpement 0,317% | 01/02/2013 | 01/02/2018 | EUR | 410.142.000 | 410.142.000 14,49 | 0,123% AA Banks 100,000 | FR
AIB Mortgage Bank 3,125% | 10/09/2013 | 10/09/2018 | EUR | 663.000.000 663.000.000 -1 0,322% AA Consumer Finance 99,704 | IE
Aktia Bank PLC 1,125% | 25/06/2013 | 25/06/2018 | EUR 654.950.000 654.950.000 -| 0,091% - Banks 99,797 | FI
Allgemeine Sparkasse Oberoesterreich Bank AG 2,100% | 31/01/2013 | 31/01/2018 | EUR 40.753.500 40.753.500 - 1,194% - Banks 100,000 | AT
Allgemeine Sparkasse Oberoesterreich Bank AG 1,900% | 22/10/2013 | 22/10/2018 | EUR 6.424.928 6.424.928 -1 1,351% - Banks 100,000 | AT
Allianz Finance 1l BV 1,375% | 13/03/2013 | 13/03/2018 | EUR 648.530.000 648.530.000 -1 0,238% AA Life Insurance 99,890 | NL
AMATHEON AGRI 8,500% | 04/04/2013 | 04/04/2018 | EUR 12.876.600 12.876.600 - 7,922% - Food & Beverage 100,000 | DE
Amplifon SpA 4,875% | 16/07/2013 | 16/07/2018 | EUR 361.449.000 361.449.000 -1 1,972% - Supermarkets & Pharmacies | 99,459 | IT
ARGAN SA 5,500% | 25/11/2013 | 25/11/2018 | EUR 40.541.700 40.541.700 -1 1,041% - Real Estate 100,000 | FR
Art Investment Consulting GmbH 6,000% | 30/04/2013 | 30/04/2018 | EUR 13.158.200 13.158.200 - 5,039% - Consumer Services 100,000 | AT
Assa Abloy AB 0,531% | 23/10/2013 | 23/10/2018 | EUR| 41.366.100| 41.366.100| 41,52| 0393% | A- ﬂi:;gtﬁ‘:i‘:gment 100,000 | SE
ATON Group Finance GmbH 3,875% | 08/11/2013 | 08/11/2018 | EUR 267.338.000 267.338.000 - 2,676% - Financial Services 100,000 | AT
Autonomous Community of Madrid Spain 5,750% | 01/02/2013 | 01/02/2018 | EUR | 1.413.622.760 | 1.413.622.760 -| 0,595% | BBB | Government Local 99,683 | ES
Banca Adria Credito Cooperativo Del Delta SC 1,000% | 01/02/2013 | 01/02/2018 | EUR 20.507.100 20.507.100 -1 1,355% - Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,750% | 19/03/2013 | 19/03/2018 | EUR 19.316.700 19.316.700 -1 1,626% - Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,250% | 19/03/2013 | 19/03/2018 | EUR 12.877.800 12.877.800 -1 1,631% - Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,250% | 11/04/2013 | 11/04/2018 | EUR 10.115.748 10.115.748 - 1,660% - Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 2,750% | 16/05/2013 | 16/05/2018 | EUR 16.121.875 16.121.875 -1 1,650% - Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 3,000% | 18/01/2013 | 18/01/2018 | EUR 13.320.700 13.320.700 -1 1,586% - Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 2,750% | 22/08/2013 | 22/08/2018 | EUR 16.697.750 16.697.750 -1 1,712% - Banks 100,000 | IT
Banca Agricola Popolare di Ragusa SCpA 2,750% | 01/10/2013 | 01/10/2018 | EUR 101.438 16.906.250 -1 1,866% - Banks 100,000 | IT
Banca Alpi Marittime Credito Cooperativo di Carru SCARL | 0,000% | 04/11/2013 | 04/11/2018 | EUR 2.199.542 6.755.350 - 1,907% - Banks 85,000 | IT
Banca Apulia SpA 2,000% | 18/03/2013 | 18/03/2018 | EUR 9.070.670 9.070.670 377,19 | 3,820% - Banks 100,000 | IT
Banca Apulia SpA 2,400% | 18/02/2013 | 18/02/2018 | EUR 6.676.700 6.676.700 - 3,887% - Banks 100,000 | IT
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Banca Atestina di Credito Cooperativo 3,500% | 28/10/2013 | 28/10/2018 | EUR 41.374 9.653.840 - 2,223% Banks 100,000 | IT
Banca Carige SpA 3,875% | 24/10/2013 | 24/10/2018 | EUR | 1.035.322.500 | 1.035.322.500 -| 0,725% Banks 99,466 | IT
Banca Carige SpA 3,500% | 24/01/2013 | 24/01/2018 | EUR 86.350.061 86.350.061 - 1,633% Banks 100,000 | IT
Banca Carim Cassa di Risparmio di Rimini SpA 2,400% | 04/11/2013 | 04/11/2018 | EUR 23.439.713 33.776.750 877,70 | 8,825% Banks 100,000 | IT
232;121?:;0”"3”3 Credito Cooperativo Societa 3,000% | 02/05/2013 | 02/05/2018 | EUR|  25.431.745 |  25.431.745 S| 1,654% Banks 100,000 | IT
Ezr;;:léet?vtaromdana Credito Cooperativo Societa 3,000% | 15/07/2013 | 15/07/2018 |EUR |  26.102.000 |  26.102.000 | 1,704% Banks 100,000 | IT
Banca Cremonese Credito Cooperativo 2,500% | 15/07/2013 | 15/07/2018 | EUR 13.051.000 13.051.000 - 3,477% Banks 100,000 | IT
Banca del Centroveneto Credito Cooperativo SC 3,100% | 01/07/2013 | 01/07/2018 | EUR 26.107.400 26.107.400 -| 3,374% Banks 100,000 | IT
Banca del Centroveneto Credito Cooperativo SC 3,000% | 01/12/2013 | 01/12/2018 | EUR 18.551.990 18.551.990 - 3,505% Banks 100,000 | IT
Banca del Chianti Fiorentino SCARL 1,486% | 10/07/2013 | 10/07/2018 | EUR 2.210.406 12.851.200 155,54 1,603% Banks 100,000 | IT
Banca del Chianti Fiorentino SCARL 3,500% | 01/02/2013 | 01/02/2018 | EUR 13.671.400 13.671.400 -1 1,502% Banks 100,000 | IT
Banca della Marca Credito Cooperativo SC 3,600% | 21/03/2013 | 21/03/2018 | EUR 32.281.250 32.281.250 -1 3,393% Banks 100,000 | IT
Banca della Marca Credito Cooperativo SC 2,850% | 23/09/2013 | 23/09/2018 | EUR 27.029.200 27.029.200 -| 3,538% Banks 100,000 | IT
Banca di Ancona Credito Cooperativo Societa Cooperativa | 3,750% | 15/11/2013 | 15/11/2018 | EUR 413.870 6.740.550 - 1,905% Banks 100,000 | IT
Banca di Credito Cooperativo Agrobresciano SC 3,750% | 21/01/2013 | 21/01/2018 | EUR 7.942.199 7.942.199 -1 1,596% Banks 100,000 | IT
Banca di Credito Cooperativo Cernusco sul Naviglio SC 2,500% | 03/12/2013 | 03/12/2018 | EUR 6.800.100 6.800.100 - 1,672% Banks 100,000 | IT
Banca di Credito Cooperativo Cernusco sul Naviglio SC 1,549% | 01/07/2013 | 01/07/2018 | EUR 1.143.504 6.526.850 152,11 | 1,569% Banks 100,000 | IT
Banca di Credito Cooperativo del Metauro SC 3,049% | 08/01/2013 | 08/01/2018 | EUR 2.944.626 2.944.626 302,90 | 3,077% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,750% | 02/01/2013 | 02/01/2018 | EUR 19.753.200 19.753.200 - 3,523% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,125% | 01/03/2013 | 01/03/2018 | EUR 12.502.349 15.650.760 -| 3,538% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,500% | 11/02/2013 | 11/02/2018 | EUR 8.711.762 16.090.680 - 3,568% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,000% | 01/07/2013 | 01/07/2018 | EUR 15.664.440 15.664.440 -| 3,668% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,000% | 01/11/2013 | 01/11/2018 | EUR 33.738.750 33.738.750 - 3,691% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,438% | 02/05/2013 | 02/05/2018 | EUR 15.683.280 15.683.280 -1 3,637% Banks 100,000 | IT
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Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,125% | 03/06/2013 | 03/06/2018 | EUR 12.891.173 15.700.200 -| 3,644% Banks 100,000 | IT
Banca di Credito Cooperativo di Alba Langhe e Roero SC 3,000% | 02/09/2013 | 02/09/2018 | EUR 15.833.640 15.833.640 - 3,723% Banks 100,000 | IT
?22;1;2 tic\::d'm Cooperativo di Calcio e di Covo Societa |, 500, | 15/10/2013 | 15/10/2018 | EUR 4.428.694 |  20.247.000 -| 3,524% Banks 100,000 | IT
2:2:; fféfer:f?'ntg Fci‘:e":z‘:ztc":;d' Cambiano 3,400% | 05/04/2013 | 05/04/2018 | EUR 6.504.800 6.504.800 o 1,743% Banks 100,000 | IT
gzz;aef; ticvr:d'm Cooperativo di Carate Brianza Societa 2,250% | 18/11/2013 | 18/11/2018 | EUR 4217.166 |  40.523.700 - 1,990% Banks 100,000 | IT
222;aefa:tic\:aed't° Cooperativo di Carate Brianza Societa 1,061% | 02/05/2013 | 02/05/2018 | EUR 130.694 |  13.069.400 | 184,42 | 1,892% Banks 100,000 | IT
Banca di Credito Cooperativo di Caravaggio SC 3,250% | 16/10/2013 | 16/10/2018 | EUR 882.170 20.264.250 - 3,562% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 2,400% | 05/12/2013 | 05/12/2018 | EUR 10.931.760 10.931.760 - 3,297% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 2,500% | 28/05/2013 | 28/05/2018 | EUR 1.334.142 6.432.700 - 3,182% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 2,700% | 26/07/2013 | 26/07/2018 | EUR 3.208.496 6.640.100 -1 3,236% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 2,900% | 28/03/2013 | 28/03/2018 | EUR 6.410.800 6.410.800 - 3,115% Banks 100,000 | IT
Banca di Credito Cooperativo di Carugate 2,500% | 26/09/2013 | 26/09/2018 | EUR 2.072.117 2.072.117 -1 3,291% Banks 100,000 | IT
Banca di Credito Cooperativo di Cherasco SC 2,000% | 06/11/2013 | 06/11/2018 | EUR 958.986 13.525.900 - 3,547% Banks 100,000 | IT
Banca di Credito Cooperativo di Cherasco SC 2,500% | 05/08/2013 | 05/08/2018 | EUR 4.099.284 4.099.284 -1 3,498% Banks 100,000 | IT
Banca di Credito Cooperativo di Fornacette SCARL 3,250% | 05/06/2013 | 05/06/2018 | EUR 4.300.980 6.544.400 - 1,580% Banks 100,000 | IT
Banca di Credito Cooperativo di Fornacette SCARL 2,900% | 15/10/2013 | 15/10/2018 | EUR 4.215.425 6.749.000 - 1,614% Banks 100,000 | IT
Banca di Credito Cooperativo di Gradara SC 4,250% | 10/01/2013 | 10/01/2018 | EUR 8.226.566 8.226.566 -| 3,537% Banks 100,000 | IT
Banca di Credito Cooperativo di Manzano Udine SC 2,250% | 15/11/2013 | 15/11/2018 | EUR 6.739.202 6.740.550 -1 1,711% Banks 100,000 | IT
Banca di Credito Cooperativo di Pitigliano SC 3,250% | 15/10/2013 | 15/10/2018 | EUR 4.988.861 6.749.000 - 3,323% Banks 100,000 | IT
Banca di Credito Cooperativo di Roma SC 3,750% | 16/01/2013 | 16/01/2018 | EUR 35.958.976 35.958.976 - 3,437% Banks 100,000 | IT
Banca di Credito Cooperativo di Roma SC 3,250% | 19/11/2013 | 19/11/2018 | EUR 67.679.500 67.679.500 - 3,402% Banks 100,000 | IT
Banca di Credito Cooperativo di Roma SC 3,500% | 01/10/2013 | 01/10/2018 | EUR 64.726.593 64.726.593 - 3,364% Banks 100,000 | IT
Banca di Credito Cooperativo di Sala di Cesenatico SC 2,500% | 04/11/2013 | 04/11/2018 | EUR 5.531.281 6.755.350 318,95 3,238% Banks 100,000 | IT
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Banca di Credito Cooperativo di Sant Elena Padova SC 3,000% | 01/07/2013 | 01/07/2018 | EUR 5.132.715 6.526.850 -1 3,203% Banks 100,000 | IT
Banca di Credito Cooperativo di Sant Elena Padova SC 3,250% | 01/07/2013 | 01/07/2018 | EUR 1.486.816 6.526.850 - 3,226% Banks 100,000 | IT
Banca di Credito Cooperativo di Sant Elena Padova SC 3,000% | 20/05/2013 | 20/05/2018 | EUR 2.683.004 6.437.150 -1 3,185% Banks 100,000 | IT
Banca di Credito Cooperativo di Sorisole e Lepreno SC 2,800% | 30/05/2013 | 30/05/2018 | EUR 2.397.818 9.132.060 -1 3,326% Banks 100,000 | IT
Banca di Credito Cooperativo di Sorisole e Lepreno SC 2,500% | 07/10/2013 | 07/10/2018 | EUR 9.502.360 9.502.360 - 3,387% Banks 100,000 | IT
Banca di Credito Cooperativo di Spello e Bettona SC 3,250% | 31/05/2013 | 31/05/2018 | EUR 3.270.090 6.485.700 -| 3,445% Banks 100,000 | IT
22?;;‘1' §|r :‘:'rtlg ggzz'irat'vo Orobica di Bariano e 2,250% | 01/09/2013 | 15/08/2018 | EUR 7.903.625 7.903.625 -1 1,821% Banks 100,000 | IT
Ezrggn‘i' ;lr :‘:'rtlg ggzgfrat'w Orobica di Bariano e 2,250% | 16/09/2013 | 16/09/2018 | EUR 1.064.452 1.064.452 S| 1,913% Banks 100,000 | IT
2‘:‘2;; 3;%;?;2;;’8””3“"0 Valdostana - Cooperative de | ; ¢, | 5 /09/2013 | 02/09/2018 | EUR 698.000 9.236.290 | 309,73 | 3,145% Banks 100,000 | IT
Banca di Forli Credito Cooperativo SC 3,000% | 07/10/2013 | 07/10/2018 | EUR 4.286.922 4.286.922 184,03 | 1,888% Banks 100,000 | IT
Banca di Pistoia Credito Cooperativo SC 2,300% | 01/07/2013 | 01/07/2018 | EUR 3.951.355 6.526.850 343,55 3,484% Banks 100,000 | IT
Banca di Pistoia Credito Cooperativo SC 2,309% | 18/11/2013 | 18/11/2018 | EUR 848.296 13.507.900 353,25 3,580% Banks 100,000 | IT
Banca di Rimini Credito Cooperativo Scrl 3,500% | 09/08/2013 | 09/08/2018 | EUR 6.671.700 6.671.700 - 3,733% Banks 100,000 | IT
Banca di Romano e S Caterina Credito Cooperativo SC 2,600% | 01/11/2013 | 01/11/2018 | EUR 340.087 6.747.750 - 3,303% Banks 100,000 | IT
Banca di Sassari SpA 3,100% | 08/03/2013 | 08/03/2018 | EUR 11.493.287 19.484.550 - 1,729% Banks 100,000 | IT
Banca di Sassari SpA 2,500% | 10/06/2013 | 10/06/2018 | EUR 3.831.069 13.233.400 - 1,828% Banks 100,000 | IT
Banca di Udine Credito Cooperativo SC 3,500% | 29/07/2013 | 29/07/2018 | EUR 6.617.838 6.631.100 - 3,325% Banks 100,000 | IT
Banca di Udine Credito Cooperativo SC 2,750% | 11/11/2013 | 11/11/2018 | EUR 6.701.300 6.701.300 - 3,343% Banks 100,000 | IT
Banca di Udine Credito Cooperativo SC 2,250% | 11/11/2013 | 11/11/2018 | EUR 1.790.587 6.701.300 - 3,378% Banks 100,000 | IT
Banca IMI SpA 1,987% | 30/05/2013 | 30/05/2018 | EUR 64.302.748 64.302.748 143,61 | 1,414% Financial Services 100,000 | IT
Banca IMI SpA 1,085% | 28/03/2013 | 28/03/2018 | EUR 19.922.202 38.464.800 129,85 1,277% Financial Services 100,000 | IT
Banca Intermobiliare SpA 3,500% | 26/07/2013 | 01/07/2018 | EUR 25.086.298 32.855.215 - 2,417% Financial Services 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 3,000% | 18/06/2013 | 18/06/2018 | EUR 12.285.986 20.092.650 - 3,184% Banks 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 1,600% | 22/03/2013 | 22/03/2018 | EUR 403.485 25.947.600 294,63 2,994% Banks 100,000 | IT
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Banca Malatestiana Credito Cooperativo SC 3,500% | 22/03/2013 | 22/03/2018 | EUR 13.126.891 25.947.600 - 3,125% Banks 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 2,750% | 20/12/2013 | 20/12/2018 | EUR | 30.582.864 | 41.034.300 | 3,227% Banks 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 1,500% | 20/12/2013 | 20/12/2018 | EUR| 15.558.839 | 20.517.150 | 300,56 | 3,054% Banks 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 1,600% | 06/09/2013 | 06/09/2018 | EUR 2.179.958 19.746.000 304,03 | 3,088% Banks 100,000 | IT
Banca Mediocredito del Friuli-Venezia Giulia SpA 2,700% | 30/04/2013 | 30/04/2018 | EUR | 16.941.183 | 16.941.183 | 100,78 | 2,062% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,000% | 31/01/2013 | 31/01/2018 | EUR 95.496.318 95.496.318 129,00 | 1,268% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,378% | 31/07/2013 | 31/07/2018 | EUR | 33.137.146 | 33.137.146 | 142,72 | 1,405% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,000% | 30/04/2013 | 30/04/2018 | EUR | 49.064.296 | 49.064.296 | 136,20 | 1,340% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,485% | 28/06/2013 | 28/06/2018 | EUR 8.744.696 8.744.696 | 144,78 | 1,426% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,000% | 31/10/2013 | 31/10/2018 | EUR| 88.394.150 | 88.394.150 | 1,529% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,285% | 28/03/2013 | 28/03/2018 | EUR 25.643.200 25.643.200 134,92 | 1,327% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,000% | 30/09/2013 | 30/09/2018 | EUR |  40.593.900 |  40.593.900 | 1,545% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 4,000% | 30/08/2013 | 30/08/2018 | EUR | 39.612.600 |  39.612.600 - 1,536% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 1,085% | 28/06/2013 | 28/06/2018 | EUR 5852.340 | 26.010.400 | 144,32 | 1,421% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 2,000% | 28/03/2013 | 28/03/2018 | EUR | 18.896.474 | 18.896.474 | 142,07 | 1,399% Banks 100,000 | IT
222;1255 r;a Truentina Credito Cooperativo Societa 3,200% | 24/06/2013 | 24/06/2018 | EUR 1.309.620 6.548.100 -] 3,358% Banks 100,000 | IT
gz';;aef;f/';a Truentina Credito Cooperativo Societa 2,400% | 11/12/2013 | 11/12/2018 |EUR|  6.901.250 |  6.901.250 -] 3432% Banks 100,000 | IT
Ezzlcoaef;;ev r;a Truentina Credito Cooperativo Societa 2,800% | 01/10/2013 | 01/10/2018 | EUR 1.758.250 1.758.250 - 3,412% Banks 100,000 | IT
Banca Popolare del Frusinate Societa Cooperativaper

ot 3,500% | 01/11/2013 | 01/11/2018 | EUR 373.825 6.747.750 S| 1,922% Banks 100,000 | IT
Banca Popolare del Lazio Societa' Cooperativa per Azioni 2,750% | 30/12/2013 | 30/12/2018 | EUR 7.841.330 7.841.330 - 3,321% Banks 100,000 | IT
Banca Popolare Del Mezzogiorno SpA 3,500% | 15/04/2013 | 15/04/2018 | EUR 6.206.063 6.535.450 - 3,426% Banks 100,000 | IT
Szﬂfsab:gEzzaig:e'ﬁfagd;ﬁ Z(k:tpA Suedtiroler 2,200% | 05/11/2013 | 05/11/2018 | EUR 4126963 |  20.203.800 - 2,256% Banks 100,000 | IT
Banca Popolare dell'Alto Adige SCpA Suedtiroler 2,500% | 03/07/2013 | 03/07/2018 | EUR|  1.699.511|  13.013.100 - 2,252% Banks 100,000 | IT
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Banca Popolare dell'Alto Adige SCpA Suedtiroler

Volksbank Genossenschaft auf Akt 2,500% | 23/01/2013 | 23/01/2018 | EUR 282.117 13.307.400 -1 2,205% - Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 3,375% | 15/10/2013 | 22/10/2018 | EUR | 1.349.800.000 | 1.349.800.000 -1 0,157% - Banks 99,618 | IT
Banca Popolare dell'Emilia Romagna SC 2,650% | 04/10/2013 | 04/10/2018 | EUR 33.881.000 33.881.000 163,10 1,679% - Banks 100,000 | IT
Banca Popolare dell'Etruria e del Lazio SC 3,500% | 28/06/2013 | 28/06/2018 | EUR 78.031.200 78.031.200 -1 1,832% - Banks 100,000 | IT
Banca Popolare dell'Etruria e del Lazio SC 3,200% | 30/10/2013 | 30/10/2018 | EUR 64.555.606 64.555.606 - 1,902% - Banks 100,000 | IT
Banca Popolare dell'Etruria e del Lazio SC 3,600% | 15/07/2013 | 15/07/2018 | EUR 14.951.226 14.951.226 -1 1,916% - Banks 100,000 | IT
Banca Popolare dell'Etruria e del Lazio SC 3,500% | 03/09/2013 | 03/09/2018 | EUR 27.301.263 27.301.263 -1 1,911% - Banks 100,000 | IT
Banca Popolare di Bari SCpA 3,250% | 20/09/2013 | 20/09/2018 | EUR 32.402.731 32.402.731 -1 3,211% - Banks 100,000 | IT
Banca Popolare di Cividale SCPA 3,000% | 03/12/2013 | 03/12/2018 | EUR 168.642 168.642 234,57 | 2,394% - Banks 100,000 | IT
Banca Popolare di Milano Scarl 3,500% | 31/10/2013 | 31/10/2018 | EUR 407.973 407.973 268,95 2,739% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,250% | 31/07/2013 | 31/07/2018 | EUR 33.190.250 33.190.250 -1 1,651% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,000% | 27/12/2013 | 27/12/2018 | EUR 48.189.050 48.189.050 -1 1,695% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,100% | 15/11/2013 | 15/11/2018 | EUR 103.804.470 103.804.470 -| 1,655% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,250% | 31/10/2013 | 31/10/2018 | EUR 20.398.650 20.398.650 -1 1,702% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,150% | 30/08/2013 | 30/08/2018 | EUR 39.612.600 39.612.600 - 1,652% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,150% | 01/10/2013 | 01/10/2018 | EUR 52.747.500 52.747.500 -| 1,655% - Banks 100,000 | IT
Banca Popolare di Vicenza 5,000% | 25/10/2013 | 25/10/2018 | EUR 551.792.000 551.792.000 - 3,946% NR Banks 99,461 | IT
Banca Popolare di Vicenza 3,800% | 24/04/2013 | 24/04/2018 | EUR 2.601.240 2.601.240 -| 4,055% - Banks 100,000 | IT
Banca Popolare di Vicenza 4,760% | 14/06/2013 | 14/06/2018 | EUR 66.600.000 66.600.000 -1 3,980% - Banks 100,000 | IT
Banca Popolare Etica Scpa 2,500% | 11/02/2013 | 11/02/2018 | EUR 10.727.120 10.727.120 -1 1,505% - Banks 100,000 | IT
Banca Popolare Etica Scpa 2,250% | 18/03/2013 | 18/03/2018 | EUR 8.832.241 8.832.241 -1 1,525% - Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,750% | 07/01/2013 | 07/01/2018 | EUR 7.901.623 19.662.300 - 3,177% - Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,200% | 05/08/2013 | 05/08/2018 | EUR 5.516.992 19.893.000 - 3,334% - Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,100% | 08/07/2013 | 08/07/2018 | EUR 5.506.003 19.301.250 -1 3,327% - Banks 100,000 | IT
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Banca Popolare Pugliese Scpa 3,000% | 08/07/2013 | 08/07/2018 | EUR 3.444.630 19.301.250 3,317% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,300% | 05/08/2013 | 05/08/2018 | EUR 6.043.493 6.043.493 3,346% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,100% | 07/06/2013 | 07/06/2018 | EUR 8.386.461 19.832.400 3,288% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,000% | 07/06/2013 | 07/06/2018 | EUR 5.504.152 19.832.400 3,281% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,000% | 09/12/2013 | 09/12/2018 | EUR 10.635.403 20.584.650 3,382% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,900% | 09/12/2013 | 09/12/2018 | EUR 6.968.590 20.584.650 3,402% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,200% | 07/11/2013 | 07/11/2018 | EUR 6.806.957 20.107.200 3,390% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,100% | 07/11/2013 | 07/11/2018 | EUR 5.679.614 20.107.200 3,392% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,200% | 07/10/2013 | 07/10/2018 | EUR 5.029.463 20.362.200 3,370% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,300% | 07/10/2013 | 07/10/2018 | EUR 5.257.520 20.362.200 3,387% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,100% | 09/09/2013 | 09/09/2018 | EUR 4.347.331 4.347.331 3,359% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,750% | 07/02/2013 | 07/02/2018 | EUR 18.041.497 18.041.497 3,148% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,000% | 09/09/2013 | 09/09/2018 | EUR 4.291.647 4.291.647 3,366% Banks 100,000 | IT
gzz;aef:t?viiZiio del Veneto Orientale Banca di Credito 2,000% | 07/10/2013 | 07/10/2018 | EUR 1.441.644 6.787.400 1,985% Banks 100,000 | IT
Banca San Giorgio Quinto Valle Agno Credito Cooperativo | 2,250% | 20/08/2013 | 20/08/2018 | EUR 477.756 13.420.100 3,306% Banks 100,000 | IT
Banca San Giorgio Quinto Valle Agno Credito Cooperativo | 3,250% | 20/06/2013 | 20/06/2018 | EUR 2.664.950 13.238.700 3,248% Banks 100,000 | IT
Banca Valsabbina SCpA 3,500% | 01/07/2013 | 01/07/2018 | EUR 12.506.750 12.506.750 1,794% Banks 100,000 | IT
Banca Valsabbina SCpA 4,250% | 02/04/2013 | 02/04/2018 | EUR 25.652.200 25.652.200 1,720% Banks 100,000 | IT
Banca Valsabbina SCpA 3,000% | 02/12/2013 | 02/12/2018 | EUR 238.489 27.101.000 1,940% Banks 100,000 | IT
gzzgae:;‘:jg': CL””igia"a e Garfagnana - Credito 3,000% | 01/03/2013 | 01/03/2018 |EUR |  7.428.894 |  16.954.990 3,125% Banks 100,000 | IT
Banco de Sabadell SA 3,375% | 23/01/2013 | 23/01/2018 | EUR | 1.330.740.000 | 1.330.740.000 0,182% Banks 99,508 | ES
Banco di Desio e della Brianza SpA 2,000% | 30/12/2013 | 30/12/2018 | EUR 11.238.964 20.700.450 3,907% Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,500% | 27/09/2013 | 27/09/2018 | EUR 27.045.000 27.045.000 3,784% Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,750% | 27/05/2013 | 27/05/2018 | EUR 38.788.800 38.788.800 3,627% Banks 100,000 | IT
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Banco di Desio e della Brianza SpA 2,500% | 01/08/2013 | 01/08/2018 | EUR 22.566.186 22.566.186 - 3,757% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,250% | 20/03/2013 | 20/03/2018 | EUR 10.788.284 10.788.284 -1 1,671% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,000% | 06/12/2013 | 06/12/2018 | EUR 10.599.489 10.599.489 - 3,882% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,550% | 03/06/2013 | 03/06/2018 | EUR 17.008.550 17.008.550 401,08 | 4,059% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,000% | 15/07/2013 | 15/07/2018 | EUR 19.576.500 19.576.500 -1 1,697% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,500% | 30/10/2013 | 30/10/2018 | EUR 27.540.200 27.540.200 -1 3,810% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,000% | 16/04/2013 | 16/04/2018 | EUR 13.173.500 13.173.500 -1 1,676% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 3,250% | 18/02/2013 | 18/02/2018 | EUR 13.353.400 13.353.400 - 1,669% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,000% | 25/11/2013 | 25/11/2018 | EUR 9.324.591 20.270.850 - 3,906% - Banks 100,000 | IT
Banco di Lucca SpA 3,800% | 21/06/2013 | 21/06/2018 | EUR 197.126 13.141.700 -1 3,601% - Banks 100,000 | IT
Banco di Sardegna SpA 3,200% | 01/02/2013 | 01/02/2018 | EUR 29.776.309 29.776.309 -1 1,532% - Banks 100,000 | IT
Banco di Sardegna SpA 2,800% | 20/05/2013 | 20/05/2018 | EUR 64.358.626 64.358.626 -1 1,558% - Banks 100,000 | IT
Banco di Sardegna SpA 2,500% | 08/08/2013 | 08/08/2018 | EUR 31.757.231 31.757.231 - 1,636% - Banks 100,000 | IT
Banco di Sardegna SpA 2,500% | 01/10/2013 | 01/10/2018 | EUR 33.812.500 33.812.500 -1 1,657% - Banks 100,000 | IT
Banco Popolare SC 4,000% | 31/10/2013 | 31/10/2018 | EUR 543.776.332 543.776.332 - 2,191% - Banks 100,000 | IT
Banco Popolare SC 4,200% | 02/09/2013 | 02/09/2018 | EUR 794.817.061 794.817.061 -1 2,133% - Banks 100,000 | IT
Banco Popolare SC 4,300% | 31/01/2013 | 06/01/2018 | EUR 211.714.433 211.714.433 - 2,006% NR Banks 100,000 | IT
Banco Popolare SC 4,000% | 30/07/2013 | 30/07/2018 | EUR 538.381.628 538.381.628 -1 2,100% - Banks 100,000 | IT
Banco Popolare SC 2,381% | 31/07/2013 | 20/07/2018 | EUR 28.145.332 28.145.332 216,00 | 2,138% - Banks 100,000 | IT
Banco Popolare SC 3,381% | 31/01/2013 | 19/01/2018 | EUR 127.286.765 127.286.765 199,44 1,972% - Banks 100,000 | IT
Banco Popolare SC 2,381% | 30/04/2013 | 20/04/2018 | EUR 40.724.629 40.724.629 208,40 | 2,062% - Banks 100,000 | IT
Banco Popolare SC 2,386% | 28/03/2013 | 15/03/2018 | EUR 11.539.440 11.539.440 211,23 | 2,090% - Banks 100,000 | IT
Banco Popolare SC 3,381% | 31/01/2013 | 18/01/2018 | EUR 44.964.695 44.964.695 203,82 | 2,016% - Banks 100,000 | IT
Banco Popolare SC 0,000% | 31/05/2013 | 31/05/2018 | EUR 62.243.263 62.243.263 -1 2,202% - Banks 88,750 | IT
Banco Popolare SC 0,000% | 28/02/2013 | 28/02/2018 | EUR 91.208.220 91.208.220 - 2,097% - Banks 87,750 | IT

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014




As

Audiencia de
Cuentas de
Canarias

Banco Popolare SC 2,381% | 17/07/2013 | 19/07/2018 | EUR 53.214.165 53.214.165 213,30 | 2,111% Banks 100,000 | IT
Banco Popolare SC 2,381% | 31/10/2013 | 18/10/2018 | EUR 136.283.381 136.283.381 212,80 | 2,106% Banks 100,000 | IT
Banco Popolare SC 2,381% | 30/04/2013 | 19/04/2018 | EUR 7.763.338 7.763.338 | 215,40 | 2,132% Banks 100,000 | IT
Banco Popolare SC 2,386% | 28/03/2013 | 16/03/2018 | EUR 57.056.120 57.056.120 | 204,51 | 2,023% Banks 100,000 | IT
Banco Popolare SC 0,000% | 31/01/2013 | 31/01/2018 | EUR 117.552.112 117.552.112 -1 2,062% Banks 86,000 | IT
Banco Popolare SC 2,381% | 31/10/2013 | 19/10/2018 | EUR 69.355.410 69.355.410 | 214,99 | 2,128% Banks 100,000 | IT
Banco Popolare SC 2,386% | 30/09/2013 | 20/09/2018 | EUR 120.834.509 120.834.509 212,26 | 2,101% Banks 100,000 | IT
Banco Popolare SC 2,389% | 29/11/2013 | 20/11/2018 | EUR 56.447.753 56.447.753 216,72 | 2,145% Banks 100,000 | IT
Banco Popolare SC 2,386% | 30/09/2013 | 21/09/2018 | EUR 22.461.958 22.461.958 | 218,22 | 2,160% Banks 100,000 | IT
Banco Popolare SC 2,589% | 20/02/2013 | 20/02/2018 | EUR 5.337.600 5.337.600 | 213,49 | 2,113% Banks 100,000 | IT
Banco Popolare SC 2,386% | 27/12/2013 | 20/12/2018 | EUR 21.230.719 21.230.719 220,01 | 2,178% Banks 100,000 | IT
Banco Popolare SC 2,386% | 27/12/2013 | 19/12/2018 | EUR 5.672.540 5.672.540 | 223,27 | 2,211% Banks 100,000 | IT
Banco Popolare SC 2,386% | 27/12/2013 | 21/12/2018 | EUR 34.572.201 34.572.201 218,85 | 2,167% Banks 100,000 | IT
Banco Popolare SC 2,391% | 29/11/2013 | 16/11/2018 | EUR 40.688.573 40.688.573 220,45 | 2,182% Banks 100,000 | IT
Banco Popolare SC 2,390% | 29/11/2013 | 19/11/2018 | EUR 53.662.725 53.662.725 216,76 | 2,146% Banks 100,000 | IT
Banco Popolare SC 2,391% | 31/05/2013 | 18/05/2018 | EUR 111.164.898 111.164.898 206,06 | 2,039% Banks 100,000 | IT
Banco Popolare SC 2,386% | 28/06/2013 | 14/06/2018 | EUR 52.020.800 52.020.800 | 211,07 | 2,089% Banks 100,000 | IT
Banco Popolare SC 2,386% | 28/06/2013 | 15/06/2018 | EUR 41.876.744 41.876.744 | 212,05 | 2,099% Banks 100,000 | IT
Banco Popolare SC 2,991% | 28/02/2013 | 15/02/2018 | EUR 17.662.320 17.662.320 | 208,78 | 2,066% Banks 100,000 | IT
Banco Popolare SC 2,991% | 28/02/2013 | 16/02/2018 | EUR 32.184.672 32.184.672 206,28 | 2,041% Banks 100,000 | IT
Banco Popolare SC 2,386% | 16/09/2013 | 21/09/2018 | EUR 4.135.090 4.135.090 | 228,24 | 2,260% Banks 100,000 | IT
Banco Popolare SC 2,391% | 30/08/2013 | 16/08/2018 | EUR 51.100.254 51.100.254 | 214,09 | 2,119% Banks 100,000 | IT
Banco Popolare SC 2,391% | 30/08/2013 | 17/08/2018 | EUR 23.107.350 23.107.350 | 217,25| 2,150% Banks 100,000 | IT
Banco Santander SA 2,875% | 30/01/2013 | 30/01/2018 | EUR | 2.714.740.000 | 2.714.740.000 -1 0,123% Diversified Banks 99,487 | ES
Banimmo SA/NV 5,200% | 30/05/2013 | 30/05/2018 | EUR 44.449.650 44.449.650 -| 3,676% Real Estate 100,000 | BE
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Bank fuer Tirol und Vorarlberg AG 0,527% | 03/05/2013 | 03/05/2018 | EUR 3.932.040 3.932.040| 54,98| 0528%| - |Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 0,591% | 16/05/2013 | 16/05/2018 | EUR | 32.243.750 | 32.243.750 | 22,38 | 0,202%| - |Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 2,010% | 26/09/2013 | 26/09/2018 | EUR | 17.514.640 | 17.514.640 o 1232%| - |Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 1,750% | 12/07/2013 | 12/07/2018 | EUR 13.075.700 13.075.700 -1 1,204% - Banks 99,500 | AT
Bank fuer Tirol und Vorarlberg AG 1,625% | 10/10/2013 | 10/10/2018 | EUR 13.522.300 13.522.300 -1 1,215% - Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 2,000% | 09/01/2013 | 09/01/2018 | EUR 13.069.000 13.069.000 -1 1,130% - Banks 100,000 | AT
Bank Nederlandse Gemeenten NV 1,250% | 29/10/2013 | 29/10/2018 | EUR | 1.374.510.000 | 1.374.510.000 -| 0,038% | AA+ g:;’lfsmme“t Development | g o34 | nL
Bank of Ireland Mortgage Bank 2,750% | 22/03/2013 | 22/03/2018 | EUR 648.690.000 648.690.000 -1 0,285% - Banks 99,655 | IE
Bankinter SA 3,125% | 05/02/2013 | 05/02/2018 | EUR | 801.456.000 | 801.456.000 -| 0211%| A |Banks 99,668 | ES
Banque Federative du Credit Mutuel SA 1,625% | 11/01/2013 | 11/01/2018 | EUR | 1.669.975.000 | 1.669.975.000 -] 0339%| A |Banks 99,881 | FR
Banque Federative du Credit Mutuel SA 1,870% | 09/10/2013 | 09/10/2018 | EUR | 135.114.000 | 135.114.000 -| 1,214%| A |Banks 100,000 | FR
Banque Internationale a Luxembourg SA 1,500% | 20/12/2013 | 20/12/2018 | EUR | 13.678.100| 13.678.100 -1 0775%| - |Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,700% | 08/03/2013 | 08/03/2018 | EUR 7.793.820 7.793.820 -1 0,730% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,500% | 03/12/2013 | 03/12/2018 | EUR 6.800.100 6.800.100 | 67,78 | 0656%| - |Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,750% | 30/01/2013 | 30/01/2018 | EUR 33.934.250 33.934.250 - 0,653% - Banks 100,000 | LU
BASF SE 0,296% | 13/03/2013 | 13/03/2018 | EUR | 389.118.000 | 389.118.000| 26,21 | 0,240% | A+ | Chemicals 100,000 | DE
g’:\sl‘t’?rfe?:éiizkpf;’;;s;’f;:e”ﬁ (;N irtschaft und 0,988% | 02/12/2013 | 02/12/2018 | EUR 4.065.150 4.065.150 | 154,17 | 1,520%| - |Banks 100,000 | AT
g/zz\t/:rfeﬁiiizkpf;’;zs;’f;s“en: (;N irtschaft und 1,206% | 25/06/2013 | 25/06/2018 | EUR | 19.648.500 | 19.648.500 | 146,99 | 1,448% | - | Banks 100,000 | AT
g’:\sl‘t’:\rf;;ﬁSiflzkpf:;;s;fgzs“e”z (;N irtschaft und 2,000% | 13/02/2013 | 13/02/2018 | EUR | 33.631.500 | 33.631.500 S| 1,225%| - |Banks 100,150 | AT
Bayerische Landesbank 1,125% | 23/12/2013 | 07/01/2019 | EUR | 273.986.000 | 273.986.000 -| 0209%| - |Banks 100,440 | DE
Bayerische Landesbank 1,250% | 20/06/2013 | 20/06/2018 | EUR | 264.774.000 | 264.774.000 .| o0538%| - |Banks 100,070 | DE
Bayerische Landesbank 1,250% | 27/08/2013 | 27/08/2018 | EUR 267.756.000 267.756.000 -1 0,189% - Banks 99,930 | DE
Bayerische Landesbank 1,250% | 17/12/2013 | 17/12/2018 | EUR | 275.112.000 | 275.112.000 | 0692%| - |Banks 99,740 | DE
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Bayerische Landesbank 1,000% | 28/11/2013 | 28/11/2018 | EUR 271.918.000 271.918.000 -| 0,189% - Banks 99,990 | DE
Bayerische Landesbank 1,250% | 16/04/2013 | 16/04/2018 | EUR 263.470.000 263.470.000 -| 0,469% - Banks 100,780 | DE
Bayerische Landesbank 0,540% | 05/07/2013 | 05/07/2018 | EUR 128.325.000 128.325.000 63,24 | 0,610% - Banks 100,000 | DE
Bayerische Landesbank 0,251% | 14/05/2013 | 14/05/2018 | EUR 259.072.000 259.072.000 45,05 | 0,498% - Banks 99,950 | DE
Bayerische Landesbank 0,250% | 28/06/2013 | 28/06/2018 | EUR 260.104.000 260.104.000 45,58 | 0,504% - Banks 100,000 | DE
Bayerische Landesbank 1,000% | 10/10/2013 | 10/10/2018 | EUR 135.223.000 135.223.000 -1 0,715% - Banks 100,000 | DE
BBVA Senior Finance SAU 3,750% | 17/01/2013 | 17/01/2018 | EUR | 2.004.585.000 | 2.004.585.000 -1 0,527% | BBB | Banks 99,709 | ES
BCC Piove di Sacco SCRL 3,400% | 01/03/2013 | 01/03/2018 | EUR 7.664.960 13.042.300 - 3,189% - Banks 100,000 | IT
BCC Staranzano e Villesse Soc Coop 3,000% | 11/02/2013 | 11/02/2018 | EUR 2.317.058 6.704.450 -| 3,099% - Banks 100,000 | IT
BCC Staranzano e Villesse Soc Coop 2,250% | 12/08/2013 | 12/08/2018 | EUR 3.992.250 9.315.250 -1 3,221% - Banks 100,000 | IT
Befimmo SA 2,812% | 31/07/2013 | 31/07/2018 | EUR 19.914.150 19.914.150 -1 1,987% - Real Estate 100,000 | BE
Belfius Bank SA/NV 2,250% | 26/09/2013 | 26/09/2018 | EUR 875.732.000 875.732.000 -1 0,726% A- Banks 99,804 | BE
Belfius Bank SA/NV 1,300% | 12/03/2013 | 12/03/2018 | EUR 11.395.038 11.395.038 68,72 | 0,665% - Banks 100,000 | BE
Belfius Financing Co 1,600% | 07/06/2013 | 07/06/2018 | EUR 66.108.000 66.108.000 -1 1,625% - Banks 100,000 | LU
Belfius Financing Co 1,800% | 06/12/2013 | 06/12/2018 | EUR 205.443.000 205.443.000 - 1,619% - Banks 100,000 | LU
Belfius Financing Co 1,600% | 05/07/2013 | 05/07/2018 | EUR 72.118.650 72.118.650 -1 1,630% - Banks 100,000 | LU
Belfius Financing Co 1,800% | 04/10/2013 | 04/10/2018 | EUR 203.286.000 203.286.000 -1 1,597% - Banks 100,000 | LU
Belfius Financing Co 2,000% | 05/04/2013 | 05/04/2018 | EUR 138.161.952 138.161.952 -1 1,577% - Banks 100,000 | LU
Belfius Financing Co 1,950% | 07/11/2013 | 07/11/2018 | EUR 201.072.000 201.072.000 -1 1,611% - Banks 100,000 | LU
Berlin Hyp AG 1,125% | 05/02/2013 | 05/02/2018 | EUR | 1.528.200.000 | 1.528.200.000 -| 0,012% - Consumer Finance 99,865 | DE
Berlin Hyp AG 1,125% | 21/05/2013 | 21/05/2018 | EUR 645.675.000 645.675.000 -| 0,416% - Consumer Finance 99,641 | DE
Berlin Hyp AG 1,150% | 14/08/2013 | 14/08/2018 | EUR 13.255.900 13.255.900 -1 0,259% - Consumer Finance 99,800 | DE
Biverbanca Cassa Risparmio Biella e Vercelli 2,500% | 02/12/2013 | 02/12/2018 | EUR 7.569.309 33.876.250 -1 1,932% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 2,250% | 10/06/2013 | 10/06/2018 | EUR 5.299.977 13.233.400 - 1,870% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 2,500% | 15/04/2013 | 15/04/2018 | EUR 6.599.497 6.599.497 -1 1,826% - Banks 100,000 | IT
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Biverbanca Cassa Risparmio Biella e Vercelli 2,500% | 25/02/2013 | 25/02/2018 | EUR 16.458.838 16.458.838 -1 1,755% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 2,500% | 16/10/2013 | 16/10/2018 | EUR 10.586.044 20.264.250 - 1,908% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 3,000% | 02/09/2013 | 02/09/2018 | EUR 6.745.131 19.792.050 -1 1,921% - Banks 100,000 | IT
BKS Bank AG 2,250% | 07/03/2013 | 07/03/2018 | EUR 26.194.800 26.194.800 -1 1,262% - Banks 100,000 | AT
BNP Paribas Arbitrage Issuance BV 1,100% | 15/08/2013 | 15/08/2018 | EUR 4.541.756 4.541.756 77,11 | 0,749% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 0,850% | 08/11/2013 | 08/11/2018 | EUR 66.834.500 66.834.500 64,26 | 0,621% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 1,000% | 21/10/2013 | 22/10/2018 | EUR 1.018.862 1.018.862 75,62 | 0,734% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 0,783% | 07/02/2013 | 07/02/2018 | EUR 3.082.184 3.082.184 77,49 | 0,701% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 0,900% | 18/12/2013 | 18/12/2018 | EUR 1.654.895 1.654.895 73,03 | 0,708% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 1,250% | 05/09/2013 | 05/09/2018 | EUR 6.706.789 6.706.789 74,68 | 0,725% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 1,150% | 25/09/2013 | 25/09/2018 | EUR 2.049.537 2.049.537 77,22 | 0,750% - Banks 100,000 | NL
BNP Paribas Emissions- und Handelsgesellschaft mbH 3,150% | 14/06/2013 | 30/06/2018 | EUR 66.600.000 66.600.000 - 2,100% - Banks 100,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft mbH 1,300% | 06/03/2013 | 06/03/2018 | EUR 25.980.800 25.980.800 70,46 | 0,683% - Banks 100,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft mbH 3,100% | 20/03/2013 | 04/04/2018 | EUR 64.709.000 64.709.000 - 2,074% - Banks 101,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft mbH 1,500% | 06/03/2013 | 06/03/2018 | EUR 25.980.800 25.980.800 -1 0,770% - Banks 100,000 | DE
BNP Paribas Home Loan SFH SA 1,229% | 18/02/2013 | 22/02/2018 | EUR 18.694.760 18.694.760 -| 0,234% | AAA | Financial Services 100,000 | FR
BNP Paribas SA 0,691% | 16/05/2013 | 16/05/2018 | EUR 64.487.500 64.487.500 55,46 | 0,533% | A+ | Diversified Banks 100,000 | FR
BNP Paribas SA 1,250% | 17/10/2013 | 17/10/2018 | EUR 1.707.800 1.707.800 77,08 | 0,749% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,400% | 25/11/2013 | 25/11/2018 | EUR 1.351.390 1.351.390 76,79 | 0,746% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,826% | 20/09/2013 | 20/09/2018 | EUR 23.671.375 23.671.375 63,03 | 0,608% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,500% | 01/11/2013 | 01/11/2018 | EUR 2.226.758 2.226.758 78,02 | 0,758% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,384% | 01/07/2013 | 01/07/2018 | EUR 13.053.700 13.053.700 65,41 | 0,632% - Diversified Banks 100,000 | FR
BPCE SA 0,647% | 28/05/2013 | 28/05/2018 | EUR | 1.344.434.300 | 1.344.434.300 30,09 | 0,279% A Banks 100,000 | FR
BPCE SA 0,717% | 10/09/2013 | 10/09/2018 | EUR | 198.900.000 | 198.900.000 41,58 | 0,394% - Banks 100,000 | FR
BPCE SA 0,706% | 12/09/2013 | 12/09/2018 | EUR 266.212.000 266.212.000 39,06 | 0,369% A Banks 100,000 | FR
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BPCE SFH SA 0,437% | 08/02/2013 | 02/02/2018 | EUR 33.387.250 33.387.250 21,70 | 0,195% | AAA | Banks 100,000 | FR
BPCE SFH SA 0,249% | 20/12/2013 | 20/12/2018 | EUR 10.942.480 10.942.480 599 | 0,108% | AAA | Banks 100,000 | FR
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,138% | 22/05/2013 | 22/05/2018 | EUR 128.670.000 128.670.000 9,88 | 0,077% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 1,375% | 19/07/2013 | 19/07/2018 | EUR 65.696.500 65.696.500 -1 0,530% - Banks 99,770 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 1,000% | 18/01/2013 | 18/01/2018 | EUR 133.207.000 133.207.000 -1 0,145% - Banks 100,190 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,351% | 15/10/2013 | 15/10/2018 | EUR 67.490.000 67.490.000 48,61 | 0,464% - Banks 99,950 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 1,500% | 05/07/2013 | 05/07/2018 | EUR 64.162.500 64.162.500 -1 0,684% - Banks 99,520 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,340% | 18/10/2013 | 18/10/2018 | EUR 68.457.500 68.457.500 39,34 | 0,441% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,588% | 05/04/2013 | 05/04/2018 | EUR 65.048.000 65.048.000 37,22 | 0,420% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 1,138% | 28/02/2012 | 28/02/2017 | EUR 67.261.000 67.261.000 32,09 | 0,369% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,950% | 05/03/2013 | 05/03/2018 | EUR 65.127.000 65.127.000 -1 0,183% - Banks 99,950 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,830% | 08/01/2013 | 08/01/2018 | EUR 130.698.000 130.698.000 -1 0,140% - Banks 99,950 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,770% | 06/05/2013 | 07/05/2018 | EUR 65.376.000 65.376.000 -1 0,188% - Banks 99,960 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,561% | 07/05/2013 | 07/05/2018 | EUR 65.419.000 65.419.000 37,75| 0,425% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 1,250% | 08/07/2013 | 06/07/2018 | EUR 64.337.500 64.337.500 -1 0,211% - Banks 99,990 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,525% | 22/05/2013 | 22/05/2018 | EUR 64.335.000 64.335.000 37,86 | 0,427% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,341% | 14/11/2013 | 14/11/2018 | EUR 67.359.000 67.359.000 39,43 | 0,442% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg - Girozentrale | 0,900% | 04/04/2013 | 04/04/2018 | EUR 64.383.000 64.383.000 -1 0,186% - Banks 99,960 | DE
BRFkredit A/S 2,500% | 31/01/2013 | 31/01/2018 | EUR | 679.225.000 | 679.225.000 -| 0,636%| A- Consumer Finance 99,467 | DK
Caisse d'Amortissement de la Dette Sociale 0,086% | 05/03/2013 | 05/03/2018 | EUR 130.254.000 130.254.000 12,88 | 0,107% - Government Agencies 100,000 | FR
Caisse des Depots et Consignations 0,118% | 21/02/2013 | 21/02/2018 | EUR 198.000.000 198.000.000 13,19 0,110% AA Government Agencies 100,000 | FR
Caixa Geral de Depositos SA 3,750% | 18/01/2013 | 18/01/2018 | EUR | 999.052.500 | 999.052.500 -1 0,301% - Banks 99,620 | PT
CaixaBank SA 3,125% | 14/05/2013 | 14/05/2018 | EUR | 1.295.360.000 | 1.295.360.000 -| 0,705% | BBB | Banks 99,708 | ES
CaixaBank SA 3,000% | 22/03/2013 | 22/03/2018 | EUR | 1.297.380.000 | 2.594.760.000 -1 0,181% A Banks 99,858 | ES
CaixaBank SA 3,964% | 30/01/2013 | 30/01/2018 | EUR 407.211.000 407.211.000 -| 0,647% - Banks 100,000 | ES
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CaixaBank SA 3,000% | 07/06/2013 | 07/06/2018 | EUR | 1.718.808.000 | 1.718.808.000 -| 0,158% - Banks 99,748 | ES
Caja Rural de Granada S Coop de Credito 3,000% | 16/12/2013 | 16/12/2018 | EUR 824.760.000 824.760.000 -1 0,292% - Banks 100,000 | ES
Caja Rural de Navarra 2,875% | 11/06/2013 | 11/06/2018 | EUR 663.895.000 663.895.000 -| 0,201% - Banks 99,624 | ES
Cassa Centrale Raiffeisen dell'Alto Adige SpA 1,845% | 04/11/2013 | 04/11/2018 | EUR 8.781.955 8.781.955 352,93 | 3,507% - Banks 100,000 | IT
Cassa Centrale Raiffeisen dell'Alto Adige SpA 1,995% | 01/05/2013 | 01/05/2018 | EUR 7.914.180 7.914.180 339,26 | 3,371% - Banks 100,000 | IT
Cassa Centrale Raiffeisen dell'Alto Adige SpA 1,918% | 01/10/2013 | 01/10/2018 | EUR 6.762.500 6.762.500 352,19 | 3,500% - Banks 100,000 | IT
Cassa Depositi e Prestiti SpA 3,010% | 20/11/2013 | 20/11/2018 | EUR | 134.385.000 | 134.385.000 .| 0772% | BBB- g::lfsmme"t Development | 105 000 | 1T
Cassa di Risparmio della Provincia di Chieti SpA 2,600% | 25/11/2013 | 25/11/2018 | EUR 801.374 20.270.850 - 3,946% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 0,490% | 04/10/2013 | 04/10/2018 | EUR 4.927.653 4.927.653 180,80 | 1,786% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 0,481% | 15/01/2013 | 15/01/2018 | EUR 19.553.111 19.553.111 164,74 1,625% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 2,500% | 15/11/2013 | 15/11/2018 | EUR 11.821.577 20.221.650 -1 1,902% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 2,500% | 01/10/2013 | 01/10/2018 | EUR 2.176.173 20.287.500 -1 1,948% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 0,481% | 25/07/2013 | 25/07/2018 | EUR 4.536.156 33.072.000 180,27 | 1,781% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 3,000% | 25/07/2013 | 25/07/2018 | EUR 6.336.595 26.457.600 -1 1,903% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 1,481% | 25/07/2013 | 25/07/2018 | EUR 453.748 33.072.000 189,73 1,875% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 2,500% | 03/12/2013 | 03/12/2018 | EUR 13.264.275 20.400.300 -1 1,905% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 2,500% | 20/12/2013 | 20/12/2018 | EUR 6.544.971 27.356.200 - 1,929% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 0,491% | 09/05/2013 | 09/05/2018 | EUR 6.090.338 32.779.000 175,26 | 1,731% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 2,250% | 31/05/2013 | 31/05/2018 | EUR 3.345.324 19.457.100 -1 1,874% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 0,487% | 10/06/2013 | 10/06/2018 | EUR 18.743.788 33.083.500 172,17 | 1,700% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 3,000% | 15/01/2013 | 15/01/2018 | EUR 12.840.272 20.002.500 - 1,744% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 3,000% | 02/09/2013 | 02/09/2018 | EUR 5.574.761 26.389.400 - 1,917% - Banks 100,000 | IT
Cassa di Risparmio di Asti SpA 0,491% | 15/02/2013 | 15/02/2018 | EUR 8.056.287 8.056.287 170,30 | 1,681% - Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 3,250% | 06/09/2013 | 06/09/2018 | EUR 19.746.000 19.746.000 -1 4,215% - Banks 101,000 | IT
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Cassa di Risparmio di Bolzano SpA 2,299% | 28/06/2013 | 28/06/2018 | EUR 4.905.561 4.905.561 412,13 | 4,169% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 1,984% | 01/07/2013 | 29/06/2018 | EUR 533.896 39.161.100 | 418,19 | 4,160% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 1,887% | 01/10/2013 | 01/10/2018 | EUR 1.211.840 1.211.840 412,58 | 4,174% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 1,984% | 01/10/2013 | 01/10/2018 | EUR 549,115 40.575.000 418,39 | 4,162% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 3,000% | 31/05/2013 | 31/05/2018 | EUR 5.188.560 5.188.560 - 4,241% Banks 101,000 | IT
Cassa di Risparmio di Bolzano SpA 2,500% | 02/04/2013 | 29/03/2018 | EUR 5.058.614 5.058.614 387,76 | 3,926% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 1,986% | 02/04/2013 | 29/03/2018 | EUR 1.641.741 38.478.300 | 417,56 | 4,154% Banks 100,000 | IT
Cassa di Risparmio di Bolzano SpA 1,986% | 02/01/2013 | 02/01/2018 | EUR 887.577 887.577 418,85 | 4,167% Banks 100,000 | IT
Cassa di Risparmio di Bra SpA 1,049% | 24/07/2013 | 24/07/2018 | EUR 5.131.774 19.808.700 142,46 | 1,473% Banks 100,000 | IT
Cassa di Risparmio di Bra SpA 3,100% | 02/04/2013 | 02/04/2018 | EUR 24.496.568 25.652.200 -| 1,485% Banks 100,000 | IT
Cassa di Risparmio di Bra SpA 2,200% | 04/11/2013 | 04/11/2018 | EUR 9.934.418 20.266.050 -| 1,604% Banks 100,000 | IT
Cassa di Risparmio di Cento SpA 3,600% | 11/11/2013 | 11/11/2018 | EUR 1.052.104 13.402.600 -1 1,993% Banks 100,000 | IT
Cassa di Risparmio di Ferrara SpA 4,000% | 02/05/2013 | 02/05/2018 | EUR 31.997.812 31.997.812 - 1,835% Banks 100,000 | IT
Cassa di Risparmio di Ferrara SpA 0,000% | 02/05/2013 | 02/05/2018 | EUR 8.794.399 8.794.399 -1 1,833% Banks 80,230 | IT
Cassa di Risparmio di Ferrara SpA 3,000% | 04/02/2013 | 04/02/2018 | EUR 8.494.692 8.494.692 - 1,809% Banks 100,000 | IT
Cassa di Risparmio di Parma e Piacenza SpA 1,628% | 20/02/2013 | 20/02/2018 | EUR 1.298.371 1.298.371 132,88 | 1,377% Banks 100,000 | IT
Cassa di Risparmio di Ravenna SpA 2,000% | 10/07/2013 | 10/07/2018 | EUR 924.001 19.276.800 138,55 | 1,554% Financial Services 100,000 | IT
Cassa di Risparmio di Ravenna SpA 3,000% | 11/02/2013 | 11/02/2018 | EUR 11.134.751 11.134.751 - 1,494% Financial Services 100,000 | IT
Cassa di Risparmio di Ravenna SpA 2,000% | 20/11/2013 | 20/11/2018 | EUR 73.912 73.912 139,62 1,565% Financial Services 100,000 | IT
Cassa di Risparmio di San Miniato SpA 2,500% | 16/12/2013 | 16/12/2018 | EUR 1.164.286 27.492.000 - 1,824% Banks 100,000 | IT
Cassa di Risparmio di San Miniato SpA 3,000% | 15/04/2013 | 15/04/2018 | EUR 2.974.937 19.606.350 -1 1,716% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 3,000% | 17/06/2013 | 17/06/2018 | EUR 7.592.574 7.592.574 -| 4,447% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 3,150% | 15/04/2013 | 15/04/2018 | EUR 7.251.735 7.251.735 - 4,432% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 3,250% | 18/01/2013 | 18/01/2018 | EUR 13.320.700 13.320.700 -1 4,380% Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 3,250% | 28/01/2013 | 28/01/2018 | EUR 6.729.100 6.729.100 - 4,420% Banks 100,000 | IT
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Cassa di Risparmio di Volterra SpA 4,250% | 24/12/2013 | 24/12/2018 | EUR | 13.682.200 |  13.682.200 -| a478%| - |Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 4,500% | 24/04/2013 | 24/04/2018 | EUR 6.503.100 6.503.100 -| a4498%| - |Banks 100,000 | IT
Cassa di Risparmio di Volterra SpA 3,000% | 23/08/2013 | 23/08/2018 | EUR 6.693.700 6.693.700 -| a462%| - |Banks 100,000 | IT
Cassa Rurale Alta ValdiSole e Pejo BCC SC 2,100% | 03/12/2013 | 03/12/2018 | EUR 969.694 6.800.100 | 204,19 | 2,090% | - |Banks 100,000 | IT
Cassa Rurale Banca di Credito Cooperativo di Treviglio SC | 3,000% | 20/05/2013 | 20/05/2018 | EUR 14.464.276 14.464.276 -1 2,195% - Banks 100,000 | IT
Ei?:e'::;i': :C'A'de"c’ e Cadine Banca di Credito 3,400% | 04/02/2013 | 04/02/2018 | EUR|  20.302.800 |  20.302.800 o| 1,722%| - |Banks 100,000 | IT
Cassa Rurale di Fiemme Banca di Credito Cooperativo SC 3,250% | 15/02/2013 | 15/02/2018 | EUR 6.676.850 6.676.850 - 3,172% - Banks 100,000 | IT
Cassa Rurale di Fiemme Banca di Credito Cooperativo SC 3,250% | 01/02/2013 | 01/02/2018 | EUR 17.772.820 17.772.820 -1 3,119% - Banks 100,000 | IT
EZ:S;LR“rale di Lizzana Banca di Credito Cooperativo 2,500% | 15/05/2013 | 15/05/2018 | EUR 5.431.031 9.002.420 -] 3215%| - |Banks 100,000 | IT
Cassa Rurale di Pergine - BCC Soc Coop 3,000% | 02/01/2013 | 02/01/2018 | EUR 6.584.400 6.584.400 -l 1647%| - |Banks 100,000 | IT
gz?:e'::triif :C'T”enno'val di Non Banca di Credito 2,400% | 21/10/2013 | 21/10/2018 | EUR 6.836.632 6.838.000 -] 1,903%| - |Banks 100,000 | IT
Cassa Rurale Ed Artigiana Banca di Credito C tivo di

BZ::;) a:“r: gc rtiglana banca di tredito Looperatio Gl | 3 gq004 | 10/12/2013 | 10/12/2018 | EUR|  11.015.600 |  11.015.600 -l 2,108%| - |Banks 100,000 | IT
gﬁfﬁ, :;“':'chd Artigiana Banca di Credito Cooperativodi | ) 5000 | 15/10/2013 | 15/10/2018 | EUR 6.749.000 6.749.000 -| 2,118%| - |Banks 100,000 | IT
ggssa Rurale ed Artigiana di Brendola Credito Cooperativo |, o000 | 1 /682013 | 01/08/2018 | EUR 6.773.291|  19.820.400 - 3289%| - |Banks 100,000 | IT
(Slgssa Rurale ed Artigiana di Brendola Credito Cooperativo | 5 5000 | 01/02/2013 | 01/02/2018 |EUR|  13.620.816 |  13.671.400 -| 3,202%| - |Banks 100,000 | IT
Ei?:e'::;i': SEg Artigiana di Cantu'Banca di Credito 2,500% | 03/06/2013 | 03/06/2018 | EUR |  19.625.250 |  19.625.250 o| 1,757%| - |Banks 100,000 | IT
gzzsser::;if SEg Artigiana di Cantu'Banca di Credito 2,750% | 21/01/2013 | 21/01/2018 | EUR| 19.975.350 |  19.975.350 ol 1672%| - |Banks 100,000 | IT
gislfjn?t‘:rér'z dEifoAéto'cg’::thd' Cortina d'Ampezzo e delle 0,950% | 01/08/2013 | 01/08/2018 | EUR 8.764.581 9.249.520 | 334,92 | 3397%| - |Banks 100,000 | IT

Rurale Lavis-Valle di B i

gzzsser:;?; Sg‘”s alle di Cembra Banca Credito 2,750% | 15/03/2013 | 15/03/2018 | EUR| 19.587.150 | 19.587.150 -l 3,147%| - |Banks 100,000 | IT
Eg?;;::;if SLSV'S'VBHE di Cembra Banca Credito 2,250% | 02/09/2013 | 02/09/2018 | EUR| 19.792.050 | 19.792.050 -] 3,268%| - |Banks 100,000 | IT
Cie de Financement Foncier SA 0,395% | 27/03/2013 | 27/03/2018 | EUR|  63.860.000 | 63.860.000| 18,18| 0,160% | AAA |Consumer Finance 100,000 | FR
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Cie Immobiliere de Belgique SA 5,500% | 28/03/2013 | 28/03/2018 | EUR 76.929.600 76.929.600 - 3,132% - Real Estate 100,000 | BE
Commerzbank AG 1,500% | 28/02/2013 | 28/02/2018 | EUR 654.160.000 654.160.000 -| 0,184% - Banks 99,776 | DE
Commerzbank AG 1,000% | 25/06/2013 | 25/06/2018 | EUR 654.950.000 654.950.000 -| 0,007% - Banks 99,666 | DE
Commerzbank AG 0,844% | 08/10/2013 | 08/10/2018 | EUR 54.296.000 54.296.000 59,22 | 0,570% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,791% | 12/11/2013 | 12/11/2018 | EUR 13.442.300 13.442.300 62,78 | 0,606% | BBB+ | Banks 100,000 | DE
Commerzbank AG 1,410% | 10/04/2013 | 10/04/2018 | EUR 6.530.800 6.530.800 -| 0,717% | BBB+ | Banks 99,976 | DE
Commerzbank AG 0,591% | 12/02/2013 | 12/02/2018 | EUR 6.731.400 6.731.400 64,82 | 0,626% | BBB+ | Banks 100,000 | DE
Constantin Medien AG 7,000% | 23/04/2013 | 23/04/2018 | EUR 84.568.250 84.568.250 -| 4,545% - Entertainment Content 100,000 | DE
Continental AG 3,000% | 16/07/2013 | 16/07/2018 | EUR 985.770.000 | 985.770.000 -| 0,501% | BBB | Auto Parts Manufacturing 98,950 | DE
Cooperatieve Centrale Raiffeisen-Boerenleenbank 0,286% | 03/07/2013 | 03/07/2018 | EUR |  6.506.550 |  6.506.550 | 59,50 | 0,573% | A+ |Banks 100,000 | NL
BA/Netherlands

Credit Agricole CIB Finance Guernsey Ltd 1,950% | 24/09/2013 | 24/09/2018 | EUR 1.349.330 1.349.330 -| 0,885% - Banks 100,000 | GG
Credit Agricole CIB Finance Guernsey Ltd 1,250% | 21/08/2013 | 21/08/2018 | EUR 1.203.633 1.203.633 74,84 | 0,726% - Banks 100,000 | GG
Credit Agricole Corporate & Investment Bank SA 1,750% | 22/10/2013 | 22/10/2018 | EUR 2.068.110 2.068.110 -1 1,190% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,100% | 21/10/2013 | 21/10/2018 | EUR 820.560 820.560 119,18 1,170% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,000% | 15/11/2013 | 15/11/2018 | EUR 4.044.330 4.044.330 114,08 1,119% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,200% | 04/03/2013 | 04/03/2018 | EUR 1.300.950 1.300.950 113,56 1,114% - Financial Services 100,000 | FR
Credit Agricole SA/London 1,750% | 12/03/2013 | 12/03/2018 | EUR | 1.302.290.000 | 1.302.290.000 -| 0,359% A Diversified Banks 99,953 | GB
Credit Agricole SA/London 0,831% | 18/07/2013 | 18/07/2018 | EUR 327.117.500 327.117.500 38,60 | 0,364% A Diversified Banks 100,000 | GB
Credit Agricole SA/London 1,960% | 02/10/2013 | 02/10/2018 | EUR 135.830.000 135.830.000 -1 0,639% A Diversified Banks 100,000 | GB
Credit du Nord SA 0,988% | 26/02/2013 | 26/02/2018 | EUR 652.625.000 652.625.000 73,16 | 0,710% - Banks 100,000 | FR
Credito Bergamasco SpA 0,000% | 31/01/2013 | 31/01/2018 | EUR 7.034.054 7.034.054 - 2,417% - Banks 86,000 | IT
Credito Bergamasco SpA 0,000% | 31/05/2013 | 31/05/2018 | EUR 5.292.331 5.292.331 - 2,538% - Banks 88,750 | IT
Credito Bergamasco SpA 0,000% | 15/03/2013 | 15/03/2018 | EUR 2.867.559 2.867.559 - 2,493% - Banks 87,750 | IT
Credito Bergamasco SpA 0,000% | 30/04/2013 | 30/04/2018 | EUR 4.056.673 4.056.673 -1 2,521% - Banks 88,350 | IT
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Credito Bergamasco SpA 0,000% | 28/02/2013 | 28/02/2018 | EUR 3.408.174 3.408.174 - 2,471% - Banks 87,750 | IT
Credito Cooperativo di Brescia SC 3,000% | 16/09/2013 | 10/09/2018 | EUR 28.820.243 28.820.243 -1 1,730% - Banks 100,000 | IT
Credito Cooperativo di Brescia SC 3,250% | 10/01/2013 | 10/01/2018 | EUR 8.168.222 8.168.222 - 1,637% - Banks 100,000 | IT
Credito Cooperativo Interprovinciale Veneto SCARL 4,000% | 25/03/2013 | 25/03/2018 | EUR 12.878.500 12.878.500 -| 3,090% - Banks 100,000 | IT
Credito Cooperativo Interprovinciale Veneto SCARL 2,500% | 23/09/2013 | 23/09/2018 | EUR 27.029.200 27.029.200 - 3,183% - Banks 100,000 | IT
Credito Emiliano SpA 3,100% | 15/10/2013 | 15/10/2018 | EUR 269.960.000 269.960.000 -1 1,422% - Banks 100,000 | IT
Credito Siciliano SpA 3,750% | 30/12/2013 | 30/12/2018 | EUR 13.800.300 13.800.300 -1 3,922% - Banks 100,000 | IT
Credito Valtellinese SC 3,750% | 30/12/2013 | 30/12/2018 | EUR 234.605.100 234.605.100 - 3,383% - Banks 100,000 | IT
Credito Valtellinese SC 2,850% | 30/12/2013 | 30/12/2018 | EUR 44.740.573 44.740.573 - 3,424% - Banks 100,000 | IT
Credito Valtellinese SC 3,150% | 07/10/2013 | 07/10/2018 | EUR 32.579.520 40.724.400 -| 3,404% - Banks 100,000 | IT
Credito Valtellinese SC 3,200% | 22/01/2013 | 22/01/2018 | EUR 3.101.605 3.101.605 -1 3,279% - Banks 100,000 | IT
Credito Valtellinese SC 3,300% | 30/04/2013 | 30/04/2018 | EUR 39.474.600 39.474.600 -1 3,252% - Banks 100,000 | IT
Daimler AG 1,500% | 19/11/2013 | 19/11/2018 | EUR | 1.353.590.000 | 1.353.590.000 -| 0,342% A- Automobiles Manufacturing | 99,756 | DE
Danske Bank A/S 0,886% | 19/03/2013 | 19/03/2018 | EUR 12.877.800 12.877.800 48,01 | 0,458% - Banks 100,000 | DK
DekaBank Deutsche Girozentrale 0,291% | 17/04/2013 | 17/04/2018 | EUR 26.049.000 26.049.000 62,49 | 0,603% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,292% | 09/07/2013 | 09/07/2018 | EUR 57.562.650 57.562.650 57,51 | 0,553% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,250% | 25/06/2013 | 25/06/2018 | EUR 26.198.000 26.198.000 -1 0,710% - Banks 100,220 | DE
DekaBank Deutsche Girozentrale 0,367% | 28/02/2013 | 28/02/2018 | EUR 13.083.200 13.083.200 66,45 | 0,642% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,840% | 05/03/2013 | 23/03/2018 | EUR 5.210.160 5.210.160 -| 0,967% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,323% | 30/01/2013 | 30/01/2018 | EUR 33.934.250 33.934.250 43,80 | 0,607% A Banks 100,180 | DE
DekaBank Deutsche Girozentrale 0,308% | 19/02/2013 | 19/02/2018 | EUR 40.165.500 40.165.500 42,52 | 0,594% A Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,686% | 31/05/2013 | 25/06/2018 | EUR 5.188.560 5.188.560 96,90 | 0,947% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,400% | 01/02/2013 | 01/02/2018 | EUR 20.507.100 20.507.100 -1 0,723% - Banks 100,220 | DE
DekaBank Deutsche Girozentrale 2,050% | 29/05/2013 | 25/06/2018 | EUR 32.339.750 32.339.750 -1 1,504% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,900% | 29/05/2013 | 25/06/2018 | EUR 32.339.750 32.339.750 -| 0,815% - Banks 100,000 | DE
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DekaBank Deutsche Girozentrale 1,150% | 05/06/2013 | 25/06/2018 | EUR 32.722.000 32.722.000 -| 0,638% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,450% | 23/12/2013 | 28/12/2018 | EUR 13.699.300 13.699.300 -1 1,020% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,050% | 30/12/2013 | 28/12/2018 | EUR 34.500.750 34.500.750 - 1,038% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,400% | 05/12/2013 | 28/12/2018 | EUR 13.664.700 13.664.700 -1 1,037% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,500% | 02/07/2013 | 02/07/2018 | EUR 13.019.400 13.019.400 -| 0,747% Banks 99,750 | DE
DekaBank Deutsche Girozentrale 1,500% | 06/03/2013 | 23/03/2018 | EUR 32.476.000 32.476.000 -| 0,601% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,380% | 18/03/2013 | 27/03/2018 | EUR 5.183.240 5.183.240 -1 1,789% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,850% | 18/03/2013 | 27/03/2018 | EUR 5.183.240 5.183.240 -| 0,781% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 3,460% | 20/03/2013 | 23/03/2018 | EUR 5.176.720 5.176.720 -1 0,862% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 3,180% | 20/03/2013 | 23/03/2018 | EUR 5.176.720 5.176.720 -1 0,952% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,700% | 26/03/2013 | 23/03/2018 | EUR 12.854.000 12.854.000 112,08 | 1,169% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,580% | 07/03/2013 | 23/03/2018 | EUR 5.238.960 5.238.960 -1 1,783% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,500% | 06/03/2013 | 23/03/2018 | EUR 32.476.000 32.476.000 - 1,465% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,360% | 12/03/2013 | 23/03/2018 | EUR 5.209.160 5.209.160 -1 0,827% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,200% | 26/02/2013 | 23/03/2018 | EUR 5.221.000 5.221.000 -| 0,389% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,800% | 21/08/2013 | 25/09/2018 | EUR 13.373.700 13.373.700 -1 0,675% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,816% | 21/08/2013 | 25/09/2018 | EUR 13.373.700 13.373.700 73,33 | 0,711% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,000% | 23/09/2013 | 25/09/2018 | EUR 33.786.500 33.786.500 -1 1,188% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,820% | 28/08/2013 | 25/09/2018 | EUR 13.333.200 13.333.200 -1 1,298% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 4,200% | 03/09/2013 | 25/09/2018 | EUR 13.171.200 13.171.200 - 1,525% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,780% | 17/09/2013 | 25/09/2018 | EUR 13.354.600 13.354.600 -1 0,870% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,926% | 17/09/2013 | 25/09/2018 | EUR 13.354.600 13.354.600 73,22 | 0,710% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,500% | 02/10/2013 | 25/09/2018 | EUR 13.583.000 13.583.000 -1 0,623% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,580% | 17/09/2013 | 25/09/2018 | EUR 13.354.600 13.354.600 -1 0,836% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,310% | 17/09/2013 | 25/09/2018 | EUR 13.354.600 13.354.600 -| 0,756% Banks 100,000 | DE
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DekaBank Deutsche Girozentrale 2,800% | 18/09/2013 | 25/09/2018 | EUR 10.686.480 10.686.480 - 1,117% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,200% | 17/09/2013 | 25/09/2018 | EUR 13.354.600 13.354.600 -1 0,841% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,000% | 04/12/2013 | 28/12/2018 | EUR 33.986.000 33.986.000 - 1,040% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,125% | 24/05/2013 | 24/05/2018 | EUR 28.422.240 28.422.240 -1 0,701% - Banks 101,000 | DE
DekaBank Deutsche Girozentrale 0,700% | 19/06/2013 | 19/06/2018 | EUR 33.505 33.505 -1 0,843% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,375% | 18/06/2013 | 18/06/2018 | EUR 33.487.750 33.487.750 -| 0,704% - Banks 100,183 | DE
DekaBank Deutsche Girozentrale 1,500% | 29/10/2013 | 29/10/2018 | EUR 54.980.400 54.980.400 -| 0,664% A Banks 100,690 | DE
DekaBank Deutsche Girozentrale 1,200% | 30/01/2013 | 30/01/2018 | EUR 20.360.550 20.360.550 -1 0,717% - Banks 100,080 | DE
DekaBank Deutsche Girozentrale 0,308% | 19/02/2013 | 19/02/2018 | EUR 40.165.500 40.165.500 42,55 | 0,594% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,357% | 19/02/2013 | 19/02/2018 | EUR 13.388.500 13.388.500 57,73 | 0,625% - Banks 100,000 | DE
Deutsche Apotheker-und Aerztebank eG 0,141% | 14/08/2013 | 14/08/2018 | EUR 33.139.750 33.139.750 2,63 | 0,004% | AAA | Banks 100,000 | DE
Deutsche Apotheker-und Aerztebank eG 1,500% | 13/08/2013 | 13/08/2018 | EUR 13.252.800 13.252.800 -1 0,597% | AA- | Banks 100,500 | DE
Deutsche Apotheker-und Aerztebank eG 0,900% | 19/04/2013 | 19/04/2018 | EUR 9.147.320 9.147.320 -| 0,249% | AAA | Banks 99,920 | DE
Deutsche Bank AG/London 0,431% | 25/01/2013 | 25/01/2018 | EUR 134.515.000 134.515.000 88,34 | 0,861% - Banks 100,000 | GB
Deutsche Boerse AG 1,125% | 26/03/2013 | 26/03/2018 | EUR 771.240.000 771.240.000 -| 0,219% | AA /*- | Financial Services 99,331 | DE
Deutsche Genossenschafts-Hypothekenbank AG 0,076% | 19/06/2013 | 19/06/2018 | EUR 13.402.000 13.402.000 16,10 | 0,139% | AAA | Consumer Finance 100,000 | DE
Deutsche Genossenschafts-Hypothekenbank AG 1,100% | 15/05/2013 | 15/05/2018 | EUR 12.860.600 12.860.600 -1 0,927% A+ Consumer Finance 101,500 | DE
Deutsche Genossenschafts-Hypothekenbank AG 1,190% | 05/07/2013 | 05/07/2018 | EUR 12.832.500 12.832.500 -| 0,218% | AAA | Consumer Finance 100,000 | DE
Deutsche Genossenschafts-Hypothekenbank AG 0,960% | 07/06/2013 | 07/06/2018 | EUR 13.221.600 13.221.600 -| 0,208% | AAA | Consumer Finance 99,950 | DE
Deutsche Hypothekenbank AG 0,875% | 22/01/2013 | 24/01/2018 | EUR 997.942.500 997.942.500 -| 0,003% - Consumer Finance 99,509 | DE
Deutsche Hypothekenbank AG 1,250% | 13/08/2013 | 13/08/2018 | EUR 33.132.000 33.132.000 -1 0,108% - Consumer Finance 100,380 | DE
Deutsche Hypothekenbank AG 1,250% | 04/07/2013 | 04/07/2018 | EUR 32.304.750 32.304.750 -1 0,167% - Consumer Finance 99,870 | DE
Deutsche Hypothekenbank AG 1,375% | 03/12/2013 | 03/12/2018 | EUR 13.600.200 13.600.200 -| 0,661% - Consumer Finance 100,035 | DE
Deutsche Hypothekenbank AG 1,500% | 11/09/2013 | 11/09/2018 | EUR 26.602.600 26.602.600 -1 0,183% - Consumer Finance 100,403 | DE
Deutsche Hypothekenbank AG 1,250% | 01/10/2013 | 01/10/2018 | EUR 40.575.000 40.575.000 -1 0,157% - Consumer Finance 99,820 | DE
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Deutsche Kreditbank AG 1,000% | 25/01/2013 | 25/01/2018 | EUR 672.575.000 672.575.000 -| 0,013% - Banks 99,632 | DE
Deutsche Kreditbank AG 1,150% | 06/08/2013 | 06/08/2018 | EUR 39.895.800 39.895.800 -1 0,181% - Banks 100,000 | DE
Deutsche Kreditbank AG 1,220% | 08/10/2013 | 08/10/2018 | EUR 13.574.000 13.574.000 -| 0,205% - Banks 100,000 | DE
Deutsche Kreditbank AG 1,100% | 08/11/2013 | 08/11/2018 | EUR 13.366.900 13.366.900 -1 0,191% - Banks 99,950 | DE
Deutsche Pfandbriefbank AG 1,375% | 28/08/2013 | 28/08/2018 | EUR 666.660.000 666.660.000 -| 0,035% | AA+ | Banks 99,803 | DE
Deutsche Pfandbriefbank AG 2,000% | 28/08/2013 | 28/08/2018 | EUR 13.333.200 13.333.200 -| 1,741% | BBB | Banks 100,000 | DE
Deutsche Pfandbriefbank AG 1,730% | 24/05/2013 | 24/05/2018 | EUR 38.757.600 38.757.600 -| 1,662% | BBB | Banks 100,000 | DE
Deutsche Pfandbriefbank AG 2,130% | 23/12/2013 | 27/12/2018 | EUR 13.699.300 13.699.300 - 1,735% | BBB | Banks 100,000 | DE
Deutsche Pfandbriefbank AG 1,375% | 28/08/2013 | 28/08/2018 | EUR 6.666.600 6.666.600 -| 0,041% | AA+ | Banks 99,920 | DE
Deutsche Pfandbriefbank AG 1,320% | 04/02/2013 | 05/02/2018 | EUR 6.767.600 6.767.600 -| 0,008% | AA+ | Banks 100,000 | DE
Deutsche Pfandbriefbank AG 1,320% | 07/08/2013 | 07/08/2018 | EUR 13.327.700 13.327.700 -] 0,036% | AA+ | Banks 100,000 | DE
Deutsche Post AG 1,500% | 09/10/2013 | 09/10/2018 | EUR 675.570.000 675.570.000 -1 0,392% - Transportation & Logistics 99,205 | DE
Deutsche Rohstoff AG 8,000% | 11/07/2013 | 11/07/2018 | EUR 130.220.000 130.220.000 -1 4,639% - Metals & Mining 100,000 | DE
Dexia Credit Local SA 1,625% | 29/10/2013 | 29/10/2018 | EUR | 2.749.020.000 | 2.749.020.000 -1 0,201% AA Banks 99,948 | FR
DIC Asset AG 5,750% | 09/07/2013 | 09/07/2018 | EUR 127.917.000 127.917.000 - 3,146% - Real Estate 100,000 | DE
Wireline
DNA Ltd 2,625% | 28/11/2013 | 28/11/2018 | EUR 135.959.000 135.959.000 -1 1,333% - Telecommunications 99,701 | FI
Services

DNB Bank ASA 0,465% | 04/04/2013 | 04/04/2018 | EUR 64.383.000 64.383.000 47,28 | 0,451% - Banks 100,000 | NO
DNB Bank ASA 0,514% | 22/10/2013 | 22/10/2018 | EUR 34.468.500 34.468.500 42,82 | 0,476% A+ Banks 100,000 | NO
DNB Bank ASA 1,430% | 17/07/2013 | 17/07/2018 | EUR 13.139.300 13.139.300 -| 0,679% A+ Banks 100,000 | NO
DNB Bank ASA 1,598% | 23/08/2013 | 23/08/2018 | EUR 13.387.400 13.387.400 -| 0,682% A+ Banks 99,800 | NO
DNB Bank ASA 1,125% | 14/05/2013 | 14/05/2018 | EUR 6.476.800 6.476.800 -| 0,674% - Banks 100,000 | NO
DNB Boligkreditt AS 1,000% | 22/01/2013 | 22/01/2018 | EUR | 1.995.885.000 | 1.995.885.000 -| 0,067% | AAA | Banks 99,588 | NO
DNB Boligkreditt AS 1,125% | 12/11/2013 | 12/11/2018 | EUR | 2.016.345.000 | 2.016.345.000 -| 0,176% | AAA | Banks 99,672 | NO
DNB Boligkreditt AS 0,130% | 29/01/2014 | 29/01/2019 | EUR | 1.365.990.000 | 1.365.990.000 6,01 | 0,038% | AAA | Banks 99,850 | NO
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DNB Boligkreditt AS 0,132% | 10/04/2013 | 10/04/2018 | EUR 219.434.880 219.434.880 590| 0,037% | AAA | Banks 99,749 | NO
DNB Boligkreditt AS 0,840% | 22/05/2013 | 22/05/2018 | EUR 12.867.000 12.867.000 -| 0,358% | AAA | Banks 100,000 | NO
DNB Boligkreditt AS 1,180% | 10/07/2013 | 10/07/2018 | EUR 6.425.600 6.425.600 -| 0,407% | AAA | Banks 100,000 | NO
DSB 1,750% | 05/07/2013 | 05/07/2018 | EUR 38.497.500 38.497.500 -1 1,155% - Railroad 100,000 | DK
Duesseldorfer Hypothekenbank AG 1,500% | 10/09/2013 | 10/09/2018 | EUR 6.630.000 6.630.000 -1 0,290% - Consumer Finance 99,120 | DE
DVB Bank SE 1,625% | 28/05/2013 | 28/05/2018 | EUR | 643.270.000 | 643.270.000 -| 0,663%| A+ | Commercial Finance 99,905 | DE
DVB Bank SE 2,000% | 25/01/2013 | 25/01/2018 | EUR 67.257.500 67.257.500 -| 0,664% | A+ | Commercial Finance 99,830 | DE
DVB Bank SE 2,125% | 30/08/2013 | 30/08/2018 | EUR 33.010.500 33.010.500 -| 0,284% - Commercial Finance 100,000 | DE
DVB Bank SE 1,750% | 06/09/2013 | 06/09/2018 | EUR 65.820.000 65.820.000 -| 0,414% - Commercial Finance 99,500 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 4,875% | 20/02/2013 | 23/03/2018 | EUR 66.720.000 66.720.000 - 1,685% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,996% | 21/02/2013 | 23/03/2018 | EUR 66.000.000 66.000.000 42,97 | 0,408% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,036% | 14/06/2013 | 25/06/2018 | EUR 66.600.000 66.600.000 48,93 | 0,467% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,980% | 19/06/2013 | 25/06/2018 | EUR 67.010.000 67.010.000 -1 0,160% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,146% | 13/06/2013 | 25/06/2018 | EUR 66.632.500 66.632.500 44,20 | 0,420% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,796% | 11/06/2013 | 25/06/2018 | EUR 66.389.500 66.389.500 37,69 | 0,355% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,956% | 11/06/2013 | 25/06/2018 | EUR 66.389.500 66.389.500 8,57 | 0,064% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,610% | 22/05/2013 | 25/06/2018 | EUR 64.335.000 64.335.000 -1 0,411% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,550% | 19/06/2013 | 25/06/2018 | EUR 67.010.000 67.010.000 -1 0,173% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,650% | 19/06/2013 | 25/06/2018 | EUR 67.010.000 67.010.000 -1 0,325% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,450% | 09/12/2013 | 28/12/2018 | EUR 20.584.650 20.584.650 -1 0,470% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,150% | 11/07/2013 | 15/08/2018 | EUR 26.044.000 26.044.000 -1 0,491% - Banks 100,100 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,100% | 18/07/2013 | 18/07/2018 | EUR 13.084.700 13.084.700 -1 0,249% | AA+ | Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,000% | 22/03/2013 | 22/03/2018 | EUR 97.303.500 97.303.500 -| 0,147% | AA+ | Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,986% | 22/02/2013 | 23/03/2018 | EUR 65.952.000 65.952.000 22,30 | 0,201% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,910% | 20/02/2013 | 23/03/2018 | EUR 66.720.000 66.720.000 -1 0,386% - Banks 100,000 | DE
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DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,576% | 19/02/2013 | 23/03/2018 | EUR 66.942.500 66.942.500 6,89 | 0,047% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,646% | 19/02/2013 | 23/03/2018 | EUR 66.942.500 66.942.500 2,35 | 0,001% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,576% | 19/02/2013 | 23/03/2018 | EUR 66.942.500 66.942.500 6,89 | 0,047% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,046% | 19/02/2013 | 23/03/2018 | EUR 66.942.500 66.942.500 22,31 | 0,201% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,526% | 19/02/2013 | 23/03/2018 | EUR 66.942.500 66.942.500 3,41 | 0,012% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,716% | 14/03/2013 | 23/03/2018 | EUR 65.042.000 65.042.000 9,28 | 0,071% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,886% | 14/03/2013 | 23/03/2018 | EUR 65.042.000 65.042.000 5,48 | 0,033% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,556% | 07/03/2013 | 23/03/2018 | EUR 65.487.000 65.487.000 495 | 0,028% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,220% | 21/02/2013 | 23/03/2018 | EUR 66.000.000 66.000.000 - 1,694% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,736% | 26/08/2013 | 25/09/2018 | EUR 66.837.500 66.837.500 29,51 | 0,273% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,100% | 17/09/2013 | 25/09/2018 | EUR 66.773.000 66.773.000 -1 0,216% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,850% | 16/09/2013 | 25/09/2018 | EUR 33.347.500 33.347.500 -1 0,636% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 2,050% | 17/09/2013 | 25/09/2018 | EUR 33.386.500 33.386.500 -1 0,377% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,159% | 13/03/2013 | 13/03/2018 | EUR 25.941.200 25.941.200 6,50 | 0,113% | AA+ | Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,250% | 04/10/2013 | 04/10/2018 | EUR 13.552.400 13.552.400 -1 0,501% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,250% | 26/09/2013 | 26/09/2018 | EUR 33.682.000 33.682.000 -| 0,205% | AA+ | Banks 100,000 | DE
DZ Privatbank SA 0,287% | 28/11/2013 | 28/11/2018 | EUR 33.989.750 33.989.750 40,75 | 0,386% - Banks 100,000 | LU
Ei Towers SpA 3,875% | 26/04/2013 | 26/04/2018 | EUR | 299.446.200 | 299.446.200 -1 1,150% - Industrial Other 99,444 | IT
Emil Banca Credito Cooperativo SC 3,600% | 02/05/2013 | 02/05/2018 | EUR 19.604.100 19.604.100 -1 1,692% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 3,000% | 12/08/2013 | 12/08/2018 | EUR 19.961.250 19.961.250 - 1,742% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 3,400% | 20/06/2013 | 20/06/2018 | EUR 5.347.111 13.238.700 -1 1,779% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 2,650% | 20/11/2013 | 20/11/2018 | EUR 20.157.750 20.157.750 - 1,775% - Banks 100,000 | IT
Erste Group Bank AG 1,750% | 31/10/2013 | 31/10/2018 | EUR 31.821.894 31.821.894 - 1,030% - Banks 100,500 | AT
Erste Group Bank AG 0,082% | 11/10/2013 | 11/10/2018 | EUR 81.234.000 81.234.000 6,87 | 0,047% - Banks 100,000 | AT
Erste Group Bank AG 1,500% | 13/03/2013 | 13/03/2018 | EUR 6.682.453 6.682.453 - 1,014% - Banks 100,000 | AT
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Erste Group Bank AG 1,800% | 12/02/2013 | 12/02/2018 | EUR 3.365.700 3.365.700 - 1,040% - Banks 100,000 | AT
Erste Group Bank AG 0,639% | 28/03/2013 | 28/03/2018 | EUR 1.282.160 1.282.160 92,21 | 0,970% - Banks 100,000 | AT
Erste Group Bank AG 1,300% | 20/08/2013 | 20/08/2018 | EUR 24.156.180 24.156.180 - 1,022% - Banks 100,000 | AT
Erste Group Bank AG 1,523% | 06/02/2013 | 06/02/2018 | EUR 6.756.900 6.756.900 153,04 | 1,508% - Banks 100,000 | AT
Erste Group Bank AG 3,200% | 30/01/2013 | 20/01/2018 | EUR 2.375.398 2.375.398 -1 1,361% - Banks 100,000 | AT
Erste Group Bank AG 3,100% | 23/10/2013 | 20/10/2018 | EUR 3.102.458 3.102.458 -1 1,674% - Banks 100,000 | AT
Erste Group Bank AG 1,250% | 30/12/2013 | 30/12/2018 | EUR 2.346.051 2.346.051 -| 1,094% - Banks 100,000 | AT
Erste Group Bank AG 1,250% | 28/08/2013 | 28/08/2018 | EUR 3.753.296 3.753.296 - 1,096% - Banks 100,000 | AT
Erste Group Bank AG 1,350% | 04/01/2013 | 04/01/2018 | EUR 2.870.802 2.870.802 -1 1,014% - Banks 100,000 | AT
Erste Group Bank AG 1,500% | 05/08/2013 | 05/08/2018 | EUR 1.326.200 1.326.200 -1 1,149% - Banks 100,000 | AT
Erste Group Bank AG 1,450% | 30/10/2013 | 30/10/2018 | EUR 2.547.469 2.547.469 -1 1,106% - Banks 100,000 | AT
Erste Group Bank AG 1,350% | 16/05/2013 | 16/05/2018 | EUR 4.790.132 4.790.132 -| 1,055% - Banks 100,000 | AT
Erste Group Bank AG 2,500% | 20/03/2013 | 20/04/2018 | EUR 323.545 323.545 - 1,057% - Banks 100,000 | AT
Erste Group Bank AG 2,750% | 20/03/2013 | 20/04/2018 | EUR 2.588.360 2.588.360 -1 1,112% - Banks 100,000 | AT
Erste Group Bank AG 3,000% | 27/09/2013 | 20/10/2018 | EUR 1.352.250 1.352.250 - 2,998% - Banks 100,000 | AT
Erste Group Bank AG 2,550% | 23/10/2013 | 20/10/2018 | EUR 2.413.023 2.413.023 -1 1,354% - Banks 100,000 | AT
Erste Group Bank AG 1,300% | 04/12/2013 | 04/12/2018 | EUR 2.922.796 2.922.796 - 1,093% - Banks 100,000 | AT
Erste Group Bank AG 1,200% | 19/06/2013 | 19/06/2018 | EUR 2.613.390 2.613.390 -1 1,096% - Banks 100,000 | AT
Erste Group Bank AG 1,400% | 27/11/2013 | 27/11/2018 | EUR 2.549.859 2.549.859 -1 1,099% - Banks 100,000 | AT
Erste Group Bank AG 1,650% | 02/10/2013 | 02/10/2018 | EUR 1.036.383 1.036.383 - 1,146% - Banks 100,000 | AT
Erste Group Bank AG 1,930% | 02/10/2013 | 02/10/2018 | EUR 8.149.800 8.149.800 -1 1,079% - Banks 100,000 | AT
Eurofins Scientific SE 3,125% | 26/11/2013 | 26/11/2018 | EUR | 406.701.000 | 406.701.000 -1 1,843% - Consumer Services 99,432 | LU
F van Lanschot Bankiers NV 3,125% | 05/06/2013 | 05/06/2018 | EUR 654.440.000 654.440.000 -| 0,978% | BBB+ | Banks 100,000 | NL
FADE - Fondo de Amortizacion del Deficit Electrico 3,875% | 21/03/2013 | 17/03/2018 | EUR | 2.356.531.250 | 2.356.531.250 -| 0,469% | BBB | Government Agencies 99,800 | ES
FCA Capital Ireland PLC 4,000% | 17/10/2013 | 17/10/2018 | EUR | 1.024.680.000 | 1.024.680.000 - 1,195% | BB+ | Automobiles Manufacturing | 99,707 | IE
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FCE Bank PLC 1,750% | 21/05/2013 | 21/05/2018 | EUR 645.675.000 645.675.000 -| 0,754% | BBB | Automobiles Manufacturing | 99,456 | GB
Ferratum Capital Germany GmbH 8,000% | 21/10/2013 | 21/10/2018 | EUR 34.190.000 34.190.000 - 4,330% - Financial Services 100,000 | DE
Ferrovial Emisiones SA 3,375% | 30/01/2013 | 30/01/2018 | EUR 678.685.000 678.685.000 -| 0,644% | BBB | Industrial Other 99,692 | ES
Fiat Chrysler Finance Europe 6,625% | 15/03/2013 | 15/03/2018 | EUR | 1.632.262.500 | 1.632.262.500 -l 2,676% BB- | Automobiles Manufacturing | 100,000 | LU
Fincantieri SpA 3,750% | 19/11/2013 | 19/11/2018 | EUR 406.077.000 406.077.000 - 2,574% - Transportation & Logistics 99,442 | IT
Finnair OYJ 5,000% | 29/08/2013 | 29/08/2018 | EUR 198.594.000 198.594.000 -1 2,967% - Airlines 99,896 | FI
Finnfund 0,657% | 10/09/2013 | 10/09/2018 | EUR 66.300.000 66.300.000 58,61 | 0,634% - Financial Services 100,000 | FI
Fonciere Atland 5,500% | 08/03/2013 | 08/03/2018 | EUR 6.494.850 6.494.850 - 3,444% - Real Estate 100,000 | FR
Frankfurter Sparkasse 1,300% | 08/07/2013 | 08/07/2018 | EUR 12.867.500 12.867.500 -| 0,767% - Banks 100,000 | DE
Free and Hanseatic City of Hamburg 0,875% | 27/03/2013 | 27/03/2018 | EUR 127.720.000 127.720.000 - 0,186% - Government Local 99,796 | DE
Free and Hanseatic City of Hamburg 1,100% | 21/02/2013 | 21/02/2018 | EUR 39.600.000 39.600.000 -1 0,177% - Government Local 99,950 | DE
Gazprom Neft OAO Via GPN Capital SA 2,933% | 26/04/2013 | 26/04/2018 | EUR | 976.455.000 976.455.000 -| 4,867% | BB+ | Exploration & Production 100,000 | LU
Gazprom OAO Via Gaz Capital SA 3,700% | 25/07/2013 | 25/07/2018 | EUR | 1.190.592.000 | 1.190.592.000 -| 4,269% | BB+ | Exploration & Production 100,000 | LU
Gazprombank OJSC Via GPB Eurobond Finance PLC 3,984% | 30/10/2013 | 30/10/2018 | EUR | 1.377.010.000 | 1.377.010.000 -| 5,418% | BB+ | Banks 100,000 | IE
Gebr Sanders GmbH & Co KG 8,750% | 22/10/2013 | 22/10/2018 | EUR 24.817.320 24.817.320 - | 12,151% - Apparel & Textile Products 100,000 | DE
GELF Bond Issuer | SA 3,125% | 03/04/2013 | 03/04/2018 | EUR 642.260.000 642.260.000 -| 1,057% | BBB | Real Estate 99,872 | LU
German Pellets GmbH 7,250% | 09/07/2013 | 09/07/2018 | EUR 92.100.240 92.100.240 -| 6,038% - Home Improvement 100,000 | DE
GRENKE FINANCE Plc 2,250% | 09/12/2013 | 10/12/2018 | EUR 171.538.750 171.538.750 - 1,064% | BBB+ | Commercial Finance 100,000 | IE
Hamburger Sparkasse AG 1,250% | 30/10/2013 | 30/10/2018 | EUR 6.885.050 6.885.050 -| 0,390% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,350% | 02/05/2013 | 02/05/2018 | EUR 65.347.000 65.347.000 -1 0,299% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,250% | 02/05/2013 | 02/05/2018 | EUR 65.347.000 65.347.000 -1 0,299% - Banks 99,950 | DE
Hamburger Sparkasse AG 1,000% | 19/11/2013 | 19/11/2018 | EUR 6.456.624 67.679.500 -1 0,753% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,600% | 03/09/2013 | 03/09/2018 | EUR 21.209.583 65.856.000 -1 0,718% - Banks 99,400 | DE
Hamburger Sparkasse AG 1,250% | 03/09/2013 | 03/09/2018 | EUR 6.781.851 65.856.000 -| 0,754% - Banks 99,700 | DE
Hamburger Sparkasse AG 0,736% | 21/06/2013 | 21/06/2018 | EUR 2.825.466 13.141.700 64,78 | 0,626% - Banks 100,000 | DE
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Heineken NV 1,250% | 18/04/2013 | 18/04/2018 | EUR | 130.798.000 | 130.798.000 -| 0587% | BBB+ | Food & Beverage 99,429 | NL
HSBC France SA 1,625% | 03/12/2013 | 03/12/2018 | EUR | 1.360.020.000 | 1.360.020.000 -| 0497%| AA- |Banks 99,871 | FR
HSH Nordbank AG 1,375% | 02/10/2013 | 02/10/2018 | EUR | 679.150.000 | 679.150.000 -| 0048%| - |Banks 99,617 | DE
HSH Nordbank AG 2,000% | 17/10/2013 | 17/10/2018 | EUR | 519.171.200 | 519.171.200 -| 0841%| - |Banks 100,000 | DE
HSH Nordbank AG 1,700% | 18/10/2013 | 18/10/2018 | EUR | 684.575.000 | 684.575.000| 59,13 | 0,569% | - |Banks 100,000 | DE
HSH Nordbank AG 1,500% | 26/02/2013 | 26/02/2018 | EUR | 26.105.000 | 26.105.000 | 53,90| 0,587%| - |Banks 100,000 | DE
HSH Nordbank AG 1,600% | 02/05/2013 | 02/05/2018 | EUR |  65.347.000 |  65.347.000 -| 0736%| - |Banks 100,000 | DE
HSH Nordbank AG 2,400% | 03/07/2013 | 03/07/2018 | EUR | 13.013.100 | 13.013.100 -| 0860%| - |Banks 100,000 | DE
HSH Nordbank AG 1,500% | 08/08/2013 | 08/08/2018 | EUR | 13.391.200 | 13.391.200| 66,02| 0,708%| - |Banks 100,000 | DE
HSH Nordbank AG 1,250% | 11/07/2013 | 11/07/2018 | EUR 9.115.400 9.115.400 | 64,63| 0,694%| - |Banks 100,000 | DE
HSH Nordbank AG 1,089% | 24/07/2013 | 24/07/2018 | EUR 6.602.900 6.602.900 | 59,52| 0,643%| - |Banks 100,000 | DE
HSH Nordbank AG 1,000% | 23/01/2013 | 23/01/2018 | EUR 1.330.740 1330740 | 6576| 0,706% | - |Banks 100,000 | DE
HSH Nordbank AG 1,600% | 11/07/2013 | 11/07/2018 | EUR |  88.549.600 |  88.549.600 -| 0760%| - |Banks 100,000 | DE
HSH Nordbank AG 2,050% | 27/11/2013 | 27/11/2018 | EUR| 10.856.240 |  10.856.240 -| 0876%| - |Banks 100,000 | DE
HSH Nordbank AG 1,750% | 19/09/2013 | 19/09/2018 | EUR | 47.302.850 |  47.302.850 -| 0812%| - |Banks 100,000 | DE
HSH Nordbank AG 1,500% | 23/10/2013 | 23/10/2018 | EUR 5.515.480 5515480 | 67,61| 0724%| - |Banks 100,000 | DE
HSH Nordbank AG 1,500% | 09/08/2013 | 09/08/2018 | EUR 2.668.680 2.668.680 -| 0916%| - |Banks 100,000 | DE
HSH Nordbank AG 2,250% | 23/01/2013 | 23/01/2018 | EUR 6.653.700 6.653.700 -| 0801%| - |Banks 100,000 | DE
HSH Nordbank AG 1,600% | 25/06/2013 | 25/06/2018 | EUR 2.619.800 2.619.800 -| 0904%| - |Banks 100,000 | DE
HSH Nordbank AG 1,935% | 04/06/2013 | 04/06/2018 | EUR | 52.282.000 | 52.282.000| 60,52 | 0,653%| - |Banks 100,000 | DE
HSH Nordbank AG 1,250% | 23/05/2013 | 23/05/2018 | EUR | 12.933.000 | 12.933.000| 61,30| 0,661%| - |Banks 100,000 | DE
HSH Nordbank AG 1,500% | 18/04/2013 | 18/04/2018 | EUR 2.223.566 2.223.566 -| 0872%| - |Banks 100,000 | DE
HSH Nordbank AG 2,390% | 08/02/2013 | 08/02/2018 | EUR 6.677.450 6.677.450 -| 0814%| - |Banks 100,000 | DE
HTM Sport GmbH 5,250% | 26/09/2013 | 26/09/2018 | EUR| 80.836.800 |  80.836.800 | aj33a%| . | LeisureProducts 101,000 | AT
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HYPO NOE Gruppe Bank AG 1,625% | 23/04/2013 | 23/04/2018 | EUR 650.525.000 650.525.000 - 1,350% Consumer Finance 99,520 | AT
HYPO NOE Gruppe Bank AG 0,890% | 30/04/2013 | 30/04/2018 | EUR 2.631.640 2.631.640 -| 0,558% Consumer Finance 100,000 | AT
HYPO NOE Landesbank AG 1,250% | 01/02/2013 | 01/02/2018 | EUR 6.835.700 6.835.700 182,27 1,871% Consumer Finance 101,000 | AT
Hypo-Bank Burgenland AG 2,000% | 08/07/2013 | 08/07/2018 | EUR 6.433.750 6.433.750 -1 1,173% Consumer Finance 100,000 | AT
Iccrea Banca SpA 3,600% | 20/03/2013 | 20/03/2018 | EUR 647.090.000 647.090.000 -1 1,282% Banks 100,000 | IT
Iccrea Banca SpA 3,250% | 05/06/2013 | 05/06/2018 | EUR 130.888.000 130.888.000 -1 1,783% Banks 100,000 | IT
Iccrea Banca SpA 3,600% | 01/02/2013 | 01/02/2018 | EUR 68.357.000 68.357.000 -1 0,836% Banks 100,000 | IT
Iccrea Banca SpA 3,500% | 01/03/2013 | 01/03/2018 | EUR 65.211.500 65.211.500 - 1,837% Banks 100,000 | IT
Iccrea Banca SpA 3,500% | 01/08/2013 | 01/08/2018 | EUR 66.068.000 66.068.000 -1 1,892% Banks 100,000 | IT
Iccrea Banca SpA 3,900% | 04/02/2013 | 04/02/2018 | EUR 24.363.360 24.363.360 -1 1,853% Banks 100,000 | IT
IKB Deutsche Industriebank AG 3,000% | 09/08/2013 | 09/08/2018 | EUR 6.671.700 6.671.700 -1 0,847% Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 3,200% | 23/10/2013 | 23/10/2018 | EUR 6.894.350 6.894.350 -1 0,842% Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 3,200% | 02/12/2013 | 02/12/2018 | EUR 6.775.250 6.775.250 - 0,977% Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 2,900% | 26/06/2013 | 26/06/2018 | EUR 6.503.600 6.503.600 -1 0,831% Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 3,000% | 19/09/2013 | 19/09/2018 | EUR 6.757.550 6.757.550 - 0,842% Consumer Finance 100,000 | DE
Immigon Portfolioabbau AG 8,981% | 26/07/2013 | 26/07/2018 | EUR 93.670.563 93.670.563 | 2.968,21 | 29,660% Banks 100,000 | AT
Immigon Portfolioabbau AG 1,800% | 24/05/2013 | 24/05/2018 | EUR 1.291.920 1.291.920 | 1.414,82 | 14,126% Banks 101,500 | AT
ING Bank NV 1,875% | 27/02/2013 | 27/02/2018 | EUR | 2.292.307.500 | 2.292.307.500 -| 0,414% Banks 99,608 | NL
ING Bank NV 0,900% | 31/10/2013 | 31/10/2018 | EUR 4.796.403 4.796.403 65,44 | 0,632% Banks 100,000 | NL
ING Bank NV 1,400% | 25/10/2013 | 25/10/2018 | EUR 6.897.400 6.897.400 66,99 | 0,648% Banks 100,000 | NL
ING Bank NV 1,100% | 18/10/2013 | 18/10/2018 | EUR 5.476.600 5.476.600 66,32 | 0,641% Banks 100,000 | NL
ING Bank NV 1,000% | 11/10/2013 | 11/10/2018 | EUR 13.539.000 13.539.000 63,00 | 0,608% Banks 100,000 | NL
ING Bank NV 1,300% | 28/03/2013 | 28/03/2018 | EUR 5.128.640 5.128.640 65,61 | 0,634% Banks 100,000 | NL
ING Bank NV 0,910% | 21/11/2013 | 21/11/2018 | EUR 13.458.900 13.458.900 61,78 | 0,596% Banks 100,000 | NL
ING Bank NV 0,810% | 30/12/2013 | 30/12/2018 | EUR 703.815 703.815 64,43 | 0,622% Banks 100,000 | NL

176

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014




As

Audiencia de
Cuentas de
Canarias

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014

ING Bank NV 1,400% | 25/11/2013 | 25/11/2018 | EUR 6.756.950 6.756.950 66,23 | 0,640% - Banks 100,500 | NL
ING Bank NV 1,050% | 20/09/2013 | 20/09/2018 | EUR 13.526.500 13.526.500 63,75 | 0,615% - Banks 100,000 | NL
ING Belgium SA/NV 1,125% | 10/12/2013 | 10/12/2018 | EUR | 1.376.950.000 | 1.376.950.000 -1 0,153% - Banks 99,831 | BE
ING-DiBa AG 0,965% | 30/01/2013 | 30/01/2018 | EUR 27.147.400 27.147.400 -1 0,149% - Banks 99,927 | DE
Intesa Sanpaolo SpA 2,760% | 15/05/2013 | 15/05/2018 | EUR 755.238.735 755.238.735 137,15 | 1,350% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,250% | 24/09/2013 | 24/09/2018 | EUR | 1.011.997.500 | 1.011.997.500 -1 0,145% - Banks 99,734 | IT
Intesa Sanpaolo SpA 2,200% | 15/11/2013 | 15/11/2018 | EUR 205.775.510 205.775.510 129,26 | 1,271% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,911% | 18/04/2013 | 18/04/2018 | EUR 196.197.000 196.197.000 105,09 1,029% | BBB- | Banks 100,000 | IT
Intesa Sanpaolo SpA 2,000% | 11/12/2013 | 11/12/2018 | EUR 55.389.433 55.389.433 -1 1,677% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,240% | 10/04/2013 | 10/04/2018 | EUR 47.648.717 47.648.717 132,11 1,299% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,000% | 08/02/2013 | 08/02/2018 | EUR 35.865.919 35.865.919 118,40 | 1,162% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,530% | 21/01/2013 | 21/01/2018 | EUR 78.516.442 78.516.442 162,81 1,606% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,530% | 18/01/2013 | 18/01/2018 | EUR 24.873.743 24.873.743 160,04 1,578% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,980% | 10/07/2013 | 10/07/2018 | EUR 56.082.637 56.082.637 169,39 | 1,672% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,080% | 16/10/2013 | 16/10/2018 | EUR 69.425.321 69.425.321 158,49 1,563% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,240% | 07/08/2013 | 07/08/2018 | EUR 99.531.264 99.531.264 169,12 | 1,669% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,800% | 30/12/2013 | 30/12/2018 | EUR 50.081.289 50.081.289 161,31 | 1,591% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,136% | 18/09/2013 | 18/09/2018 | EUR 85.598.705 85.598.705 160,97 | 1,588% - Banks 100,000 | IT
Intesa Sanpaolo SpA 2,842% | 07/05/2013 | 07/05/2018 | EUR 196.257.000 196.257.000 136,09 | 1,339% | BBB- | Banks 100,000 | IT
Intesa Sanpaolo SpA 2,911% | 26/04/2013 | 26/04/2018 | EUR 195.291.000 195.291.000 124,95 1,227% | BBB- | Banks 100,000 | IT
Intesa Sanpaolo SpA 3,300% | 16/01/2013 | 16/01/2018 | EUR 265.674.000 265.674.000 -| 0,907% | BBB- | Banks 100,000 | IT
Intesa Sanpaolo SpA 2,893% | 06/05/2013 | 06/05/2018 | EUR 196.128.000 196.128.000 122,77 | 1,206% | BBB- | Banks 100,000 | IT
Intesa Sanpaolo Vita SpA 5,350% | 18/09/2013 | 18/09/2018 | EUR 667.905.000 667.905.000 -1 1,528% - Life Insurance 100,000 | IT
IPM GmbH & Co.KG 5,000% | 31/10/2013 | 31/10/2018 | EUR 20.398.650 20.398.650 -| 5,553% - Real Estate 100,000 | DE
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Construction Materials

Italcementi Finance SA 6,125% | 21/02/2013 | 21/02/2018 | EUR | 660.000.000 | 660.000.000 -| 1,714%| BB Manufacturing 99,477 | FR
JCDecaux SA 2,000% | 08/02/2013 | 08/02/2018 | EUR | 667.745.000 | 667.745.000 -| 0,554% | BBB | Publishing & Broadcasting 99,497 | FR
K+S AG 3,125% | 06/12/2013 | 06/12/2018 | EUR 684.810.000 684.810.000 -| 0,717% | BBB | Chemicals 99,777 | DE
KBC IFIMA SA 2,125% | 10/09/2013 | 10/09/2018 | EUR | 994.500.000 | 994.500.000 -| 0,480% A Banks 99,728 | LU
KBC IFIMA SA 2,000% | 04/12/2013 | 04/12/2018 | EUR 27.188.800 27.188.800 -| 0,701% - Banks 100,000 | LU
KBC IFIMA SA 2,200% | 30/10/2013 | 30/10/2018 | EUR| 119.569.909 | 119.569.909 -| 0,660% - Banks 100,000 | LU
KBC IFIMA SA 2,000% | 27/12/2013 | 27/12/2018 | EUR 17.765.237 17.765.237 - 0,710% - Banks 100,000 | LU
Kering 1,875% | 08/10/2013 | 08/10/2018 | EUR 678.700.000 678.700.000 -| 0,484% | BBB | Apparel & Textile Products 99,703 | FR
Kieler Volksbank eG 1,000% | 14/03/2013 | 14/03/2018 | EUR 26.016.800 26.016.800 -| 0,611% - Banks 100,000 | DE
Kommunalkredit Austria AG 1,625% | 25/09/2013 | 25/09/2018 | EUR 676.415.000 676.415.000 -| 0,513% - Banks 99,772 | AT
Kreissparkasse Koeln 1,000% | 26/11/2013 | 26/11/2018 | EUR | 338.917.500 | 338.917.500 -1 0,215% - Banks 99,670 | DE
Kreissparkasse Koeln 1,250% | 08/02/2013 | 08/02/2018 | EUR 13.354.900 13.354.900 -1 0,331% - Banks 100,235 | DE
Kreissparkasse Wesermuende-Hadeln 1,500% | 01/08/2013 | 01/08/2018 | EUR 6.606.800 6.606.800 -1 0,801% - Banks 97,100 | DE
Land Thueringen 0,750% | 26/04/2013 | 26/04/2018 | EUR | 390.582.000 | 390.582.000 -| 0,066% - Government Regional 99,824 | DE
Landesbank Berlin AG 3,200% | 01/10/2013 | 11/10/2018 | EUR 5.410.000 5.410.000 -| 0,951% - Banks 100,000 | DE
Landesbank Berlin AG 3,250% | 01/10/2013 | 11/10/2018 | EUR 2.705.000 2.705.000 -1 1,078% - Banks 100,000 | DE
Landesbank Berlin AG 1,000% | 09/04/2013 | 09/04/2018 | EUR 13.082.400 13.082.400 51,86 | 0,567% - Banks 100,000 | DE
Landesbank Berlin AG 1,100% | 10/09/2013 | 10/09/2018 | EUR 3.978.000 3.978.000 -| 0,648% - Banks 100,000 | DE
Landesbank Berlin AG 1,150% | 08/10/2013 | 08/10/2018 | EUR 2.714.800 2.714.800 -| 0,655% - Banks 100,000 | DE
Landesbank Berlin AG 1,050% | 05/11/2013 | 05/11/2018 | EUR 2.693.840 2.693.840 -| 0,643% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,000% | 26/06/2013 | 26/06/2018 | EUR | 1.300.720.000 | 1.300.720.000 -1 0,009% - Banks 99,971 | DE
Landesbank Hessen-Thueringen Girozentrale 1,300% | 23/10/2013 | 23/10/2018 | EUR 137.887.000 137.887.000 -1 0,526% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,150% | 14/08/2013 | 14/08/2018 | EUR 132.559.000 132.559.000 -1 0,505% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,000% | 02/05/2013 | 02/05/2018 | EUR 130.694.000 130.694.000 -1 0,463% - Banks 100,000 | DE
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Landesbank Hessen-Thueringen Girozentrale 1,300% | 20/11/2013 | 20/11/2018 | EUR 134.385.000 134.385.000 -1 0,533% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,350% | 04/10/2013 | 04/10/2018 | EUR 135.524.000 135.524.000 -1 0,522% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,300% | 01/08/2013 | 01/08/2018 | EUR 132.136.000 132.136.000 -1 0,506% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,200% | 13/11/2013 | 13/11/2018 | EUR 134.544.000 134.544.000 -1 0,529% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,200% | 17/10/2013 | 17/10/2018 | EUR 136.624.000 136.624.000 46,67 | 0,445% - Banks 100,850 | DE
Landesbank Hessen-Thueringen Girozentrale 1,000% | 13/11/2013 | 13/11/2018 | EUR 134.544.000 134.544.000 51,63 | 0,494% - Banks 100,850 | DE
Landesbank Hessen-Thueringen Girozentrale 1,250% | 11/09/2013 | 11/09/2018 | EUR 133.013.000 133.013.000 -1 0,515% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,800% | 02/10/2013 | 02/10/2018 | EUR 135.830.000 135.830.000 -1 0,509% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,100% | 10/01/2013 | 10/01/2018 | EUR 132.601.000 132.601.000 -1 0,414% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,900% | 11/09/2013 | 11/09/2018 | EUR 133.013.000 133.013.000 -1 0,506% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,125% | 02/10/2013 | 02/10/2018 | EUR 135.830.000 135.830.000 -1 0,165% - Banks 99,490 | DE
Landesbank Saar 1,375% | 25/10/2013 | 25/10/2018 | EUR 68.974.000 68.974.000 -1 0,597% - Banks 99,600 | DE
Landesbank Saar 1,200% | 13/08/2013 | 13/08/2018 | EUR 13.252.800 13.252.800 -1 0,336% - Banks 99,980 | DE
Landeskreditbank Baden-Wuerttemberg Foerderbank 1,000% | 19/11/2013 | 19/11/2018 | EUR | 1.353.590.000 | 1.353.590.000 -| 0,022% | AaA s::lfsmme"t Development | o5 Jc8 | pE
Landeskreditbank Baden-Wuerttemberg Foerderbank 1,100% | 03/07/2013 | 03/07/2018 | EUR |  32.532.750 |  32.532.750 -| 0366% | AaA (B;::I:”me"t Development 150,000 | DE
Lansforsakringar Bank AB 0,831% | 20/03/2013 | 20/03/2018 | EUR 27.177.780 27.177.780 43,93 | 0,417% - Banks 100,000 | SE
LBBW 0,362% | 11/01/2013 | 11/01/2018 | EUR 133.598.000 133.598.000 19,92 | 0,177% - Banks 100,000 | DE
LBBW 1,400% | 15/02/2013 | 15/02/2018 | EUR 133.537.000 133.537.000 -1 0,388% - Banks 100,000 | DE
LBBW 1,160% | 19/06/2013 | 19/06/2018 | EUR 134.020.000 134.020.000 -| 0,497% - Banks 100,000 | DE
LBBW 0,387% | 01/02/2013 | 01/02/2018 | EUR 136.714.000 136.714.000 20,50 | 0,183% - Banks 100,000 | DE
LBBW 1,300% | 10/10/2013 | 10/10/2018 | EUR 135.223.000 135.223.000 -1 0,541% - Banks 100,000 | DE
LBBW 1,450% | 01/02/2013 | 01/02/2018 | EUR 136.714.000 136.714.000 -| 0,384% - Banks 100,080 | DE
LBBW 1,500% | 10/09/2013 | 10/09/2018 | EUR 112.710.000 112.710.000 -| 0,144% - Banks 100,320 | DE
LBBW 1,140% | 29/10/2013 | 29/10/2018 | EUR 20.617.650 20.617.650 -| 0,186% - Banks 99,990 | DE
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LBBW 1,000% | 20/11/2013 | 20/11/2018 | EUR 6.719.250 6.719.250 -| 0210%| - |Banks 99,850 | DE
LBBW 1,250% | 15/08/2013 | 15/08/2018 | EUR |  46.412.100 | 46.412.100 -| 0177%| - |Banks 100,000 | DE
LBBW 1,150% | 22/11/2013 | 22/11/2018 | EUR | 135.385.000 | 135.385.000 -| 0553%| - |Banks 100,000 | DE
LBBW 1,250% | 15/01/2013 | 15/01/2018 | EUR | 133.350.000 | 133.350.000 -| 0372%| - |Banks 100,330 | DE
LFA Foerderbank Bayern 0,850% | 31/05/2013 | 11/06/2018 | EUR | 279.857.955 | 279.857.955 -| o084%| - g:r“’lfsmme”t Development | o9 g00 | DE
LFA Foerderbank Bayern 0,000% | 12/09/2013 | 12/09/2018 | EUR| 39.931.800 |  39.931.800 073| 0,055%| - (B;:r‘:lfsr”me"t Development | 115 300 | DE
LFA Foerderbank Bayern 0,810% | 11/04/2013 | 11/04/2018 | EUR | 131.237.000 | 131.237.000 -| 0058%| - g:r“’lfsmme”t Development | 9 970 | e
Linea Group Holding SpA 3,875% | 28/11/2013 | 28/11/2018 | EUR | 407.877.000 | 407.877.000 -| 1618%| - | Utilities 99,444 | 1T
Lloyds Bank PLC 1,875% | 10/10/2013 | 10/10/2018 | EUR | 1.352.230.000 | 1.352.230.000 -| 0519%| A |Banks 99,929 | GB
Lloyds Bank PLC 0,531% | 15/01/2013 | 15/01/2018 | EUR | 200.025.000 | 200.025.000| 74,65| 0,725% | A |Banks 100,000 | GB
Lloyds Bank PLC 0,525% | 04/04/2013 | 04/04/2018 | EUR | 12.232.770| 12.232.770| 56,27 | 0541% | - |Banks 100,000 | GB
Lloyds Bank PLC 0,582% | 09/01/2013 | 09/01/2018 | EUR | 65.345.000 | 65.345.000| 47,36 | 0452%| A |Banks 100,000 | GB
Lloyds Bank PLC 0,532% | 12/07/2013 | 12/07/2018 | EUR | 196.135.500 | 196.135.500 | 74,29 | 0,721% | - |Banks 100,000 | GB
Louis Dreyfus Commodities BV 3,875% | 30/07/2013 | 30/07/2018 | EUR | 530.168.000 | 530.168.000 -| 2947%| - |Retail- Consumer Staples | 99,444 | NL
Madrilena Red de Gas Finance BV 3,779% | 11/09/2013 | 11/09/2018 | EUR | 665.065.000 | 665.065.000 -| 0776% 'jff Utilities 100,000 | ES
Mantovabanca 1896 Credito Cooperativo SC 3,000% | 01/07/2013 | 01/07/2018 | EUR 482.987 6.526.850 -| 2489%| - |Banks 100,000 | IT
Mantovabanca 1896 Credito Cooperativo SC 3,000% | 07/10/2013 | 07/10/2018 | EUR 135.748 13.574.800 -1 2,528% - Banks 100,000 | IT
Mediobanca SpA 2,300% | 30/09/2013 | 30/09/2018 | EUR | 1.698.286.400 | 1.698.286.400 -| 1,406% | BBB- |Banks 100,000 | IT
Mediobanca SpA 0,208% | 31/01/2013 | 31/01/2018 | EUR | 660.039.611 | 660.039.611| 112,93 | 1,107% | BBB- |Banks 100,000 | IT
Mediobanca SpA 1,619% | 25/02/2013 | 25/02/2018 | EUR | 47.702.399 |  47.702.399 | 133,06 | 1,379% | BBB- | Banks 100,000 | IT
Mediobanca SpA 1,287% | 28/02/2013 | 28/02/2018 | EUR 8.845.552 8.845.552 | 136,45| 1,342% | BBB- | Banks 100,000 | IT
Mediobanca SpA 3,200% | 04/12/2013 | 04/12/2018 | EUR |  40.632.302 |  40.632.302 -| 1502%| - |Banks 100,000 | IT
Muenchener Hypothekenbank eG 1,125% | 04/10/2013 | 04/10/2018 | EUR | 1.016.430.000 | 1.016.430.000 -1 0,019% - Consumer Finance 99,629 | DE
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Muenchener Hypothekenbank eG 0,472% | 11/01/2013 | 11/01/2018 | EUR 40.079.400 40.079.400 19,59 | 0,174% - Consumer Finance 99,930 | DE
Muenchener Hypothekenbank eG 0,179% | 17/07/2013 | 17/07/2018 | EUR 13.139.300 13.139.300 16,89 | 0,217% - Consumer Finance 99,920 | DE
Muenchener Hypothekenbank eG 0,098% | 26/11/2013 | 26/11/2018 | EUR 13.556.700 13.556.700 24,14 | 0,219% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 0,567% | 01/03/2013 | 01/03/2018 | EUR 13.042.300 13.042.300 25,32 | 0,231% - Consumer Finance 100,990 | DE
Muenchener Hypothekenbank eG 0,416% | 26/06/2013 | 26/06/2018 | EUR 13.007.200 13.007.200 26,40 0,242% - Consumer Finance 100,990 | DE
Muenchener Hypothekenbank eG 0,472% | 07/02/2013 | 07/02/2018 | EUR 13.400.800 13.400.800 15,88 | 0,207% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 1,330% | 12/07/2013 | 12/07/2018 | EUR 6.537.850 6.537.850 -1 0,394% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 1,000% | 28/11/2013 | 28/11/2018 | EUR 13.595.900 13.595.900 -1 0,189% - Consumer Finance 99,930 | DE
Muenchener Hypothekenbank eG 1,375% | 29/01/2013 | 29/01/2018 | EUR 67.402.000 67.402.000 -1 0,241% - Consumer Finance 99,865 | DE
Municipality Finance PLC 0,082% | 10/01/2013 | 10/01/2018 | EUR | 331.502.500 | 331.502.500 5,47 | 0,033% | AA+ | Government Agencies 100,000 | FI
Natixis Pfandbriefbank AG 1,230% | 20/12/2013 | 20/12/2018 | EUR 10.942.480 10.942.480 -1 0,317% - Consumer Finance 100,000 | DE
gif;::(akr:lj;‘;;i;:g;mCgs Maatschappij voor 1,250% | 13/11/2013 | 13/11/2018 | EUR | 672.720.000 | 672.720.000 -| 0077% | Aa+ g:r“’lfsmme“t Development | g9 966 | NL
NIBC Bank NV 1,750% | 08/10/2013 | 08/10/2018 | EUR | 678.700.000 | 678.700.000 -| 0,145% | AAA | Financial Services 99,952 | NL
Norddeutsche Landesbank Girozentrale 1,125% | 04/06/2013 | 04/06/2018 | EUR | 130.705.000 | 130.705.000 -| 0,603% - Banks 98,910 | DE
Norddeutsche Landesbank Girozentrale 0,437% | 28/05/2013 | 28/05/2018 | EUR 257.308.000 257.308.000 46,52 | 0,443% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 1,125% | 08/03/2013 | 08/03/2018 | EUR 259.794.000 259.794.000 -1 0,531% - Banks 99,550 | DE
Norddeutsche Landesbank Girozentrale 1,750% | 11/06/2013 | 11/06/2018 | EUR 66.389.500 66.389.500 -1 0,624% - Banks 100,000 | DE
Norddeutsche Landesbank Girozentrale 1,250% | 27/03/2013 | 27/03/2018 | EUR 255.440.000 255.440.000 -1 0,538% - Banks 100,160 | DE
Nordea Bank AB 1,375% | 12/04/2013 | 12/04/2018 | EUR | 1.964.190.000 | 1.964.190.000 -| 0,376% | AA- | Diversified Banks 99,938 | SE
Nordea Bank AB 0,488% | 22/05/2013 | 22/05/2018 | EUR | 270.207.000 | 270.207.000 24,84 | 0,226% - Diversified Banks 100,000 | SE
Nordea Bank AB 0,565% | 28/03/2013 | 28/03/2018 | EUR 19.873.480 19.873.480 43,92 | 0,417% - Diversified Banks 100,000 | SE
Nordea Bank AB 0,558% | 22/05/2013 | 22/05/2018 | EUR 25.734.000 25.734.000 43,45 | 0,412% - Diversified Banks 100,000 | SE
Nordea Bank Finland Abp 1,375% | 28/08/2013 | 28/08/2018 | EUR | 1.999.980.000 | 1.999.980.000 -| 0,084% - Banks 99,952 | FI
Nordea Bank Finland Abp 5,086% | 20/03/2013 | 20/04/2018 | EUR 6.470.900 6.470.900 | 126,79 | 1,246% - Banks 100,000 | FI
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Novo Banco SA 4,750% | 15/01/2013 | 15/01/2018 | EUR | 666.750.000 | 666.750.000 -| 3,238%| NR |Banks 99,349 | PT
NRW Bank 1,250% | 22/10/2013 | 22/10/2018 | EUR | 1.378.740.000 | 1.378.740.000 -| 0,036% | AA- s::lfsmment Development | o5 221 | pe
NRW Bank 2,250% | 28/06/2013 | 28/06/2018 | EUR | 195.078.000 | 195.078.000 - 0,229% | AA- S::I:”me"t Development | 10/ 190 | pE
Nykredit Bank A/S 0,865% | 27/03/2013 | 27/03/2018 | EUR | 63.860.000 | 63.860.000| 50,69 | 0,485% | A |Banks 100,000 | DK
Nykredit Realkredit A/S 1,750% | 02/05/2013 | 02/05/2018 | EUR | 653.470.000 | 653.470.000 -| 0,434% | A+/*- | consumer Finance 99,780 | DK
Wireline
02 Telefonica Deutschland Finanzierungs GmbH 1,875% | 22/11/2013 | 22/11/2018 | EUR 812.310.000 812.310.000 -| 0,700% - Telecommunications 99,162 | DE
Services
Oberbank AG 0,765% | 27/12/2013 | 27/12/2018 | EUR 6.884.150 6.884.150 | 78,14 | 0,759% | - |Banks 100,000 | AT
Wireline
Orange SA 1,875% | 03/09/2013 | 03/09/2018 | EUR | 1.119.552.000 | 1.119.552.000 -| 0,514% | BBB+ | Telecommunications 99,670 | FR
Services
Wireline
Orange SA 0,556% | 26/09/2013 | 26/09/2018 | EUR| 67.364.000 | 67.364.000 | 12843 | 1,262%| - |Telecommunications 100,000 | FR
Services
Wireline
OTE PLC 7,875% | 07/02/2013 | 07/02/2018 | EUR | 938.056.000 | 938.056.000 -| 7,307% | B/* | Telecommunications 99,493 | GB
Services
paragon AG 7,250% | 02/07/2013 | 02/07/2018 | EUR |  16.925.220 |  16.925.220 -| 3,165%| - |Hardware 100,000 | DE
Peine GmbH 8,000% | 05/07/2013 | 05/07/2018 | EUR | 19.248.750 |  19.248.750 | 75249 | - |Retail- Consumer 100,000 | DE
Discretionary
Peugeot SA 7,375% | 06/03/2013 | 06/03/2018 | EUR | 1.052.334.117 | 1.299.040.000 -1 1,491% BB- | Automobiles Manufacturing | 99,494 | FR
PNE Wind AG 8,000% | 14/05/2013 | 01/06/2018 | EUR | 129.536.000 | 129.536.000 -| 5620%| - |RenewableEnergy 100,000 | DE
Pohjola Bank Oyj 1,750% | 29/08/2013 | 29/08/2018 | EUR | 992.970.000 | 992.970.000 -| o0426%| AA- |Banks 99,834 | FI
Pohjola Bank Oyj 1,250% | 14/05/2013 | 14/05/2018 | EUR | 647.680.000 | 647.680.000 -| 0380%| AA- |Banks 99,731 | FI
Pohjola Bank Oyj 0,376% | 20/09/2013 | 20/09/2018 | EUR| 13.526.500 | 13.526.500| 38,00| 0,358% | - |Banks 100,000 | FI
Porr Ag 6,250% | 26/11/2013 | 26/11/2018 | EUR| 67.783.500 | 67.783.500 -| 2323%| - | Industrial Other 100,000 | AT
Poste Italiane SpA 3,250% | 18/06/2013 | 18/06/2018 | EUR | 1.004.632.500 | 1.004.632.500 -| 0,705% | BBB- |Life Insurance 99,660 | IT
Prada SpA 2,750% | 01/08/2013 | 01/08/2018 | EUR | 171.776.800 | 171.776.800 o| 1,188%| - | Apparel & Textile Products | 99,641 | IT
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Prosegur Cia de Seguridad SA 2,750% | 02/04/2013 | 02/04/2018 | EUR 641.305.000 641.305.000 -| 0,823% | BBB | Consumer Services 99,627 | ES
Raiffeisen Bank International AG 1,875% | 08/11/2013 | 08/11/2018 | EUR | 668.345.000 | 668.345.000 -| 1,480% | BBB | Banks 99,750 | AT
Raiffeisen Bank International AG 1,920% | 29/01/2013 | 29/01/2018 | EUR 7.414.220 7.414.220 - 1,492% - Banks 100,000 | AT
Raiffeisen Bank International AG 0,886% | 26/09/2013 | 26/09/2018 | EUR 66.016.720 66.016.720 111,60 | 1,094% | BBB | Banks 100,000 | AT
Raiffeisen Bank International AG 0,385% | 27/12/2013 | 27/12/2018 | EUR 123.914.700 908.707.800 13,45| 0,113% - Banks 100,000 | AT
Raiffeisen Bank International AG 1,750% | 23/01/2013 | 23/01/2018 | EUR 62.544.780 66.537.000 -1 1,382% - Banks 100,000 | AT
Raiffeisen Bank International AG 1,500% | 20/11/2013 | 20/11/2018 | EUR 8.063.100 8.063.100 -1 1,576% - Banks 100,000 | AT
Raiffeisen Bank International AG 3,350% | 30/12/2013 | 30/12/2018 | EUR 37.950.825 37.950.825 119,42 1,172% - Banks 115,407 | AT
Raiffeisen Bank International AG 1,130% | 29/01/2013 | 29/01/2018 | EUR 20.220.600 20.220.600 | 113,11| 1,109% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 1,700% | 28/06/2013 | 28/06/2018 | EUR 63.725.480 63.725.480 - 1,207% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 1,500% | 25/04/2013 | 25/04/2018 | EUR 63.736.260 63.736.260 -1 1,173% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 0,792% | 08/02/2013 | 08/02/2018 | EUR 65.439.010 65.439.010 131,16 1,290% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 1,750% | 30/08/2013 | 30/08/2018 | EUR 64.700.580 64.700.580 -1 1,232% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 1,250% | 22/01/2013 | 22/01/2018 | EUR 65.198.910 65.198.910 134,63 1,324% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband 1,750% | 22/01/2013 | 22/01/2018 | EUR 65.198.910 65.198.910 -1 1,137% - Banks 100,000 | AT
Raiffeisenlandesbank Kaernten GmbH 1,875% | 08/01/2013 | 08/01/2018 | EUR 64.042.020 64.042.020 -1 1,150% - Banks 100,500 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,750% | 01/02/2013 | 01/02/2018 | EUR 46.685.097 46.685.097 - 2,103% - Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,500% | 14/06/2013 | 14/06/2018 | EUR 14.477.508 14.477.508 -1 2,190% - Banks 100,500 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 2,000% | 18/10/2013 | 18/10/2018 | EUR 28.704.230 28.704.230 - 2,169% - Banks 100,500 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 0,750% | 07/03/2013 | 07/03/2018 | EUR 3.929.220 3.929.220 70,63 | 0,754% - Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 0,791% | 13/02/2013 | 13/02/2018 | EUR 13.452.600 13.452.600 | 207,85| 2,057% - Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 1,550% | 12/02/2013 | 12/02/2018 | EUR 87.912.084 53.851.200 | 150,38 | 1,482% - Banks 99,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 0,761% | 15/02/2013 | 15/02/2018 | EUR 13.353.700 13.353.700 152,63 | 1,504% - Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 0,226% | 18/09/2013 | 18/09/2018 | EUR 26.716.200 26.716.200 19,33 | 0,171% - Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 0,271% | 13/11/2013 | 13/11/2018 | EUR 26.908.800 26.908.800 28,09 | 0,259% - Banks 100,000 | AT
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Raiffeisenlandesbank Oberoesterreich AG 1,840% | 30/01/2013 | 30/01/2018 | EUR 6.108.165 6.108.165 -1 1,359% - Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 1,600% | 27/05/2013 | 28/05/2018 | EUR | 52.106.288 | 51.718.400 | 157,97 | 1,558% | - | Banks 101,200 | AT
Raiffeisenlandesbank Oberoesterreich AG 1,365% | 29/05/2013 | 29/05/2018 | EUR 12.935.900 12.935.900 -1 1,368% - Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 1,550% | 14/05/2013 | 14/05/2018 | EUR 5.570.048 6.476.800 165,35 | 1,632% - Banks 101,450 | AT
Raiffeisen-Landesbank Steiermark AG 0,186% | 20/12/2013 | 20/12/2018 | EUR| 34.195.250 | 34.195.250| 16,49 | 0,143%| - |Banks 100,000 | AT
Raiffeisen-Landesbank Tirol AG 1,500% | 25/06/2013 | 25/06/2018 | EUR| 26.198.000|  26.198.000 2| 1,229%| - |Banks 100,300 | AT
Raiffeisen-Landesbank Tirol AG 1,750% | 05/02/2013 | 05/02/2018 | EUR| 27.168.000| 27.168.000 S| 1172%| - |Banks 100,850 | AT
Raiffeisen-Landesbank Tirol AG 0,187% | 11/12/2013 | 11/12/2018 | EUR 3.450.625 3.450.625 | 20,16 | 0,180% | - |Banks 100,000 | AT
Raiffeisen-Landesbank Tirol AG 1,750% | 08/10/2013 | 08/10/2018 | EUR | 27.148.000| 27.148.000 -l 1,264%| - |Banks 100,800 | AT
:'\ff:::ﬁ;:::g:jgizzI\S’t"r:::l:eéir:’\r’nagﬁn“”d 0,705% | 28/03/2013 | 28/03/2018 | EUR|  25.643.200 | 25.643.200| 134,26 | 1,321%| - |Banks 100,000 | AT
EZ'\I{;::s:\:z:s:;sarzzi\slt"rir:ﬂzlgr:’r\;agﬁn'“nd 1,600% | 29/01/2013 | 29/01/2018 | EUR 1.348.040 1.348.040 -] 1,599%| - |Banks 100,000 | AT
ﬁg'\fjgﬁ?\::ﬁ:jgi:;I\:t"“r:rrlze(;ir\]’xqagﬁn“”d 0,921% | 15/02/2013 | 15/02/2018 | EUR| 13.353.700 | 13.353.700| 136,70 | 1,345% | - |Banks 100,000 | AT
ﬁg'jif:is:;‘\:z:s:sgizzi\s/t‘:ir::lt;ﬁ::/nagﬁn'“nd 0,186% | 20/12/2013 | 20/12/2018 | EUR | 34.195.250 | 34.195.250| 16,40 0,142%| - |Banks 100,000 | AT
g:'\ff:gj:\::::jgi:;IZt(’rlr:xZ‘:ir‘\’:ﬁ:ﬁ”“”d 1,100% | 27/03/2013 | 27/03/2018 |EUR | 12.772.000| 12.772.000 2| 0310%| - |Banks 100,000 | AT
QZ'\IE'OS::V'Z:S:sgizzi\s/tori'::l:zi::’nagﬁn'””d 0,187% | 11/12/2013 | 11/12/2018 | EUR 3.450.625 3.450.625| 20,16| 0,180%| - |Banks 100,000 | AT
Raiffeisenverband Salzburg 0,881% | 23/04/2013 | 23/04/2018 | EUR | 39.031.500 | 39.031.500 | 137,22 | 1,350% | - |Banks 100,000 | AT
Raiffeisenverband Salzburg 1,500% | 12/09/2013 | 12/09/2018 | EUR | 39.931.800 | 39.931.800 2| 1,259%| - |Banks 100,000 | AT
Raiffeisenverband Salzburg 1,625% | 21/10/2013 | 21/10/2018 | EUR | 41.028.000| 41.028.000 o| 1273%| - |Banks 100,500 | AT
Raiffeisenverband Salzburg 1,750% | 28/06/2013 | 28/06/2018 | EUR 39.015.600 39.015.600 -1 1,241% - Banks 100,000 | AT
Raiffeisenverband Salzburg 1,500% | 02/04/2013 | 02/04/2018 | EUR | 38.478.300| 38.478.300 ol 1,195%| - |Banks 100,250 | AT
Region Wallonne Belgium 0,405% | 28/03/2013 | 28/03/2018 | EUR 12.821.600 12.821.600 40,05 | 0,378% - Government Regional 100,000 | BE
REN - Redes Energeticas Nacionais SGPS SA 4,125% | 31/01/2013 | 31/01/2018 | EUR | 407.535.000 | 407.535.000 -| 0969% | BB+ |[Utiliies 99,668 | PT
Renault SA 3,625% | 19/09/2013 | 19/09/2018 | EUR | 1.216.359.000 | 1.216.359.000 -| 0,959% | BBB- | Automobiles Manufacturing | 99,587 | FR
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Rickmers Holding GmbH & Cie KG 8,875% | 11/06/2013 | 11/06/2018 | EUR 365.142.250 365.142.250 - 8,208% - Transportation & Logistics 100,000 | DE
Eg?pafrgiifzt Banca di Credito Cooperativo Societa 2,700% | 22/07/2013 | 22/07/2018 | EUR 689.952 689.952 | 329,80 | 3,346% | - |Banks 100,000 | IT
ggg’paegr':iszt Banca di Credito Cooperativo Societa 3,000% | 20/05/2013 | 20/05/2018 | EUR 477.637 477.637 2| 3257%| - |Banks 100,000 | IT
Eg?pafr';iszt Banca di Credito Cooperativo Societa 2,250% | 10/10/2013 | 10/10/2018 | EUR 45.976 45976 | 32459 | 3,294% | - |Banks 100,000 | IT
Royal Bank of Scotland PLC/The 1,250% | 31/01/2013 | 31/01/2018 | EUR | 13.584.500| 13.584.500 | 114,84| 1,126%| - |Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,481% | 28/01/2013 | 29/01/2018 | EUR | 20.187.300| 20.187.300| 84,51| 0,823%| - |Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,431% | 19/04/2013 | 19/04/2018 | EUR 6.533.800 6.533.800 | 101,70| 0,995% | - |Banks 100,000 | GB
Royal Bank of Scotland PLC/The 0,328% | 22/02/2013 | 22/02/2018 | EUR 6.595.200 6.595.200 | 112,00| 1,098% | - |Banks 100,000 | GB
Rudolf Woehrl AG 6,500% | 12/02/2013 | 12/02/2018 | EUR |  40.388.400 |  40.388.400 | 2728% | - gf::r'étlgng;’mer 100,000 | DE
SA de Obras y Servicios COPASA 7,500% | 19/12/2013 | 19/12/2018 | EUR | 68.326.000 |  68.326.000 -| 7,804%| - |Industrial Other 100,000 | ES
Salini Impregilo SpA 6,125% | 01/08/2013 | 01/08/2018 | EUR | 528.544.000 | 528.544.000 -| 2,510%| BB+ |Industrial Other 99,477 | IT
Sanha GmbH & Co KG 7,750% | 04/06/2013 | 04/06/2018 | EUR |  49.014.375|  49.014.375 -| 8426%| - | Metals& Mining 100,000 | DE
SATO Oyj 2,875% | 20/03/2013 | 20/03/2018 | EUR | 129.418.000 | 129.418.000 -| 1,339%| - |RealEstate 99,633 | FI
SBAB Bank AB 1,375% | 22/04/2013 | 02/05/2018 | EUR | 978.577.500 | 978.577.500 -| 0418%| A | Consumer Finance 99,923 | SE
SecurAsset SA 3,400% | 28/06/2013 | 04/07/2018 | EUR |  65.026.000 | 65.026.000 | 16580 | 1,636% | - | Financial Services 100,000 | LU
SG Issuer SA 5,750% | 30/12/2013 | 10/01/2019 | EUR |  13.800.300 |  13.800.300 -| 2599% | - | Financial Services 100,000 | LU
SG Issuer SA 6,500% | 06/08/2013 | 10/07/2018 | EUR 3.989.580 3.989.580 -| 2159%| - | Financial Services 100,000 | LU
Societe Generale Effekten GmbH 4,000% | 31/01/2013 | 10/01/2018 | EUR | 67.922.500 |  67.922.500 -| 2113%| - |Banks 100,000 | DE
Societe Generale Effekten GmbH 2,750% | 09/08/2013 | 23/08/2018 | EUR | 66.717.000| 66.717.000 | 215,03 | 2,128%| - |Banks 100,000 | DE
Societe Generale SA 0,597% | 07/06/2013 | 07/06/2018 | EUR | 211.545.600 | 211.545.600 | 7548 | 0,733% | A | Diversified Banks 100,000 | FR
Societe Generale SA 0,876% | 24/09/2013 | 24/09/2018 | EUR | 13.493.300| 13.493.300| 61,97 | 0598% | - | Diversified Banks 100,000 | FR
Societe Generale SA 1,750% | 24/09/2013 | 24/09/2018 | EUR 1.349.330 1.349.330 -1 0,771% - Diversified Banks 100,000 | FR
Societe Publique de Gestion de I'Eau SA 1,700% | 06/05/2013 | 06/05/2018 | EUR 3.922.560 3.922.560 .| o761%| - |Waste&Environment 100,000 | BE
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Waste & Environment

Societe Publique de Gestion de I'Eau SA 2,052% | 21/10/2013 | 21/10/2018 | EUR 15.453.880 15.453.880 -| 0,708% Services & Equipment 100,000 | BE
Societe Publique de Gestion de I'Eau SA 2,025% | 09/10/2013 | 09/10/2018 | EUR | 13.511.400 | 13.511.400 .| 0716% !é?\snt:e":‘ &E”E‘:L?;gee:tt 100,000 | BE
Societe Wallonne du Credit Social SA 1,890% | 04/04/2013 | 04/04/2018 | EUR 6.438.300 6.438.300 -1 0,347% Consumer Finance 100,000 | BE
Sonae Investimentos SGPS SA 3,549% | 12/06/2013 | 12/06/2018 | EUR 66.697.500 66.697.500 313,99 3,188% Supermarkets & Pharmacies | 100,000 | PT
SpareBank 1 Boligkreditt AS 0,107% | 04/06/2013 | 04/06/2018 | EUR 91.493.500 91.493.500 16,25 | 0,141% Banks 100,000 | NO
SpareBank 1 Nord Norge 0,971% | 16/01/2013 | 16/01/2018 | EUR 19.925.550 19.925.550 63,15 | 0,610% Banks 100,000 | NO
SpareBank 1 SMN 2,125% | 21/02/2013 | 21/02/2018 | EUR | 660.000.000 660.000.000 -1 0,491% Banks 99,916 | NO
Sparebanken Vest 1,087% | 11/01/2013 | 11/01/2018 | EUR 13.359.800 13.359.800 46,85 | 0,446% Banks 99,755 | NO
Sparebanken Vest Boligkreditt AS 1,500% | 11/09/2013 | 11/09/2018 | EUR 665.065.000 665.065.000 -1 0,140% Consumer Finance 99,823 | NO
Sparebanken Vest Boligkreditt AS 0,136% | 13/09/2013 | 13/09/2018 | EUR 93.019.500 93.019.500 11,51 | 0,093% Consumer Finance 100,000 | NO
Sparkasse Aachen 1,125% | 31/07/2013 | 31/07/2018 | EUR 39.828.300 39.828.300 -| 0,209% Banks 99,540 | DE
Sparkasse Aachen 1,200% | 04/10/2013 | 04/10/2018 | EUR 27.104.800 27.104.800 -| 0,235% Banks 99,790 | DE
Sparkasse Hannover 1,000% | 19/11/2013 | 19/11/2018 | EUR 203.038.500 203.038.500 -1 0,178% Banks 99,444 | DE
Sparkasse KoelnBonn 1,400% | 30/09/2013 | 01/10/2018 | EUR 27.062.600 27.062.600 -1 0,581% Banks 100,000 | DE
Sparkasse KoelnBonn 1,000% | 27/05/2013 | 28/05/2018 | EUR 25.859.200 25.859.200 -| 0,565% Banks 100,050 | DE
Sparkasse Krefeld 1,500% | 27/08/2013 | 27/08/2018 | EUR 33.469.500 33.469.500 -1 0,671% Banks 100,000 | DE
Sparkasse Kufstein - Tiroler Sparkasse von 1877 1,500% | 07/10/2013 | 07/10/2018 | EUR 6.787.400 6.787.400 -1 1,544% Banks 100,000 | AT
Sparkasse Rosenheim-Bad Aibling 1,000% | 03/12/2013 | 03/12/2018 | EUR 6.800.100 6.800.100 -1 0,728% Banks 100,000 | DE
Sparkasse Rosenheim-Bad Aibling 1,000% | 01/02/2013 | 01/02/2018 | EUR 6.835.700 6.835.700 -| 0,645% Banks 100,500 | DE
Sparkasse Schaumburg 1,250% | 25/10/2013 | 25/10/2018 | EUR 6.897.400 6.897.400 -| 0,884% Banks 100,730 | DE
Sparkasse zu Luebeck AG 1,236% | 15/01/2013 | 15/01/2018 | EUR 6.667.500 6.667.500 -1 0,840% Banks 100,000 | DE
Sparkasse zu Luebeck AG 1,500% | 03/09/2013 | 03/09/2018 | EUR 6.585.600 6.585.600 -| 0,936% Banks 102,650 | DE
Sponda OYJ 3,375% | 09/10/2013 | 09/10/2018 | EUR 202.671.000 202.671.000 -1 1,656% Real Estate 99,638 | FI
SRV Group OYJ 5,000% | 18/12/2013 | 18/12/2018 | EUR 103.173.000 103.173.000 - 5,636% Industrial Other 100,000 | FI
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Stad Mechelen 2,000% | 27/12/2013 | 27/12/2018 | EUR 2.471.410 2.471.410 -| 0,343% - Government Regional 100,000 | BE
STADA Arzneimittel AG 2,250% | 05/06/2013 | 05/06/2018 | EUR | 458.108.000 | 458.108.000 -1 1,183% - Pharmaceuticals 99,417 | DE
Stadt Mainz 0,390% | 19/11/2013 | 19/11/2018 | EUR 169.198.750 169.198.750 8,50 | 0,063% - Government Regional 100,000 | DE
Stadtsparkasse Emmerich-Rees 1,600% | 31/05/2013 | 31/05/2018 | EUR 6.485.700 6.485.700 -| 0,705% - Banks 100,000 | DE
Stadtsparkasse Moenchengladbach 1,250% | 02/01/2013 | 02/01/2018 | EUR 6.584.400 6.584.400 -1 0,778% - Banks 99,760 | DE
Stadtsparkasse Moenchengladbach 1,100% | 01/08/2013 | 01/08/2018 | EUR 6.606.800 6.606.800 -1 0,869% - Banks 98,800 | DE
Standard Chartered PLC 1,625% | 20/11/2013 | 20/11/2018 | EUR | 1.679.812.500 | 1.679.812.500 -| 0,604% A- Diversified Banks 99,506 | GB
State of Hesse 1,000% | 01/02/2013 | 01/02/2018 | EUR 34.178.500 34.178.500 -1 0,173% AA Government Regional 99,800 | DE
State of Hesse 1,000% | 28/01/2013 | 26/01/2018 | EUR 67.291.000 67.291.000 -1 0,172% AA Government Regional 100,068 | DE
State of Hesse 1,100% | 12/02/2013 | 12/02/2018 | EUR 67.314.000 67.314.000 -1 0,175% AA Government Regional 99,975 | DE
State of Hesse 1,030% | 19/02/2013 | 19/02/2018 | EUR 66.942.500 66.942.500 -1 0,177% AA Government Regional 100,000 | DE
State of Saxony-Anhalt 0,046% | 13/03/2013 | 13/03/2018 | EUR 64.853.000 64.853.000 6,26 | 0,041% | AA+ | Government Regional 100,000 | DE
Svensk Exportkredit AB 1,125% | 20/11/2013 | 20/11/2018 | EUR | 1.343.850.000 | 1.343.850.000 - 0,075% | AA+ | Government Agencies 99,961 | SE
Svenska Handelsbanken AB 0,586% | 05/03/2013 | 05/03/2018 | EUR 195.381.000 195.381.000 22,09 | 0,199% - Banks 100,000 | SE
Svenska Handelsbanken AB 0,586% | 05/03/2013 | 05/03/2018 | EUR 65.127.000 65.127.000 30,35 | 0,282% - Banks 100,000 | SE
Swedbank AB 0,487% | 06/12/2013 | 06/12/2018 | EUR 13.696.200 13.696.200 43,45 | 0,413% - Banks 100,000 | SE
Swedbank AB 0,566% | 02/07/2013 | 02/07/2018 | EUR 13.019.400 13.019.400 47,17 | 0,450% A+ Banks 100,000 | SE
Swedbank AB 0,488% | 22/08/2013 | 22/08/2018 | EUR 66.791.000 66.791.000 40,25 | 0,380% A+ Banks 100,000 | SE
Swedbank AB 0,566% | 02/07/2013 | 02/07/2018 | EUR 13.019.400 13.019.400 47,16 | 0,450% - Banks 100,000 | SE
Sympatex Holding GmbH 8,000% | 03/12/2013 | 03/12/2018 | EUR 17.680.260 17.680.260 - | 19,027% - Apparel & Textile Products 100,000 | DE
TAG Immobilien AG 5,125% | 07/08/2013 | 07/08/2018 | EUR | 413.158.700 | 413.158.700 - 2,724% - Real Estate 100,000 | DE
Thales SA 1,625% | 20/03/2013 | 20/03/2018 | EUR 647.090.000 647.090.000 -| 0,380% | BBB+ | Aerospace & Defense 99,824 | FR
Trafigura Funding SA 5,250% | 29/11/2013 | 29/11/2018 | EUR 824.213.265 824.213.265 -| 4,514% - Refining & Marketing 100,000 | LU
UBISOFT Entertainment 3,038% | 06/05/2013 | 06/05/2018 | EUR 52.300.800 52.300.800 -1 4,159% - Software & Services 100,000 | FR
Unibail-Rodamco SE 1,875% | 08/10/2013 | 08/10/2018 | EUR 331.285.687 678.700.000 -| 0,473% A Real Estate 99,712 | FR
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UniCredit Bank AG 3,000% | 21/06/2013 | 20/07/2018 | EUR 1.314.170 1.314.170 -1 2,473% - Banks 100,000 | DE
UniCredit Bank AG 1,250% | 08/01/2013 | 08/01/2018 | EUR 13.069.800 13.069.800 -| 0,648% | BBB | Banks 100,000 | DE
UniCredit Bank AG 1,624% | 27/03/2013 | 27/03/2018 | EUR 6.386.000 6.386.000 -1 0,724% - Banks 100,000 | DE
UniCredit Bank AG 1,550% | 08/07/2013 | 08/07/2018 | EUR 10.294.000 10.294.000 -| 0,751% | BBB | Banks 100,000 | DE
UniCredit Bank AG 1,050% | 28/05/2013 | 28/05/2018 | EUR 6.432.700 6.432.700 -| 0,738% | BBB | Banks 100,000 | DE
UniCredit Bank AG 1,420% | 04/06/2013 | 04/06/2018 | EUR 65.352.500 65.352.500 -| 0,653% | BBB | Banks 100,000 | DE
UniCredit Bank AG 1,250% | 30/01/2013 | 30/01/2018 | EUR 13.573.700 13.573.700 -| 0,658% | BBB | Banks 100,000 | DE
UniCredit Bank AG 1,220% | 09/07/2013 | 30/06/2018 | EUR 70.354.350 70.354.350 -| 0,165% | AAA | Banks 100,000 | DE
UniCredit Bank AG 1,920% | 01/02/2013 | 01/02/2018 | EUR 41.014.200 41.014.200 -| 0,629% | BBB | Banks 100,000 | DE
UniCredit Bank AG 0,096% | 25/04/2013 | 25/04/2018 | EUR 13.007.400 13.007.400 15,80 | 0,206% - Banks 100,000 | DE
UniCredit Bank AG 3,150% | 19/03/2013 | 20/04/2018 | EUR 64.389.000 64.389.000 - 1,643% - Banks 101,500 | DE
UniCredit Bank AG 2,300% | 15/01/2013 | 19/01/2018 | EUR 66.675.000 66.675.000 - 1,404% - Banks 101,500 | DE
UniCredit Bank AG 1,240% | 31/10/2013 | 31/10/2018 | EUR 13.599.100 13.599.100 -| 0,203% - Banks 100,000 | DE
UniCredit Bank AG 1,020% | 22/11/2013 | 31/10/2018 | EUR 7.175.405 7.175.405 -| 0,204% - Banks 100,000 | DE
UniCredit Bank AG 1,080% | 06/05/2013 | 07/05/2018 | EUR 65.376.000 65.376.000 46,39 | 0,512% | BBB | Banks 100,000 | DE
UniCredit Bank AG 1,250% | 16/08/2013 | 16/08/2018 | EUR 39.956.100 39.956.100 -1 0,189% - Banks 99,850 | DE
UniCredit Bank AG 1,200% | 04/07/2013 | 04/07/2018 | EUR 2.325.942 6.460.950 -| 0,804% - Banks 100,000 | DE
UniCredit Bank AG 1,250% | 05/03/2013 | 05/03/2018 | EUR 9.769.050 9.769.050 -| 0,686% | BBB | Banks 100,000 | DE
UniCredit Bank AG 1,150% | 04/04/2013 | 04/04/2018 | EUR 12.876.600 12.876.600 -| 0,685% | BBB | Banks 100,000 | DE
UniCredit Bank AG 0,253% | 14/01/2013 | 15/12/2017 | EUR 10.021.350 10.021.350 -| 0,200% - Banks 97,010 | DE
UniCredit Bank AG 1,500% | 15/02/2013 | 15/02/2018 | EUR 2.670.740 2.670.740 68,17 | 0,660% | BBB | Banks 100,000 | DE
UniCredit Bank AG 0,970% | 21/01/2013 | 22/01/2018 | EUR 6.791.619 6.791.619 -1 0,241% - Banks 100,000 | DE
UniCredit Bank AG 0,158% | 27/08/2013 | 27/08/2018 | EUR 66.939.000 66.939.000 6,83 | 0,116% - Banks 100,000 | DE
UniCredit Bank AG 1,370% | 26/09/2013 | 29/08/2018 | EUR 13.472.800 13.472.800 -1 0,214% - Banks 100,000 | DE
UniCredit Bank Austria AG 2,625% | 30/01/2013 | 30/01/2018 | EUR | 1.018.027.500 | 1.018.027.500 -| 1,239% | BBB | Banks 99,708 | AT
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UniCredit Bank Austria AG 1,250% | 30/07/2013 | 30/07/2018 | EUR 927.794.000 927.794.000 -| 0,158% - Banks 99,390 | AT
UniCredit Bank Austria AG 1,600% | 09/10/2013 | 09/10/2018 | EUR 21.618.240 67.557.000 -1 1,570% - Banks 101,000 | AT
UniCredit Bank Austria AG 1,500% | 20/11/2013 | 20/11/2018 | EUR 17.470.050 17.470.050 - 1,575% - Banks 101,000 | AT
UniCredit Bank Austria AG 1,330% | 05/06/2013 | 05/06/2018 | EUR 17.277.216 65.444.000 152,42 | 1,502% - Banks 101,000 | AT
UniCredit Bank Austria AG 1,500% | 28/03/2013 | 28/03/2018 | EUR 22.566.016 64.108.000 148,68 | 1,465% - Banks 101,000 | AT
UniCredit Bank Austria AG 1,080% | 26/11/2013 | 27/12/2018 | EUR 13.556.700 13.556.700 -1 0,349% - Banks 100,000 | AT
UniCredit Bank Austria AG 1,800% | 05/02/2013 | 05/02/2018 | EUR 6.792.000 6.792.000 140,93 | 1,457% - Banks 100,500 | AT
UniCredit Bank Ireland PLC 2,500% | 31/01/2013 | 31/01/2018 | EUR 119.543.600 119.543.600 65,04 | 0,628% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,400% | 28/02/2013 | 28/02/2018 | EUR 164.848.320 164.848.320 -| 0,790% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,300% | 17/09/2013 | 17/09/2018 | EUR 133.546.000 133.546.000 -| 0,913% | BBB- | Financial Services 100,000 | IE
UniCredit Bank Ireland PLC 2,000% | 25/06/2013 | 25/06/2018 | EUR 22.923.250 22.923.250 81,71 | 0,795% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,250% | 28/02/2013 | 28/02/2018 | EUR 48.407.840 48.407.840 72,76 | 0,706% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,500% | 08/02/2013 | 08/02/2018 | EUR 50.748.620 50.748.620 -| 0,863% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,200% | 17/12/2013 | 17/12/2018 | EUR 111.420.360 111.420.360 -] 0,929% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,250% | 08/11/2013 | 08/11/2018 | EUR 65.497.810 65.497.810 -| 0,941% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,000% | 26/11/2013 | 26/11/2018 | EUR 135.567.000 135.567.000 74,52 | 0,723% | BBB- | Financial Services 100,000 | IE
UniCredit Bank Ireland PLC 2,000% | 20/12/2013 | 20/12/2018 | EUR 68.390.500 68.390.500 78,49 | 0,763% | BBB- | Financial Services 101,000 | IE
UniCredit Bank Ireland PLC 2,250% | 18/10/2013 | 18/10/2018 | EUR 136.915.000 136.915.000 74,92 | 0,727% | BBB- | Financial Services 100,000 | IE
UniCredit SpA 2,700% | 04/06/2013 | 04/06/2018 | EUR 686.126.748 686.126.748 152,97 | 1,508% - Banks 100,000 | IT
UniCredit SpA 0,500% | 06/05/2013 | 06/05/2018 | EUR 140.187.064 216.014.072 94,60 1,243% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,750% | 13/09/2013 | 13/09/2018 | EUR 331.218.520 331.218.520 -1 1,301% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,750% | 04/10/2013 | 04/10/2018 | EUR 153.418.589 153.418.589 -1 1,543% - Banks 100,000 | IT
Unipol Banca SpA 3,000% | 10/12/2013 | 10/12/2018 | EUR 55.078 55.078 -1 3,114% - Banks 100,000 | IT
Vapo / Lahti Energia / Insta Group / Teknos Group / 2,250% | 05/12/2013 | 05/12/2018 | EUR | 57.391.740 |  57.391.740 | ssa%| - | Property & Casualty 99,972 | FI
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Zentralbank

Veneto Banca SpA 4,680% | 31/01/2013 | 06/01/2018 | EUR | 67.922.500 |  67.922.500 -| 2961%| - |Banks 100,000 | IT
Veneto Banca SpA 2,400% | 18/02/2013 | 18/02/2018 | EUR 5424.151|  40.060.200 -| 3,143%| - |Banks 100,000 | IT
Veneto Banca SpA 2,000% | 18/03/2013 | 18/03/2018 | EUR | 16.656.342 | 16.656.342 | 300,32 | 3,051%| - |Banks 100,000 | IT
Veneto Banca SpA 4,000% | 14/03/2013 | 14/03/2018 | EUR 2.601.680 2.601.680 -| 3170%| - |Banks 100,000 | IT
Veneto Banca SpA 4,000% | 24/10/2013 | 24/10/2018 | EUR 2.760.860 2.760.860 -| 3325%| - |Banks 100,000 | IT
VGP NV 5,100% | 06/12/2013 | 06/12/2018 | EUR | 102.721.500 | 102.721.500 -| 2951%| - |RealEstate 100,000 | BE
Vnesheconombank Via VEB Finance PLC 3,035% | 21/02/2013 | 21/02/2018 | EUR | 1.320.000.000 | 1.320.000.000 -| a4625%| BB+ g:;’lfsmme“t Development | 150000 | 1€
Volksbank eG Konstanz 1,000% | 10/04/2013 | 10/04/2018 | EUR 6.530.800 6.530.800 -| 0627%| - |Banks 100,000 | DE
Volksbank eG Nienburg/Weser 1,500% | 15/05/2013 | 15/05/2018 | EUR 6.430.300 6.430.300 -| 0,789%| - |Banks 100,000 | DE
Volksbank Raiffeisenbank Bayern Mitte eG 1,250% | 04/06/2013 | 04/06/2018 | EUR 6.535.250 6.535.250 -| 0761%| - |Banks 100,000 | DE
Volksbank Raiffeisenbank Bayern Mitte eG 1,200% | 15/05/2013 | 15/05/2018 | EUR 6.430.300 6.430.300 -| 0756%| - |Banks 100,000 | DE
Volksbank Raiffeisenbank Bayern Mitte eG 1,400% | 06/11/2013 | 06/11/2018 | EUR 6.762.950 6.762.950 -| 0,749%| - |Banks 99,000 | DE
Volkskreditbank AG 1,500% | 17/05/2013 | 17/05/2018 | EUR | 23.946.634 |  25.655.000 -| 1,250%| - |Banks 100,000 | AT
Vontobel Financial Products GmbH 3,000% | 05/02/2013 | 08/02/2018 | EUR|  33.960.000 | 33.960.000 | 189,82 | 1,876% | - |Banks 100,000 | DE
Vontobel Financial Products GmbH 2,625% | 13/02/2013 | 01/03/2018 | EUR | 33.631.500 | 33.631.500 | 136,59 | 1,344% | - | Banks 100,000 | DE
Vorarlberger Landes- und Hypothekenbank AG 0,766% | 03/04/2013 | 03/04/2018 | EUR 25.690.400 25.690.400 180,92 1,787% - Banks 99,825 | AT
Vorarlberger Landes- und Hypothekenbank AG 0,671% | 18/07/2013 | 18/07/2018 | EUR 3.663.716 3.663.716 192,14 | 1,899% - Banks 100,000 | AT
Vorarlberger Landes- und Hypothekenbank AG 0,535% | 27/12/2013 | 27/12/2018 | EUR 4.818.905 4.818.905 187,07 | 1,849% - Banks 100,000 | AT
Vranken-Pommery Monopole SA 4,000% | 30/07/2013 | 30/07/2018 |EUR |  66.271.000 |  66.271.000 -| 2,336%| - |Food& Beverage 100,000 | FR
VR-Bank Rhein-Erft eG 1,000% | 10/12/2013 | 10/12/2018 | EUR 6.884.750 6.884.750 -| 0,780%| - |Banks 100,000 | DE
WEB Windenergie AG 4,000% | 08/04/2013 | 08/04/2018 | EUR |  10.347.200 |  10.347.200 -| 3596%| - |Renewable Energy 100,000 | AT
Xitzr:zgif Westdeutsche Genossenschafts- 1,500% | 13/06/2013 | 13/06/2018 | EUR | 66.632.500 |  66.632.500 -| 0514%| - |Banks 100,940 | DE
WGZ-Bank AG Westdeutsche Genossenschafts- 1,125% | 09/01/2013 | 09/01/2018 | EUR |  65.345.000 |  65.345.000 -| 0475%| - |Banks 100,120 | DE

190

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014




Audiencia de
Cuentas de
Canarias

As

WGZ-Bank AG Westdeutsche Genossenschafts-

TN 0,139% | 05/09/2013 | 05/09/2018 | EUR | 98.455.500 | 98.455.500| 29,69 | 0,345% | - |Banks 100,000 | DE
Zweﬁtzrflzr;l;lfe Westdeutsche Genossenschafts- 0,182% | 08/08/2013 | 08/08/2018 | EUR | 66.956.000 | 66.956.000 | 40,89 | 0,387% | - |Banks 100,000 | DE
Z\éﬁtzr;f;;';:(; Westdeutsche Genossenschafts- 1,170% | 13/06/2013 | 13/06/2018 | EUR | 13.326.500 |  13.326.500 -l 0574%| - |Banks 100,000 | DE
Zweﬁtzrflzr;l:\?(s Westdeutsche Genossenschafts- 1,125% | 29/04/2013 | 02/05/2018 | EUR |  65.425.000 |  65.425.000 .| o0496%| - |Banks 100,990 | DE
Z\éﬁtzr;f;;';?(; Westdeutsche Genossenschafts- 0,210% | 19/04/2013 | 19/04/2018 | EUR|  65.338.000 | 65.338.000| 32,43| 0372%| - |Banks 100,000 | DE
xﬁtzrflzgif Westdeutsche Genossenschafts- 0,353% | 11/01/2013 | 11/01/2018 | EUR| 26.719.600 | 26.719.600| 26,27 | 0432%| - |Banks 100,000 | DE
Z\éﬁtzr;f;;';?(; Westdeutsche Genossenschafts- 1,500% | 20/09/2013 | 20/09/2018 | EUR | 202.897.500 | 202.897.500 -| o0466%| - |Banks 99,860 | DE
Wienwert Immobilien Finanz AG 6,500% | 23/04/2013 | 23/04/2018 | EUR| 13.010.500 |  13.010.500 | 1,268%| - |RealEstate 100,000 | AT
Wienwert Immobilien Finanz AG 7,125% | 01/10/2013 | 01/10/2018 | EUR 6.762.500 6.762.500 -1 1,295% - Real Estate 100,000 | AT
Wirtschafts- und Infrastrukturbank Hessen 0,120% | 19/04/2013 | 19/04/2018 | EUR| 26.135.200|  26.135.200 1,63| 0064%| - |Banks 100,000 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 1,250% | 11/06/2013 | 11/06/2018 | EUR 99.584.250 99.584.250 -| 0,833% | AA- | Consumer Finance 100,660 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 1,250% | 16/04/2013 | 16/04/2018 | EUR 131.735.000 131.735.000 -1 0,808% | AA- Consumer Finance 100,500 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 0,159% | 16/07/2013 | 16/07/2018 | EUR 39.430.800 39.430.800 69,02 | 0,738% | AA- | Consumer Finance 99,950 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 0,464% | 21/08/2013 | 21/08/2018 | EUR 40.121.100 40.121.100 57,51 | 0,744% | AA- | Consumer Finance 100,000 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank | 1,500% | 27/09/2013 | 27/09/2018 | EUR | 67.612.500 | 67.612.500 -| 0,868%| AA- | Consumer Finance 100,000 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 0,231% | 07/05/2013 | 07/05/2018 | EUR 26.167.600 26.167.600 70,84 | 0,756% | AA- | Consumer Finance 99,950 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 0,189% | 03/07/2013 | 03/07/2018 | EUR 32.532.750 32.532.750 69,92 | 0,747% | AA- Consumer Finance 100,000 | DE
WL BANK AG Westfaelische Landschaft Bodenkreditbank 1,125% | 04/04/2013 | 04/04/2018 | EUR 38.629.800 38.629.800 -| 0,854% | AA- | Consumer Finance 100,030 | DE
Wuestenrot Bank AG Pfandbriefbank 1,500% | 06/12/2013 | 06/12/2018 | EUR 6.848.100 6.848.100 - 1,127% - Consumer Finance 99,700 | DE

191

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014




C Audiencia de
Cuentas de
C Canarias

Emisidn de Bonos en Europa en el aiio 2014—- Fuente Bloomberg

. Yield to
Sociedad Cupodn Fe,d?? = Fe(iha'de Div. Nom.onal Nocional inicial | Margen | Maturity sgtp Industria Precio | Pais
inicio vencimiento pendiente (Mid) Rating
Banca di Credito Cooperativo di Triuggio e della Valle del
Lambro SC 2,750% | 13/01/2014 | 13/01/2019 | EUR 6.827.050 6.827.050 - 2,027% - Banks 100,000 | IT
Banca di Credito Cooperativo di Triuggio e della Valle del
Lambro SC 1,800% | 21/07/2014 | 21/07/2019 | EUR 6.760.300 6.760.300 -| 2,083% - Banks 100,000 | IT
Banca di Credito Cooperativo di Triuggio e della Valle del
Lambro SC 1,400% | 01/09/2014 | 01/09/2019 | EUR 9.191.560 9.191.560 - 2,117% - Banks 100,000 | IT
Banca di Credito Cooperativo Laudense Lodi SC 1,400% | 03/12/2014 | 03/12/2019 | EUR 249.783 6.152.300 -1 3,709% - Banks 100,000 | IT
Banca di Credito Cooperativo Orobica di Bariano e
Cologno Al Serio SCARL 1,850% | 15/04/2014 | 15/04/2019 | EUR 6.004.442 6.909.600 - 1,910% - Banks 100,000 | IT
Banca di Credito Cooperativo Picena SC/Castignano 2,300% | 03/02/2014 | 03/02/2019 | EUR 3.830.746 13.517.100 - 3,396% - Banks 100,000 | IT
Banca di Credito Cooperativo Picena SC/Castignano 2,100% | 16/06/2014 | 16/06/2019 | EUR 780.269 6.784.950 - 3,506% - Banks 100,000 | IT
Banca di Credito Cooperativo Picena SC/Castignano 2,000% | 16/06/2014 | 16/06/2019 | EUR 553.652 13.569.900 - 3,493% - Banks 100,000 | IT
Banca di Credito Cooperativo RovigoBanca SC 1,800% | 18/08/2014 | 18/08/2019 | EUR 1.392.310 6.680.950 - 2,277% - Banks 100,000 | IT
Banca di Credito Cooperativo Sesto San Giovanni 2,500% | 03/03/2014 | 03/03/2019 | EUR 1.276.093 26.098.780 -1 1,987% - Banks 100,000 | IT
Banca di Credito Cooperativo Sesto San Giovanni 2,200% | 01/07/2014 | 01/07/2019 | EUR 16.536.111 20.536.650 - 1,992% - Banks 100,000 | IT
Banca di Credito Cooperativo Sesto San Giovanni 2,500% | 12/05/2014 | 12/05/2019 | EUR 11.659.142 13.757.100 - 1,973% - Banks 100,000 | IT
Banca di Credito Cooperativo Vicentino Pojana
Maggiore Vicenza SC 1,300% | 20/11/2014 | 20/11/2019 | EUR 7.523.280 7.523.280 - | 3,644% - Banks 100,000 | IT
Banca di Credito Cooperativo Vicentino Pojana
Maggiore Vicenza SC 1,750% | 12/02/2014 | 12/02/2019 | EUR 1.348.981 6.792.450 - 3,533% - Banks 100,000 | IT
Banca di Credito Cooperativo Vicentino Pojana
Maggiore Vicenza SC 1,300% | 25/09/2014 | 25/09/2019 | EUR 7.644.480 7.644.480 -| 3,609% - Banks 100,000 | IT
Banca di Credito Cooperativo Vicentino Pojana
Maggiore Vicenza SC 1,750% | 25/03/2014 | 25/03/2019 | EUR 193.575 6.913.400 -1 3,525% - Banks 100,000 | IT
Banca di Forli Credito Cooperativo SC 1,299% | 03/06/2014 | 03/06/2019 | EUR 18.309.253 40.899.300 | 166,63 | 1,714% | - | Banks 100,000 | IT
Banca di Imola SpA 1,750% | 07/01/2014 | 07/01/2019 | EUR 6.815 27.258.800 - 1,782% - Banks 100,000 | IT
Banca di Imola SpA 1,000% | 15/07/2014 | 15/07/2019 | EUR 7.622.278 7.622.278 143,09 1,600% - Banks 100,000 | IT
Banca di Imola SpA 1,375% | 15/09/2014 | 15/09/2019 | EUR 7.588.732 16.812.120 -] 1,815% - Banks 100,000 | IT
Banca di Mantignana Credito Cooperativo Umbro SC 2,000% | 10/09/2014 | 10/09/2019 | EUR 1.282.449 6.450.950 - 3,461% - Banks 100,000 | IT
Banca di Monastier e del Sile Credito Cooperativo-
Societa Cooperativa 1,800% | 30/10/2014 | 30/10/2019 | EUR 680.902 25.218.600 -| 3,877% - Banks 100,000 | IT
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Banca di Pescia Credito Cooperativo SC 2,750% | 03/06/2014 | 03/06/2019 | EUR 8.966.490 9.543.170 -1 1,919% Banks 100,000 | IT
Banca di Piacenza 2,200% | 01/04/2014 | 01/04/2019 | EUR 16.439.960 34.494.250 -1 1,851% Banks 100,000 | IT
Banca di Piacenza 1,000% | 01/08/2014 | 01/08/2019 | EUR 8.015.680 8.015.680 -1 1,908% Banks 100,000 | IT
Banca di Pistoia Credito Cooperativo SC 3,000% | 20/01/2014 | 20/01/2019 | EUR 1.204.128 13.560.000 -1 3,732% Banks 100,000 | IT
Banca di Pistoia Credito Cooperativo SC 3,000% | 01/04/2014 | 01/04/2019 | EUR 5.879.200 6.898.850 - 3,738% Banks 100,000 | IT
Banca di Romano e S Caterina Credito Cooperativo SC 2,200% | 15/04/2014 | 15/04/2019 | EUR 805.659 8.291.520 305,51 3,033% Banks 100,000 | IT
Banca di Sassari SpA 1,000% | 10/10/2014 | 10/10/2019 | EUR 2.057.597 25.277.600 -1 2,015% Banks 100,000 | IT
Banca di Udine Credito Cooperativo SC 1,750% | 01/10/2014 | 01/10/2019 | EUR 6.141.893 6.304.550 - 3,520% Banks 100,000 | IT
Banca IMI SpA 0,728% | 31/07/2014 | 31/07/2019 | EUR 16.838.833 16.838.833 160,17 1,580% Financial Services 100,000 | IT
Banca IMI SpA 0,550% | 19/02/2014 | 19/02/2019 | EUR 15.643.128 15.643.128 150,79 1,486% Financial Services 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 1,150% | 12/12/2014 | 12/12/2019 | EUR 10.298.373 62.278.500 -1 3,479% Banks 100,000 | IT
Banca Malatestiana Credito Cooperativo SC 1,750% | 24/04/2014 | 24/04/2019 | EUR 30.449.244 41.470.800 -1 3,304% Banks 100,000 | IT
Banca Monte dei Paschi di Siena SpA 3,625% | 01/04/2014 | 01/04/2019 | EUR | 1.379.770.000 | 1.379.770.000 -1 2,915% Banks 99,457 | IT
Banca Monte dei Paschi di Siena SpA 1,861% | 12/05/2014 | 12/05/2019 | EUR 96.519.814 96.519.814 208,09 | 2,129% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 2,750% | 30/04/2014 | 30/04/2019 | EUR 41.597.400 41.597.400 -1 1,600% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 2,500% | 25/03/2014 | 25/03/2019 | EUR 41.480.400 41.480.400 -1 1,583% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,000% | 30/12/2014 | 30/12/2019 | EUR 5.628.876 5.628.876 - 1,762% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 3,500% | 31/01/2014 | 31/01/2019 | EUR 47.268.550 47.268.550 - 1,571% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,787% | 29/08/2014 | 29/08/2019 | EUR 7.056.129 7.056.129 147,11 | 1,449% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,785% | 30/09/2014 | 30/09/2019 | EUR 8.668.340 8.668.340 148,62 1,464% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 1,000% | 28/11/2014 | 28/11/2019 | EUR 8.981.512 8.981.512 - 1,736% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 1,600% | 31/10/2014 | 31/10/2019 | EUR 11.104.074 11.104.074 - 1,714% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 1,035% | 30/06/2014 | 30/06/2019 | EUR 1.953.620 1.953.620 145,95 1,438% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 1,028% | 31/07/2014 | 31/07/2019 | EUR 1.543.337 1.543.337 145,71 1,435% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,737% | 28/11/2014 | 28/11/2019 | EUR 808.249 808.249 151,44 1,492% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 2,200% | 17/03/2014 | 17/03/2019 | EUR 7.380.197 7.380.197 -1 1,604% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,837% | 29/08/2014 | 29/08/2019 | EUR 705.876 705.876 147,10 | 1,449% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,835% | 30/09/2014 | 30/09/2019 | EUR 1.019.136 1.019.136 148,60 | 1,464% Banks 100,000 | IT
Banca Nazionale del Lavoro SpA 0,735% | 30/12/2014 | 30/12/2019 | EUR 300.288 300.288 152,86 | 1,507% Banks 100,000 | IT
Banca Nuova SpA 2,750% | 09/05/2014 | 09/05/2019 | EUR 1.639.966 13.758.100 -| 4,060% Banks 100,000 | IT
Banca Nuova SpA 2,750% | 07/02/2014 | 07/02/2019 | EUR 4.358.848 20.432.100 -| 4,028% Banks 100,000 | IT
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Banca Nuova SpA 2,750% | 21/03/2014 | 21/03/2019 | EUR 2.800.527 13.795.700 4,028% Banks 100,000 | IT
Banca Nuova SpA 2,500% | 11/07/2014 | 11/07/2019 | EUR 599.914 13.603.500 4,111% Banks 100,000 | IT
Banca Nuova SpA 2,000% | 07/11/2014 | 07/11/2019 | EUR 590.558 8.702.960 4,149% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 2,500% | 01/04/2014 | 01/04/2019 | EUR 5.110.668 13.797.700 4,105% Banks 100,000 | IT
Banca Padovana Credito Cooperativo SC 2,500% | 31/01/2014 | 31/01/2019 | EUR 10.947.396 40.515.900 4,023% Banks 100,000 | IT
Banca Picena Truentina Credito Cooperativo Societa

Cooperativa 2,000% | 19/05/2014 | 19/05/2019 | EUR 548.380 548.380 3,536% Banks 100,000 | IT
Banca Picena Truentina Credito Cooperativo Societa

Cooperativa 0,000% | 03/09/2014 | 03/09/2019 | EUR 1.019.765 6.570.650 3,578% Banks 100,000 | IT
Banca Picena Truentina Credito Cooperativo Societa

Cooperativa 2,000% | 24/03/2014 | 24/03/2019 | EUR 69.379 69.379 3,513% Banks 100,000 | IT
Banca Picena Truentina Credito Cooperativo Societa

Cooperativa 1,300% | 22/12/2014 | 22/12/2019 | EUR 91.889 12.251.900 3,637% Banks 100,000 | IT
Banca Popolare del Lazio Societa' Cooperativa per Azioni | 2,200% | 04/06/2014 | 04/06/2019 | EUR 11.573.859 13.608.300 3,401% Banks 100,000 | IT
Banca Popolare del Lazio Societa' Cooperativa per Azioni | 2,500% | 11/02/2014 | 11/02/2019 | EUR 5.851.283 13.648.900 3,361% Banks 100,000 | IT
Banca Popolare del Lazio Societa' Cooperativa per Azioni | 2,200% | 19/03/2014 | 19/03/2019 | EUR 901.776 13.916.300 3,390% Banks 100,000 | IT
Banca Popolare del Lazio Societa' Cooperativa per Azioni | 1,750% | 25/09/2014 | 25/09/2019 | EUR 652.329 19.111.200 3,493% Banks 100,000 | IT
Banca Popolare del Lazio Societa' Cooperativa per Azioni | 1,750% | 05/08/2014 | 05/08/2019 | EUR 1.751.378 13.369.300 3,463% Banks 100,000 | IT
Banca Popolare Del Mezzogiorno SpA 2,200% | 16/01/2014 | 16/01/2019 | EUR 15.147.014 27.186.600 3,567% Banks 100,000 | IT
Banca Popolare Del Mezzogiorno SpA 1,400% | 21/10/2014 | 21/10/2019 | EUR 2.207.920 25.466.200 3,735% Banks 100,000 | IT
Banca Popolare Del Mezzogiorno SpA 2,200% | 07/04/2014 | 07/04/2019 | EUR 17.331.496 27.477.600 3,593% Banks 100,000 | IT
Banca Popolare Del Mezzogiorno SpA 2,000% | 04/07/2014 | 04/07/2019 | EUR 6.427.988 27.185.400 3,681% Banks 100,000 | IT
Banca Popolare Del Mezzogiorno SpA 1,900% | 04/08/2014 | 04/08/2019 | EUR 26.834.800 26.834.800 3,983% Banks 100,000 | IT
Banca Popolare dell'Alto Adige SCpA Suedtiroler

Volksbank Genossenschaft auf Akt 2,000% | 01/04/2014 | 01/04/2019 | EUR 1.314.921 27.595.400 2,315% Banks 100,000 | IT
Banca Popolare dell'Alto Adige SCpA Suedtiroler

Volksbank Genossenschaft auf Akt 2,200% | 04/03/2014 | 04/03/2019 | EUR 9.713.634 41.200.200 2,275% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 2,200% | 28/03/2014 | 28/03/2019 | EUR 54.204.112 54.204.112 1,685% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 2,000% | 19/06/2014 | 19/06/2019 | EUR 84.830.342 84.830.342 1,715% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 1,400% | 03/09/2014 | 03/09/2019 | EUR 43.338.693 43.338.693 1,762% Banks 100,000 | IT
Banca Popolare dell'Emilia Romagna SC 0,000% | 19/05/2014 | 19/05/2019 | EUR 41.128.500 41.128.500 1,626% Banks 90,570 | IT
Banca Popolare dell'Emilia Romagna SC 1,200% | 05/11/2014 | 05/11/2019 | EUR 42.359.230 42.359.230 1,677% Banks 100,000 | IT
Banca Popolare dell'Etruria e del Lazio SC 2,500% | 16/05/2014 | 16/05/2019 | EUR 7.678.601 7.678.601 2,018% Banks 100,000 | IT
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Banca Popolare dell'Etruria e del Lazio SC 3,000% | 06/02/2014 | 06/02/2019 | EUR 6.818.282 6.818.282 -1 1,997% - Banks 100,000 | IT
Banca Popolare dell'Etruria e del Lazio SC 3,000% | 31/03/2014 | 31/03/2019 | EUR 11.042.630 11.042.630 -| 2,000% - Banks 100,000 | IT
Banca Popolare di Bari SCpA 5,500% | 15/04/2014 | 15/04/2019 | EUR 17.964.960 17.964.960 -1 3,478% - Banks 100,000 | IT
Banca Popolare di Cividale SCPA 4,000% | 14/03/2014 | 14/03/2019 | EUR 7.411.320 41.699.100 -1 2,010% - Banks 100,000 | IT
Banca Popolare di Cividale SCPA 2,750% | 19/12/2014 | 19/12/2019 | EUR 771.139 14.688.360 - 2,163% - Banks 100,000 | IT
Banca Popolare di Milano Scarl 4,250% | 30/01/2014 | 30/01/2019 | EUR 677.615.000 677.615.000 - 2,238% B+ Banks 99,656 | IT
Banca Popolare di Milano Scarl 2,100% | 30/05/2014 | 30/05/2019 | EUR 19.882.049 19.882.049 - 2,244% - Banks 100,000 | IT
Banca Popolare di Milano Scarl 1,000% | 31/10/2014 | 31/10/2019 | EUR 963.665 963.665 - 3,036% - Banks 100,000 | IT
Banca Popolare di Milano Scarl 1,600% | 31/07/2014 | 31/07/2019 | EUR 2.616.846 2.616.846 - 2,369% - Banks 100,000 | IT
Banca Popolare di Milano Scarl 1,000% | 29/08/2014 | 29/08/2019 | EUR 1.077.874 1.077.874 - 2,388% - Banks 100,000 | IT
Banca Popolare di Ravenna SpA 2,000% | 08/07/2014 | 08/07/2019 | EUR 17.688.710 17.688.710 185,33 1,901% - Banks 100,000 | IT
Banca Popolare di Ravenna SpA 1,400% | 09/09/2014 | 09/09/2019 | EUR 14.547.178 16.790.670 -1 2,001% - Banks 100,000 | IT
Banca Popolare di Ravenna SpA 2,100% | 06/03/2014 | 06/03/2019 | EUR 10.896.103 18.016.960 181,67 1,865% - Banks 100,000 | IT
Banca Popolare di Ravenna SpA 2,100% | 07/05/2014 | 07/05/2019 | EUR 18.095.740 18.095.740 183,16 | 1,880% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 1,375% | 05/08/2014 | 05/08/2019 | EUR 668.465.000 668.465.000 -1 0,273% - Banks 99,976 | IT
Banca Popolare di Sondrio SCARL 2,250% | 30/05/2014 | 30/05/2019 | EUR 40.923.600 40.923.600 -1 1,767% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 2,500% | 14/03/2014 | 14/03/2019 | EUR 42.394.085 42.394.085 - 1,728% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 1,500% | 31/10/2014 | 31/10/2019 | EUR 8.145.410 18.797.100 - 1,884% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 2,500% | 11/04/2014 | 11/04/2019 | EUR 54.199.470 54.199.470 -1 1,739% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 2,500% | 20/02/2014 | 20/02/2019 | EUR 40.417.950 40.417.950 - 1,721% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 3,000% | 24/01/2014 | 24/01/2019 | EUR 34.207.500 34.207.500 - 1,716% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 1,800% | 01/08/2014 | 01/08/2019 | EUR 18.803.540 18.803.540 - 1,805% - Banks 100,000 | IT
Banca Popolare di Sondrio SCARL 0,000% | 29/08/2014 | 29/08/2019 | EUR 11.830.320 32.862.000 -1 1,843% - Banks 100,000 | IT
Banca Popolare di Vicenza 3,745% | 21/03/2014 | 21/03/2019 | EUR 413.871.000 413.871.000 -1 3,720% - Banks 100,000 | IT
Banca Popolare di Vicenza 4,000% | 27/08/2014 | 27/08/2019 | EUR 205.595.276 205.595.276 -1 3,957% - Banks 100,000 | IT
Banca Popolare di Vicenza 2,750% | 03/02/2014 | 03/02/2019 | EUR 12.788.528 40.551.300 -1 4,269% - Banks 100,000 | IT
Banca Popolare di Vicenza 2,500% | 23/05/2014 | 23/05/2019 | EUR 5.513.808 34.069.500 -| 4,352% - Banks 100,000 | IT
Banca Popolare di Vicenza 2,500% | 11/07/2014 | 11/07/2019 | EUR 2.988.689 20.405.250 -| 4,404% - Banks 100,000 | IT
Banca Popolare di Vicenza 2,750% | 15/04/2014 | 15/04/2019 | EUR 4.612.849 34.548.000 - 3,967% - Banks 100,000 | IT
Banca Popolare di Vicenza 2,000% | 07/11/2014 | 07/11/2019 | EUR 3.566.970 18.649.200 - 4,461% - Banks 100,000 | IT
Banca Popolare di Vicenza 3,500% | 01/07/2014 | 01/07/2019 | EUR 10.012.301 20.536.650 - 4,349% - Banks 100,000 | IT
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Banca Popolare di Vicenza 2,250% | 22/08/2014 | 22/08/2019 | EUR 3.834.188 3.834.188 4,414% Banks 100,000 | IT
Banca Popolare di Vicenza 3,295% | 30/06/2014 | 30/06/2019 | EUR 95.832.800 95.832.800 4,102% Banks 100,000 | IT
Banca Popolare di Vicenza 2,750% | 24/02/2014 | 24/02/2019 | EUR 9.523.515 41.209.500 4,286% Banks 100,000 | IT
Banca Popolare di Vicenza 3,620% | 17/03/2014 | 17/03/2019 | EUR 181.023.700 181.023.700 3,895% Banks 100,000 | IT
Banca Popolare di Vicenza 3,600% | 30/04/2014 | 30/04/2019 | EUR 69.329.000 69.329.000 4,147% Banks 100,000 | IT
Banca Popolare di Vicenza 2,830% | 31/07/2014 | 31/07/2019 | EUR 66.927.000 66.927.000 4,181% Banks 100,000 | IT
Banca Popolare Etica Scpa 1,750% | 14/01/2014 | 14/01/2019 | EUR 9.074.632 9.074.632 1,660% Banks 100,000 | IT
Banca Popolare Friuladria SpA 1,400% | 24/09/2014 | 24/09/2019 | EUR 319.663 319.663 1,950% Banks 100,000 | IT
Banca Popolare Friuladria SpA 1,600% | 10/01/2014 | 10/01/2019 | EUR 3.020.934 3.020.934 1,843% Banks 100,000 | IT
Banca Popolare Friuladria SpA 2,500% | 03/02/2014 | 03/02/2019 | EUR 3.244.104 3.244.104 1,857% Banks 100,000 | IT
Banca Popolare Friuladria SpA 2,300% | 10/03/2014 | 10/03/2019 | EUR 1.387.400 1.387.400 1,874% Banks 100,000 | IT
Banca Popolare Friuladria SpA 2,000% | 15/05/2014 | 15/05/2019 | EUR 137.069 137.069 1,896% Banks 100,000 | IT
Banca Popolare Friuladria SpA 1,700% | 23/06/2014 | 23/06/2019 | EUR 679.810 679.810 1,894% Banks 100,000 | IT
Banca Popolare Friuladria SpA 1,700% | 29/07/2014 | 29/07/2019 | EUR 402.321 402.321 1,899% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,500% | 06/06/2014 | 06/06/2019 | EUR 245.495 6.819.300 3,529% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,800% | 10/04/2014 | 10/04/2019 | EUR 13.951.081 20.830.800 3,447% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,000% | 07/07/2014 | 07/07/2019 | EUR 3.025.863 20.408.250 3,522% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,700% | 10/04/2014 | 10/04/2019 | EUR 12.488.759 20.830.800 3,456% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,100% | 07/02/2014 | 07/02/2019 | EUR 20.432.100 20.432.100 3,394% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,000% | 07/02/2014 | 07/02/2019 | EUR 20.432.100 20.432.100 3,389% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 3,000% | 10/03/2014 | 10/03/2019 | EUR 20.811.000 20.811.000 3,415% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,900% | 10/03/2014 | 10/03/2019 | EUR 20.059.029 20.811.000 3,408% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,800% | 09/01/2014 | 09/01/2019 | EUR 6.363.682 20.374.650 3,411% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,500% | 09/05/2014 | 09/05/2019 | EUR 4.848.354 20.637.150 3,493% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 2,600% | 09/05/2014 | 09/05/2019 | EUR 3.984.346 20.637.150 3,485% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 1,900% | 07/07/2014 | 07/07/2019 | EUR 711.568 20.408.250 3,525% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 1,800% | 05/08/2014 | 05/08/2019 | EUR 1.227.302 20.053.950 3,551% Banks 100,000 | IT
Banca Popolare Pugliese Scpa 1,700% | 05/08/2014 | 05/08/2019 | EUR 1.135.054 20.053.950 3,535% Banks 100,000 | IT
Banca San Biagio del Veneto Orientale Banca di Credito

Cooperativo SC 3,000% | 15/01/2014 | 15/01/2019 | EUR 6.500.603 13.593.900 1,978% Banks 100,000 | IT
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Banca Santo Stefano Credito Cooperativo Martellago-

Venezia SC 2,750% | 07/01/2014 | 07/01/2019 | EUR 1.362.940 13.629.400 -| 3,485% - Banks 100,000 | IT
Banca Sella SpA 1,500% | 12/05/2014 | 12/05/2019 | EUR 6.878.550 6.878.550 -1 1,852% - Banks 100,000 | IT
Banca Suasa - Credito Cooperativo SC 2,750% | 02/07/2014 | 02/07/2019 | EUR 1.852.549 6.825.900 -1 3,699% - Banks 100,000 | IT
Banca Suasa - Credito Cooperativo SC 2,750% | 20/01/2014 | 20/01/2019 | EUR 233.232 6.780.000 - 3,611% - Banks 100,000 | IT
Banca Valsabbina SCpA 2,100% | 03/11/2014 | 03/11/2019 | EUR 303.395 24.970.800 - 1,997% - Banks 100,000 | IT
Banca Valsabbina SCpA 2,800% | 01/07/2014 | 01/07/2019 | EUR 15.187.537 27.382.200 - 1,901% - Banks 100,000 | IT
Banca Valsabbina SCpA 3,000% | 01/04/2014 | 01/04/2019 | EUR 2.886.479 27.595.400 -1 1,894% - Banks 100,000 | IT
Banca Valsabbina SCpA 2,400% | 15/09/2014 | 15/09/2019 | EUR 741.027 25.864.800 -1 1,953% - Banks 100,000 | IT
Banca Veronese Credito Cooperativo di Concamarise SC | 1,300% | 27/10/2014 | 27/10/2019 | EUR 1.397.495 7.622.700 -1 2,091% - Banks 100,000 | IT
Bance di Credito Cooperativo di Busto Garolfo e

Buguggiate 2,250% | 29/01/2014 | 29/01/2019 | EUR 27.319.800 27.319.800 -1 3,777% - Banks 100,000 | IT
Bance di Credito Cooperativo di Busto Garolfo e

Buguggiate 1,500% | 22/09/2014 | 22/09/2019 | EUR 38.496.600 38.496.600 -1 3,875% - Banks 100,000 | IT
Bance di Credito Cooperativo di Busto Garolfo e

Buguggiate 2,000% | 19/05/2014 | 19/05/2019 | EUR 13.709.500 13.709.500 -1 3,906% - Banks 100,000 | IT
Banco BPI SA 0,850% | 31/12/2014 | 31/12/2019 | EUR 31.459 31.459 -1 1,982% - Banks 100,000 | PT
Banco di Desio e della Brianza SpA 1,800% | 22/12/2014 | 22/12/2019 | EUR 61.259.500 61.259.500 406,23 4,110% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,419% | 28/08/2014 | 28/08/2019 | EUR 65.873.000 65.873.000 406,97 4,118% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 1,200% | 15/09/2014 | 15/09/2019 | EUR 15.211.089 15.211.089 -1 4,021% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,250% | 31/03/2014 | 31/03/2019 | EUR 12.404.711 12.404.711 - 3,950% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 2,000% | 07/05/2014 | 07/05/2019 | EUR 9.230.219 9.230.219 -1 3,987% - Banks 100,000 | IT
Banco di Desio e della Brianza SpA 0,800% | 30/10/2014 | 30/10/2019 | EUR 6.577.011 6.577.011 -| 4,092% - Banks 100,000 | IT
Banco di Sardegna SpA 2,500% | 01/10/2014 | 01/10/2019 | EUR 20.233.823 20.233.823 -1 1,857% - Banks 100,000 | IT
Banco di Sardegna SpA 1,900% | 20/06/2014 | 20/06/2019 | EUR 17.491.016 17.491.016 -1 1,781% - Banks 100,000 | IT
Banco Mare Nostrum SA 3,125% | 21/01/2014 | 21/01/2019 | EUR 677.515.000 677.515.000 -1 0,318% - Banks 99,872 | ES
Banco Popolare SC 3,500% | 14/03/2014 | 14/03/2019 | EUR | 1.737.462.500 | 1.737.462.500 -1 2,433% NR Banks 99,635 | IT
Banco Popolare SC 2,000% | 30/09/2014 | 30/09/2019 | EUR 129.849.556 129.849.556 -1 2,515% - Banks 100,000 | IT
Banco Popolare SC 2,500% | 12/05/2014 | 12/05/2019 | EUR 15.131.434 15.131.434 - 2,425% - Banks 100,000 | IT
Banco Popolare SC 2,282% | 31/01/2014 | 11/01/2019 | EUR 41.434.260 41.434.260 218,15 2,159% - Banks 100,000 | IT
Banco Popolare SC 1,500% | 01/12/2014 | 01/12/2019 | EUR 61.506.183 61.506.183 - 3,026% - Banks 100,000 | IT
Banco Popolare SC 2,500% | 30/05/2014 | 30/05/2019 | EUR 167.743.108 167.743.108 210,81 2,086% - Banks 100,000 | IT
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Banco Popolare SC 1,831% | 31/07/2014 | 19/07/2019 | EUR 34.561.103 34.561.103 223,33 | 2,211% - Banks 100,000 | IT
Banco Popolare SC 1,431% | 22/10/2014 | 21/10/2019 | EUR 7.775.635 7.775.635 229,39 | 2,272% - Banks 100,000 | IT
Banco Popolare SC 1,981% | 30/04/2014 | 26/04/2019 | EUR 173.562.378 173.562.378 219,70 | 2,175% - Banks 100,000 | IT
Banco Popolare SC 1,941% | 30/05/2014 | 16/05/2019 | EUR 95.311.064 95.311.064 221,09 | 2,189% - Banks 100,000 | IT
Banco Popolare SC 2,281% | 31/01/2014 | 17/01/2019 | EUR 45.242.755 45.242.755 218,42 2,162% - Banks 100,000 | IT
Banco Popolare SC 1,186% | 29/12/2014 | 19/12/2019 | EUR 4.953.963 4.953.963 233,06 | 2,309% - Banks 100,000 | IT
Banco Popolare SC 1,431% | 22/10/2014 | 22/10/2019 | EUR 4.841.409 4.841.409 229,49 | 2,273% - Banks 100,000 | IT
Banco Popolare SC 1,936% | 30/06/2014 | 24/06/2019 | EUR 134.535.561 134.535.561 222,51 2,203% - Banks 100,000 | IT
Banco Popolare SC 1,981% | 30/04/2014 | 18/04/2019 | EUR 82.348.986 82.348.986 220,38 2,182% - Banks 100,000 | IT
Banco Popolare SC 1,981% | 30/04/2014 | 17/04/2019 | EUR 60.869.475 60.869.475 220,64 2,184% - Banks 100,000 | IT
Banco Popolare SC 2,281% | 31/01/2014 | 18/01/2019 | EUR 92.173.673 92.173.673 216,96 2,148% - Banks 100,000 | IT
Banco Popolare SC 1,831% | 31/07/2014 | 17/07/2019 | EUR 43.797.029 43.797.029 223,22 2,210% - Banks 100,000 | IT
Banco Popolare SC 1,936% | 30/06/2014 | 25/06/2019 | EUR 294.261.458 294.261.458 221,91 | 2,197% - Banks 100,000 | IT
Banco Popolare SC 2,286% | 31/03/2014 | 13/03/2019 | EUR 92.036.149 92.036.149 218,71 | 2,165% - Banks 100,000 | IT
Banco Popolare SC 2,286% | 31/03/2014 | 15/03/2019 | EUR 233.926.647 233.926.647 216,23 | 2,140% - Banks 100,000 | IT
Banco Popolare SC 2,291% | 28/02/2014 | 14/02/2019 | EUR 69.865.950 69.865.950 218,44 | 2,162% - Banks 100,000 | IT
Banco Popolare SC 1,186% | 29/12/2014 | 18/12/2019 | EUR 3.128.178 3.128.178 233,02 | 2,308% - Banks 100,000 | IT
Banco Popolare SC 2,286% | 31/03/2014 | 14/03/2019 | EUR 84.055.101 84.055.101 218,87 | 2,167% - Banks 100,000 | IT
Banco Popolare SC 2,291% | 28/02/2014 | 15/02/2019 | EUR 69.865.950 69.865.950 218,48 | 2,163% - Banks 100,000 | IT
Banco Popolare SC 2,291% | 28/02/2014 | 13/02/2019 | EUR 57.618.698 57.618.698 218,73 2,165% - Banks 100,000 | IT
Banco Popolare SC 1,941% | 30/05/2014 | 17/05/2019 | EUR 196.310.509 196.310.509 220,23 2,180% - Banks 100,000 | IT
Banco Santander Totta SA 1,625% | 11/06/2014 | 11/06/2019 | EUR | 1.015.162.500 | 1.015.162.500 - 0,433% - Banks 99,591 | PT
Bank fuer Tirol und Vorarlberg AG 0,731% | 23/01/2014 | 23/01/2019 | EUR 6.837.550 6.837.550 139,20 | 1,370% - Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 0,660% | 12/11/2014 | 12/11/2019 | EUR 4.975.600 4.975.600 -1 0,660% - Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 0,750% | 11/09/2014 | 11/09/2019 | EUR 12.939.500 12.939.500 -1 1,283% - Banks 100,000 | AT
Bank fuer Tirol und Vorarlberg AG 1,500% | 03/01/2014 | 03/01/2019 | EUR 13.605.000 13.605.000 -1 1,224% - Banks 100,000 | AT
Government Development
Bank Nederlandse Gemeenten NV 1,000% | 19/03/2014 | 19/03/2019 | EUR | 2.087.445.000 | 2.087.445.000 -| 0,075% | AA+ | Banks 99,429 | NL
Government Development
Bank Nederlandse Gemeenten NV 0,375% | 14/10/2014 | 14/10/2019 | EUR 633.010.000 633.010.000 -| 0,145% | AA+ | Banks 99,936 | NL
Bank of Ireland 3,250% | 15/01/2014 | 15/01/2019 | EUR | 1.019.542.500 | 1.019.542.500 -| 1,103% | BBB- | Banks 99,605 | IE
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Bank of Ireland Mortgage Bank 1,750% | 19/03/2014 | 19/03/2019 | EUR | 1.043.722.500 | 1.043.722.500 -| 0,384% - Banks 99,668 | IE
Banque Federative du Credit Mutuel SA 0,706% | 20/03/2014 | 20/03/2019 | EUR | 2.080.296.800 | 2.080.296.800 40,72 | 0,385% A Banks 99,852 | FR
Banque Federative du Credit Mutuel SA 0,657% | 28/05/2014 | 28/05/2019 | EUR 285.427.800 285.427.800 48,67 | 0,465% A Banks 99,951 | FR
Banque Federative du Credit Mutuel SA 0,697% | 07/02/2014 | 07/02/2019 | EUR 13.621.400 13.621.400 44,66 | 0,495% A Banks 100,000 | FR
Banque Internationale a Luxembourg SA 0,700% | 30/09/2014 | 30/09/2019 | EUR 3.788.610 3.788.610 67,51 | 0,653% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,000% | 07/11/2014 | 07/11/2019 | EUR 1.864.920 1.864.920 -1 0,861% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,100% | 27/06/2014 | 27/06/2019 | EUR 4.092.330 4.092.330 -1 0,799% Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,000% | 27/02/2014 | 27/02/2019 | EUR 6.855.450 6.855.450 66,70 0,645% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,000% | 28/03/2014 | 28/03/2019 | EUR 6.876.600 6.876.600 66,57 0,644% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 0,800% | 31/07/2014 | 31/07/2019 | EUR 2.677.080 2.677.080 61,39 0,592% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 0,600% | 02/12/2014 | 02/12/2019 | EUR 2.477.260 2.477.260 64,58 0,624% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,450% | 16/04/2014 | 16/04/2019 | EUR 13.830.600 13.830.600 -| 0,784% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,000% | 22/05/2014 | 22/05/2019 | EUR 9.555.210 9.555.210 66,33 | 0,641% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 0,800% | 29/08/2014 | 29/08/2019 | EUR 2.628.960 2.628.960 66,99 0,648% - Banks 100,000 | LU
Banque Internationale a Luxembourg SA 1,250% | 31/01/2014 | 31/01/2019 | EUR 17.556.890 17.556.890 - 0,772% - Banks 100,000 | LU
Barclays Bank PLC 0,542% | 07/05/2014 | 07/05/2019 | EUR 278.396.000 278.396.000 66,53 | 0,643% - Banks 100,000 | GB
BAWAG PSK Bank fuer Arbeit und Wirtschaft und

Oesterreichische Postsparkasse AG 1,093% | 06/02/2014 | 06/02/2019 | EUR 13.601.200 13.601.200 151,12 1,489% - Banks 100,000 | AT
Bayerische Landesbank 0,600% | 16/09/2014 | 16/09/2019 | EUR 259.298.000 259.298.000 - 0,740% - Banks 99,930 | DE
Bayerische Landesbank 1,100% | 09/05/2014 | 09/05/2019 | EUR 275.162.000 275.162.000 -| 0,746% - Banks 99,980 | DE
Bayerische Landesbank 0,800% | 11/07/2014 | 11/07/2019 | EUR 272.070.000 272.070.000 -| 0,772% - Banks 99,790 | DE
Bayerische Landesbank 0,850% | 08/08/2014 | 08/08/2019 | EUR 268.318.000 268.318.000 -| 0,783% - Banks 99,950 | DE
Bayerische Landesbank 0,314% | 02/09/2014 | 02/09/2019 | EUR 262.510.000 262.510.000 49,83 | 0,546% - Banks 100,000 | DE
Bayerische Landesbank 3,450% | 13/08/2014 | 13/08/2019 | EUR 66.856.000 66.856.000 -| 3,181% - Banks 100,000 | DE
Bayerische Landesbank 1,125% | 10/04/2014 | 10/04/2019 | EUR 277.744.000 277.744.000 -| 0,735% - Banks 99,920 | DE
Bayerische Landesbank 0,600% | 10/09/2014 | 10/09/2019 | EUR 129.019.000 129.019.000 -1 0,799% - Banks 100,000 | DE
Bayerische Landesbank 3,400% | 13/08/2014 | 12/08/2019 | EUR 66.856.000 66.856.000 -| 3,094% - Banks 100,000 | DE
Bayerische Landesbank 1,000% | 18/03/2014 | 18/03/2019 | EUR 139.219.000 139.219.000 71,72 | 0,695% - Banks 100,750 | DE
BBVA Senior Finance SAU 2,375% | 22/01/2014 | 22/01/2019 | EUR | 1.355.100.000 | 1.355.100.000 - 0,709% | BBB | Banks 99,749 | ES
BCC Piove di Sacco SCRL 1,900% | 15/09/2014 | 15/09/2019 | EUR 19.398.600 19.398.600 - 3,470% - Banks 100,000 | IT
BCC Piove di Sacco SCRL 2,300% | 03/03/2014 | 03/03/2019 | EUR 8.727.981 20.604.300 - 3,392% - Banks 100,000 | IT
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Belfius Bank SA/NV 1,250% | 28/01/2014 | 28/01/2019 | EUR 819.792.000 819.792.000 - 0,192% | AAA | Banks 99,913 | BE
Belfius Bank SA/NV 1,000% | 11/02/2014 | 11/02/2019 | EUR 20.473.350 20.473.350 -| 0,292% | AAA | Banks 99,463 | BE
Belfius Bank SA/NV 1,410% | 10/07/2014 | 10/07/2019 | EUR 4.419.188 4.419.188 -| 0,907% - Banks 100,000 | BE
Belfius Financing Co 1,700% | 07/02/2014 | 07/02/2019 | EUR 95.486.014 95.486.014 -| 1,664% - Banks 100,000 | LU
Belfius Financing Co 1,650% | 07/01/2014 | 07/01/2019 | EUR 80.481.607 80.481.607 -| 1,662% - Banks 100,000 | LU
Belgium Government Retail Bond 0,600% | 04/06/2014 | 04/06/2019 | EUR 8.154.093 8.154.093 -| 0,050% - Sovereigns 100,000 | BE
Berlin Hyp AG 1,625% | 29/01/2014 | 29/01/2019 | EUR | 1.024.492.500 | 1.024.492.500 -| 0,585% - Consumer Finance 99,814 | DE
Berlin Hyp AG 0,625% | 24/06/2014 | 24/06/2019 | EUR | 1.018.995.000 | 1.018.995.000 - 0,084% - Consumer Finance 99,623 | DE
Berlin Hyp AG 0,875% | 04/07/2014 | 04/07/2019 | EUR 6.796.350 6.796.350 - 0,559% - Consumer Finance 100,190 | DE
Berlin Hyp AG 1,500% | 21/01/2014 | 21/01/2019 | EUR 13.550.300 13.550.300 - 0,588% - Consumer Finance 100,010 | DE
BGL BNP Paribas SA 0,681% | 16/04/2014 | 16/04/2019 | EUR 414.918.000 414.918.000 41,45| 0,392% | A+ | Banks 100,000 | LU
Biverbanca Cassa Risparmio Biella e Vercelli 0,730% | 13/01/2014 | 13/01/2019 | EUR 213.004 27.308.200 | 188,66 | 1,865% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 1,750% | 12/03/2014 | 12/03/2019 | EUR 7.645.205 20.854.350 | 193,02 | 1,908% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 2,250% | 01/04/2014 | 01/04/2019 | EUR 19.134.650 34.494.250 - 1,955% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 1,250% | 02/12/2014 | 01/12/2019 | EUR 2.499.555 37.158.900 -1 2,122% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 1,750% | 22/04/2014 | 22/04/2019 | EUR 1.320.660 13.800.000 - 1,993% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 0,481% | 22/04/2014 | 22/04/2019 | EUR 75.900 27.600.000 185,81 | 1,836% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 2,000% | 12/03/2014 | 12/03/2019 | EUR 638.143 20.854.350 197,10 | 1,949% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 2,500% | 24/01/2014 | 24/01/2019 | EUR 6.305.126 27.366.000 -| 1,955% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 1,500% | 01/07/2014 | 01/07/2019 | EUR 9.278.458 9.278.458 -1 2,002% - Banks 100,000 | IT
Biverbanca Cassa Risparmio Biella e Vercelli 1,500% | 20/08/2014 | 20/08/2019 | EUR 6.801.924 33.225.500 -1 2,032% - Banks 100,000 | IT
BNP Paribas Arbitrage Issuance BV 0,900% | 30/01/2014 | 30/01/2019 | EUR 3.726.883 3.726.883 70,56 0,684% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 0,650% | 15/04/2014 | 15/04/2019 | EUR 1.768.858 1.768.858 66,38 | 0,642% - Banks 100,000 | NL
BNP Paribas Arbitrage Issuance BV 0,700% | 06/03/2014 | 06/03/2019 | EUR 4.030.255 4.030.255 67,59 | 0,654% - Banks 100,000 | NL
BNP Paribas Emissions- und Handelsgesellschaft mbH 1,100% | 30/04/2014 | 30/04/2019 | EUR 693.290.000 693.290.000 -| 0,817% - Banks 100,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft mbH 1,000% | 03/06/2014 | 03/06/2019 | EUR 681.655.000 681.655.000 -1 0,737% - Banks 100,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft mbH 1,100% | 09/04/2014 | 09/04/2019 | EUR 690.465.000 690.465.000 -| 0,806% - Banks 100,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft mbH 3,000% | 26/02/2014 | 29/03/2019 | EUR 68.357.500 68.357.500 -1 3,010% - Banks 100,000 | DE
BNP Paribas Emissions- und Handelsgesellschaft mbH 1,400% | 04/02/2014 | 04/02/2019 | EUR 67.606.500 67.606.500 - 0,829% - Banks 100,000 | DE
BNP Paribas Home Loan SFH SA 1,000% | 25/02/2014 | 25/02/2019 | EUR | 1.375.220.000 | 1.375.220.000 -| 0,101% | AAA | Financial Services 99,487 | FR
BNP Paribas SA 0,539% | 20/05/2014 | 20/05/2019 | EUR | 1.026.697.500 | 1.026.697.500 30,48 | 0,283% | A+ | Diversified Banks 99,851 | FR
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BNP Paribas SA 0,687% | 11/03/2014 | 11/03/2019 | EUR 346.610.000 346.610.000 42,27 | 0,401% | A+ | Diversified Banks 100,000 | FR
BNP Paribas SA 1,000% | 29/04/2014 | 29/04/2019 | EUR 828.672 828.672 65,38 | 0,632% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,800% | 30/01/2014 | 30/01/2019 | EUR 1.355.230 1.355.230 -| 0,776% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,000% | 30/05/2014 | 30/05/2019 | EUR 1.309.555 1.309.555 64,72 | 0,625% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,300% | 07/01/2014 | 07/01/2019 | EUR 2.943.950 2.943.950 74,59 | 0,724% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,250% | 24/04/2014 | 24/04/2019 | EUR 5.875.030 5.875.030 69,57 | 0,674% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,530% | 29/07/2014 | 29/07/2019 | EUR 26.821.400 26.821.400 50,18 | 0,480% | A+ | Diversified Banks 100,000 | FR
BNP Paribas SA 0,651% | 24/01/2014 | 24/01/2019 | EUR 205.245.000 205.245.000 49,56 0,474% A+ Diversified Banks 100,000 | FR
BNP Paribas SA 1,250% | 21/03/2014 | 21/03/2019 | EUR 5.173.388 5.173.388 70,83 0,686% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,200% | 16/06/2014 | 16/06/2019 | EUR 3.237.778 3.237.778 68,18 0,660% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,750% | 29/07/2014 | 29/07/2019 | EUR 2.011.605 2.011.605 60,04 | 0,578% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,600% | 30/07/2014 | 30/07/2019 | EUR 1.386.075 1.386.075 58,26 | 0,561% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,300% | 11/09/2014 | 11/09/2019 | EUR 1.217.607 1.217.607 61,41 0,592% - Diversified Banks 100,000 | FR
BNP Paribas SA 0,880% | 27/02/2014 | 27/02/2019 | EUR 6.855.450 6.855.450 66,58 | 0,644% - Diversified Banks 100,000 | FR
BNP Paribas SA 1,500% | 06/05/2014 | 06/05/2019 | EUR 6.962.550 6.962.550 -| 0,705% Diversified Banks 100,170 | FR
BPCE SA 1,375% | 22/05/2014 | 22/05/2019 | EUR | 2.047.545.000 | 2.047.545.000 -| 0,665% A Banks 99,842 | FR
BPCE SA 0,731% | 12/02/2014 | 12/02/2019 | EUR 271.698.000 271.698.000 38,88 | 0,367% A Banks 100,000 | FR
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 0,656% | 20/05/2014 | 20/05/2019 | EUR 68.446.500 68.446.500 39,67 0,445% - Banks 101,750 | DE
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 0,067% | 11/09/2014 | 11/09/2019 | EUR 129.395.000 129.395.000 525| 0,031% - Banks 99,750 | DE
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 0,800% | 16/09/2014 | 16/09/2019 | EUR 64.824.500 64.824.500 - 0,827% - Banks 100,030 | DE
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 0,308% | 15/04/2014 | 15/04/2019 | EUR 69.096.000 69.096.000 39,72 | 0,445% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 0,328% | 01/08/2014 | 01/08/2019 | EUR 67.155.500 67.155.500 39,53 0,443% - Banks 100,000 | DE
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 0,650% | 07/08/2014 | 31/07/2019 | EUR 133.504.000 133.504.000 -| 0,322% - Banks 99,975 | DE
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 0,370% | 13/11/2014 | 13/11/2019 | EUR 62.325.000 62.325.000 - 0,252% - Banks 99,910 | DE
Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 1,260% | 14/02/2014 | 12/02/2019 | EUR 68.476.500 68.476.500 -| 0,735% - Banks 99,975 | DE
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Bremer Landesbank Kreditanstalt Oldenburg -

Girozentrale 1,250% | 12/03/2014 | 12/03/2019 | EUR 69.514.500 69.514.500 -| 0,745% - Banks 100,000 | DE
Wireline Telecommunications

British Telecommunications PLC 1,125% | 10/06/2014 | 10/06/2019 | EUR | 1.354.580.000 | 1.354.580.000 -| 0,617% | BBB | Services 99,508 | GB

CA Animation 4,800% | 25/03/2014 | 25/03/2019 | EUR 48.393.800 48.393.800 -| 4,208% - Supermarkets & Pharmacies 100,000 | LU

Caisse Centrale du Credit Immobilier de France SA 1,125% | 22/04/2014 | 22/04/2019 | EUR | 2.070.000.000 | 2.070.000.000 -| 0,140% - Banks 99,947 | FR

Caisse Centrale du Credit Immobilier de France SA 0,225% | 29/01/2014 | 29/01/2019 | EUR 13.659.900 13.659.900 31,04 | 0,288% - Banks 100,000 | FR

Caisse Federale du Credit Mutuel Nord Europe SAC 0,699% | 30/07/2014 | 30/07/2019 | EUR 401.373.000 401.373.000 54,12 | 0,519% A Banks 99,850 | FR

Caisse Francaise de Financement Local 0,375% | 16/09/2014 | 16/09/2019 | EUR | 1.815.086.000 | 1.815.086.000 - 0,174% | AA+ | Government Agencies 99,669 | FR

Caixa Geral de Depositos SA 3,000% | 15/01/2014 | 15/01/2019 | EUR | 1.019.542.500 | 1.019.542.500 -| 0,416% - Banks 99,452 | PT

Cassa Raiffeisen di Naturno SC 2,250% | 17/02/2014 | 17/02/2019 | EUR 6.848.250 6.848.250 - 1,912% - Banks 100,000 | IT

Cassa Raiffeisen Merano SC 1,300% | 10/09/2014 | 10/09/2019 | EUR 6.450.950 6.450.950 - 3,474% - Banks 100,000 | IT

Cassa Raiffeisen Merano SC 0,750% | 26/05/2014 | 26/05/2019 | EUR 10.916.320 10.916.320 318,80 3,236% - Banks 100,000 | IT

Cassa Risparmio Fossano 3,250% | 01/08/2014 | 01/08/2019 | EUR 26.862.200 26.862.200 - 2,091% - Banks 100,000 | IT

Cassa Rurale Alta ValdiSole e Pejo BCC SC 1,200% | 01/12/2014 | 01/12/2019 | EUR 2.191.518 6.247.200 - 2,215% - Banks 100,000 | IT

Cassa Rurale di Bolzano SC 0,549% | 15/06/2014 | 15/06/2019 | EUR 427.452 427.452 131,79 | 1,366% - Banks 100,000 | IT

Cassa Rurale di Fiemme Banca di Credito Cooperativo SC | 2,250% | 05/05/2014 | 05/05/2019 | EUR 16.651.680 16.651.680 - 3,382% - Banks 100,000 | IT

Cassa Rurale di Tassullo e Nanno Banca di Credito

Cooperativo SC 2,200% | 03/02/2014 | 03/02/2019 | EUR 2.018.103 6.758.550 -| 3,629% - Banks 100,000 | IT

Cassa Rurale di Tuenno-Val di Non Banca di Credito

Cooperativo SC 2,150% | 17/01/2014 | 17/01/2019 | EUR 9.472.260 9.472.260 - 1,917% - Banks 100,000 | IT

Cassa Rurale di Tuenno-Val di Non Banca di Credito

Cooperativo SC 1,850% | 01/05/2014 | 01/05/2019 | EUR 11.094.160 11.094.160 - | 1,948% - Banks 100,000 | IT

Cassa Rurale Ed Artigiana Banca di Credito Cooperativo

di Battipaglia SC 3,200% | 10/06/2014 | 10/06/2019 | EUR 13.545.800 13.545.800 - 2,216% - Banks 100,000 | IT

Cassa Rurale Ed Artigiana di Binasco Credito

Cooperativo SC 2,400% | 13/01/2014 | 13/01/2019 | EUR 2.930.170 6.827.050 - 1,947% - Banks 100,000 | IT

Cassa Rurale Ed Artigiana di Binasco Credito

Cooperativo SC 2,300% | 12/02/2014 | 12/02/2019 | EUR 3.957.281 13.584.900 - 1,947% - Banks 100,000 | IT

Cassa Rurale Ed Artigiana di Binasco Credito

Cooperativo SC 2,100% | 03/03/2014 | 03/03/2019 | EUR 2.186.803 13.736.200 -| 1,956% - Banks 100,000 | IT

Cassa Rurale ed Artigiana di Brendola Credito

Cooperativo SC 2,000% | 02/01/2014 | 02/01/2019 | EUR 8.073.543 20.512.050 - 3,373% - Banks 100,000 | IT

Cassa Rurale ed Artigiana di Brendola Credito

Cooperativo SC 1,750% | 17/02/2014 | 17/02/2019 | EUR 20.544.750 20.544.750 - | 3,344% - Banks 100,000 | IT
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Cassa Rurale ed Artigiana di Brendola Credito

Cooperativo SC 1,500% | 01/07/2014 | 01/07/2019 | EUR 12.694.388 27.382.200 - | 3,445% - Banks 100,000 | IT
Cassa Rurale Giudicarie Valsabbia Paganella SC 2,250% | 05/05/2014 | 05/05/2019 | EUR 6.938.200 6.938.200 - 1,962% - Banks 100,000 | IT
Cassa Rurale Lavis-Valle di Cembra Banca Credito

Cooperativo SC 2,250% | 03/02/2014 | 03/02/2019 | EUR 27.034.200 27.034.200 -| 3,336% - Banks 100,000 | IT
Cassa Rurale Lavis-Valle di Cembra Banca Credito

Cooperativo SC 2,000% | 07/04/2014 | 07/04/2019 | EUR 16.692.642 27.477.600 -| 3,423% - Banks 100,000 | IT
Cassa Rurale Lavis-Valle di Cembra Banca Credito

Cooperativo SC 1,800% | 20/06/2014 | 20/06/2019 | EUR 7.467.235 20.376.300 -1 3,477% - Banks 100,000 | IT
Cassa Rurale Pinetana Fornace e Seregnano Banca di

Credito Cooperativo Societa C 1,800% | 05/05/2014 | 05/05/2019 | EUR 9.225.031 9.713.480 -1 3,891% - Banks 100,000 | IT
Cassa Rurale Pinetana Fornace e Seregnano Banca di

Credito Cooperativo Societa C 1,200% | 15/09/2014 | 15/09/2019 | EUR 6.466.200 6.466.200 - 3,985% - Banks 100,000 | IT
Cassa Rurale Valli di Primiero e Vanoi Banca di Credito

SC 1,377% | 02/05/2014 | 02/05/2019 | EUR 13.863.800 13.863.800 | 341,36 | 3,392% - Banks 100,000 | IT
Cie de Financement Foncier SA 1,125% | 11/03/2014 | 11/03/2019 | EUR | 1.386.440.000 | 1.386.440.000 -| 0,132% | AAA | Consumer Finance 99,879 | FR
Cie de Financement Foncier SA 0,375% | 17/09/2014 | 17/09/2019 | EUR | 1.295.130.000 | 1.295.130.000 -| 0,179% | AAA | Consumer Finance 99,655 | FR
CIN - Corp Industrial do Norte SA 3,399% | 19/12/2014 | 19/12/2019 | EUR 24.480.600 24.480.600 | 387,68 | 3,925% - Chemicals 100,000 | PT
City of Amsterdam Netherlands 0,406% | 11/12/2014 | 11/12/2019 | EUR 49.547.200 49.547.200 -| 0,085% - Government Regional 100,000 | NL
CNH Industrial Finance Europe SA 2,750% | 18/03/2014 | 18/03/2019 | EUR | 1.392.190.000 | 1.392.190.000 -| 2,602% | BB+ | Automobiles Manufacturing 99,471 | LU
Commerzbank AG 0,375% | 29/09/2014 | 30/09/2019 | EUR | 1.269.740.000 | 1.269.740.000 - 0,113% - Banks 99,672 | DE
Commerzbank AG 1,000% | 05/02/2014 | 05/02/2019 | EUR 676.670.000 676.670.000 -| 0,051% - Banks 99,531 | DE
Commerzbank AG 1,250% | 28/02/2014 | 28/02/2019 | EUR 241.631.250 241.631.250 - 0,660% | BBB+ | Banks 100,000 | DE
Commerzbank AG 1,250% | 26/03/2014 | 26/03/2019 | EUR 248.196.600 248.196.600 -| 0,669% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,791% | 24/01/2014 | 24/01/2019 | EUR 47.890.500 47.890.500 57,49 | 0,553% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,500% | 30/09/2014 | 30/09/2019 | EUR 10.102.960 10.102.960 -| 0,762% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,500% | 31/10/2014 | 31/10/2019 | EUR 10.025.120 10.025.120 -| 0,781% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,689% | 20/02/2014 | 20/02/2019 | EUR 13.701.000 13.701.000 59,21 | 0,570% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,600% | 01/07/2014 | 01/07/2019 | EUR 10.952.880 10.952.880 -| 0,726% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,500% | 02/12/2014 | 02/12/2019 | EUR 4.335.205 4.335.205 -| 0,800% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,350% | 30/12/2014 | 30/12/2019 | EUR 1.215.740 1.215.740 - 0,817% | BBB+ | Banks 100,000 | DE
Commerzbank AG 0,600% | 02/09/2014 | 02/09/2019 | EUR 13.125.500 13.125.500 - 0,745% | BBB+ | Banks 100,500 | DE
Commerzbank AG 0,800% | 01/07/2014 | 01/07/2019 | EUR 8.899.215 8.899.215 - 0,726% | BBB+ | Banks 100,000 | DE
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Comunidad Autonoma de Canarias 0,500% | 18/12/2014 | 18/12/2019 | EUR 61.419.000 61.419.000 - 1,470% - Government Local 100,000 | ES
Cooperatieve Centrale Raiffeisen-Boerenleenbank

BA/Netherlands 1,750% | 22/01/2014 | 22/01/2019 | EUR | 2.032.650.000 | 2.032.650.000 -| 0,493% | A+ Banks 99,541 | NL
Cooperatieve Centrale Raiffeisen-Boerenleenbank

BA/Netherlands 0,486% | 20/03/2014 | 20/03/2019 | EUR | 1.377.680.000 | 1.377.680.000 25,00 | 0,228% | A+ Banks 99,901 | NL
Cooperatieve Centrale Raiffeisen-Boerenleenbank

BA/Netherlands 0,467% | 04/03/2014 | 04/03/2019 | EUR 164.800.800 164.800.800 27,04 | 0,248% | A+ Banks 100,000 | NL
Corvallis Holding SpA 6,250% | 30/12/2014 | 30/12/2019 | EUR 9.725.920 9.725.920 - 1,227% - Software & Services 100,000 | IT
Coswell SpA 6,800% | 21/07/2014 | 21/07/2019 | EUR 20.280.900 20.280.900 -| 5,976% - Consumer Products 100,000 | IT
Credit Agricole CIB Financial Solutions SA 1,000% | 14/03/2014 | 14/03/2019 | EUR 9.007.006 9.007.006 107,85 1,057% - Financial Services 100,000 | FR
Credit Agricole CIB Financial Solutions SA 0,900% | 11/04/2014 | 11/04/2019 | EUR 2.621.031 2.621.031 108,81 1,066% - Financial Services 100,000 | FR
Credit Agricole CIB Financial Solutions SA 0,000% | 08/12/2014 | 28/11/2019 | EUR 12.314.500 12.314.500 -1 1,221% - Financial Services 94,960 | FR
Credit Agricole CIB Financial Solutions SA 1,300% | 19/03/2014 | 19/03/2019 | EUR 1.391.630 1.391.630 | 114,71 | 1,125% - Financial Services 100,000 | FR
Credit Agricole CIB Financial Solutions SA 0,500% | 08/09/2014 | 08/09/2019 | EUR 1.293.430 1.293.430 | 109,28 | 1,071% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,000% | 07/03/2014 | 07/03/2019 | EUR 2.282.421 2.282.421 112,73 1,105% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 0,736% | 17/03/2014 | 17/03/2019 | EUR 5.709.209 5.709.209 99,73 0,975% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 0,600% | 01/07/2014 | 01/07/2019 | EUR 6.845.550 6.845.550 102,78 1,006% - Financial Services 100,000 | FR
Credit Agricole Corporate & Investment Bank SA 1,000% | 28/03/2014 | 28/03/2019 | EUR 2.035.474 2.035.474 112,88 1,107% - Financial Services 100,000 | FR
Credit Agricole SA/London 0,651% | 24/04/2014 | 24/04/2019 | EUR 552.944.000 552.944.000 53,11 | 0,509% A Diversified Banks 100,000 | GB
Credit Mutuel - CIC Home Loan SFH 1,125% | 06/02/2014 | 06/02/2019 | EUR | 2.312.204.000 | 2.312.204.000 -| 0,115% | AAA | Banks 99,470 | FR
Credit Suisse AG/Guernsey 1,000% | 12/03/2014 | 12/03/2019 | EUR | 2.433.007.500 | 2.433.007.500 -| 0,287% - Financial Services 99,429 | GG
Credit Suisse AG/London 0,431% | 16/10/2014 | 16/10/2019 | EUR | 1.282.530.000 | 1.282.530.000 46,56 0,444% A Banks 99,750 | GB
Credito Cooperativo di Brescia SC 2,500% | 17/03/2014 | 10/04/2019 | EUR 29.673.962 29.673.962 - 1,824% - Banks 100,000 | IT
Credito Cooperativo di Brescia SC 3,000% | 10/01/2014 | 10/01/2019 | EUR 40.232.659 40.989.600 - 1,776% - Banks 100,000 | IT
Credito Cooperativo Interprovinciale Veneto SCARL 2,500% | 02/01/2014 | 02/01/2019 | EUR 38.590.003 41.024.100 - 3,213% - Banks 100,000 | IT
Credito Cooperativo Interprovinciale Veneto SCARL 2,500% | 01/08/2014 | 01/08/2019 | EUR 67.155.500 67.155.500 - 3,223% - Banks 100,000 | IT
Credito Cooperativo Interprovinciale Veneto SCARL 1,400% | 22/09/2014 | 22/09/2019 | EUR 30.704.888 30.704.888 - 3,342% - Banks 100,000 | IT
Credito Cooperativo Interprovinciale Veneto SCARL 2,750% | 01/04/2014 | 01/04/2019 | EUR 15.104.342 20.696.550 - 3,342% - Banks 100,000 | IT
Credito Cooperativo Interprovinciale Veneto SCARL 2,250% | 03/06/2014 | 03/06/2019 | EUR 10.098.037 27.266.200 - 3,359% - Banks 100,000 | IT
Credito Cooperativo Ravennate e Imolese SC 1,000% | 15/12/2014 | 15/12/2019 | EUR 14.056.976 16.168.880 166,24 1,710% - Banks 100,000 | IT
Credito Cooperativo Ravennate e Imolese SC 1,300% | 10/09/2014 | 10/09/2019 | EUR 14.514.638 16.772.470 164,44 | 1,692% - Banks 100,000 | IT
Credito Cooperativo di Brescia SC 0,800% | 10/10/2014 | 10/10/2019 | EUR 6.248.623 25.277.600 -1 1,939% - Banks 100,000 | IT
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Credito di Romagna SpA 3,000% | 03/06/2014 | 03/06/2019 | EUR 385.817 385.817 319,57 | 3,244% - Banks 100,000 | IT
Credito Emiliano SpA 1,875% | 27/02/2014 | 27/02/2019 | EUR | 1.028.317.500 | 1.028.317.500 -1 0,194% - Banks 99,858 | IT
Credito Emiliano SpA 2,000% | 28/02/2014 | 28/02/2019 | EUR 69.037.500 69.037.500 -1 1,552% - Banks 100,000 | IT
Credito Emiliano SpA 1,500% | 17/07/2014 | 17/07/2019 | EUR 41.408.702 41.408.702 -1 1,633% - Banks 100,000 | IT
Credito Emiliano SpA 1,500% | 19/05/2014 | 19/05/2019 | EUR 39.864.484 39.864.484 -1 1,600% - Banks 100,000 | IT
Credito Emiliano SpA 1,800% | 14/03/2014 | 14/03/2019 | EUR 68.789.615 68.789.615 -1 1,557% - Banks 100,000 | IT
Credito Emiliano SpA 1,000% | 31/07/2014 | 31/07/2019 | EUR 21.554.510 21.554.510 - 1,643% - Banks 100,000 | IT
Credito Emiliano SpA 1,000% | 29/08/2014 | 29/08/2019 | EUR 18.985.035 18.985.035 - 1,669% - Banks 100,000 | IT
Credito Siciliano SpA 2,150% | 11/07/2014 | 11/07/2019 | EUR 11.127.663 20.405.250 - 3,534% - Banks 100,000 | IT
Credito Siciliano SpA 1,400% | 10/09/2014 | 10/09/2019 | EUR 9.521.602 19.352.850 - 3,570% - Banks 100,000 | IT
Credito Siciliano SpA 2,250% | 24/03/2014 | 24/03/2019 | EUR 6.049.805 27.751.400 -1 3,492% - Banks 100,000 | IT
Credito Trevigiano Banca di Credito Cooperativo SC 1,610% | 05/03/2014 | 05/03/2019 | EUR 8.355.001 20.602.500 182,41 1,872% - Banks 100,000 | IT
Credito Valtellinese SC 1,400% | 12/09/2014 | 12/09/2019 | EUR 12.973.500 12.973.500 -1 3,671% - Banks 100,000 | IT
Credito Valtellinese SC 2,250% | 30/04/2014 | 30/04/2019 | EUR 7.584.593 34.664.500 -1 3,613% - Banks 100,000 | IT
Credito Valtellinese SC 2,500% | 04/03/2014 | 04/03/2019 | EUR 41.571.002 41.571.002 - 3,462% - Banks 100,000 | IT
Credito Valtellinese SC 2,200% | 29/12/2014 | 29/12/2019 | EUR 7.668.297 7.668.297 -1 3,736% - Banks 100,000 | IT
Criteria CaixaHolding SA 2,375% | 09/05/2014 | 09/05/2019 | EUR | 1.375.810.000 | 1.375.810.000 - 1,410% - Financial Services 99,577 | ES
Daimler AG 0,486% | 24/06/2014 | 24/06/2019 | EUR 407.598.000 407.598.000 20,56 | 0,184% A- Automobiles Manufacturing 100,000 | DE
Danone SA 0,411% | 09/05/2014 | 09/05/2019 | EUR 206.371.500 206.371.500 2493 | 0,227% - Food & Beverage 100,000 | FR
Danske Bank A/S 0,581% | 18/08/2014 | 19/08/2019 | EUR 13.361.900 13.361.900 35,71 0,335% - Banks 100,000 | DK
Danske Bank A/S 1,000% | 27/08/2014 | 27/08/2019 | EUR 32.982.000 32.982.000 - 0,970% - Banks 99,960 | DK
Danske Bank A/S 0,496% | 05/09/2014 | 05/09/2019 | EUR 64.753.500 64.753.500 36,02 0,338% - Banks 100,000 | DK
Danske Bank A/S 0,905% | 20/08/2014 | 20/08/2019 | EUR 11.961.180 11.961.180 51,29 | 0,491% - Banks 100,000 | DK
DekaBank Deutsche Girozentrale 0,400% | 18/11/2014 | 18/11/2019 | EUR 37.594.800 37.594.800 -1 0,211% - Banks 99,920 | DE
DekaBank Deutsche Girozentrale 1,036% | 21/02/2014 | 25/03/2019 | EUR 5.494.200 5.494.200 90,01 | 0,878% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,620% | 23/12/2014 | 23/12/2019 | EUR 12.175.700 12.175.700 -1 0,631% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,390% | 19/02/2014 | 19/02/2019 | EUR 6.876.100 6.876.100 52,45| 0,502% - Banks 100,450 | DE
DekaBank Deutsche Girozentrale 0,206% | 18/06/2014 | 18/06/2019 | EUR 67.873.500 67.873.500 20,55 | 0,374% A Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,316% | 23/09/2014 | 23/09/2019 | EUR 25.694.600 25.694.600 40,21 | 0,380% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,337% | 09/12/2014 | 09/12/2019 | EUR 16.111.810 16.111.810 39,49 | 0,373% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,309% | 20/02/2014 | 20/02/2019 | EUR 13.701.000 13.701.000 51,09 | 0,489% - Banks 100,000 | DE
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DekaBank Deutsche Girozentrale 0,311% | 14/08/2014 | 14/08/2019 | EUR 26.737.400 26.737.400 40,53 | 0,383% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,750% | 10/09/2014 | 10/09/2019 | EUR 12.901.900 12.901.900 -| 0,605% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,650% | 28/11/2014 | 28/11/2019 | EUR 62.173.000 62.173.000 -1 0,625% A Banks 100,020 | DE
DekaBank Deutsche Girozentrale 1,125% | 18/02/2014 | 18/02/2019 | EUR 68.769.500 68.769.500 -1 0,627% A Banks 99,670 | DE
DekaBank Deutsche Girozentrale 1,180% | 22/07/2014 | 25/06/2019 | EUR 13.467.000 13.467.000 -| 0,894% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,580% | 21/03/2014 | 25/03/2019 | EUR 27.591.400 27.591.400 -1 0,920% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,750% | 02/04/2014 | 25/03/2019 | EUR 13.766.400 13.766.400 - 1,204% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,050% | 09/04/2014 | 25/03/2019 | EUR 34.523.250 34.523.250 - 1,089% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,100% | 16/06/2014 | 25/06/2019 | EUR 5.427.960 5.427.960 - 0,791% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,500% | 26/02/2014 | 25/03/2019 | EUR 13.671.500 13.671.500 - 0,920% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 2,250% | 12/03/2014 | 25/03/2019 | EUR 13.902.900 13.902.900 -1 1,171% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,640% | 10/12/2014 | 10/12/2019 | EUR 49.712.000 49.712.000 -1 0,628% A Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,125% | 13/02/2014 | 13/02/2019 | EUR 13.669.700 13.669.700 -1 0,659% - Banks 99,710 | DE
DekaBank Deutsche Girozentrale 1,160% | 26/02/2014 | 26/02/2019 | EUR 38.963.775 38.963.775 -1 0,635% A Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,250% | 25/03/2014 | 25/03/2019 | EUR 48.393.800 48.393.800 -1 0,626% A Banks 100,440 | DE
DekaBank Deutsche Girozentrale 0,500% | 06/03/2014 | 06/03/2019 | EUR 13.859.200 13.859.200 58,27 | 0,561% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,545% | 28/11/2014 | 30/12/2019 | EUR 12.434.600 12.434.600 74,75 | 0,725% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 1,250% | 26/11/2014 | 30/12/2019 | EUR 31.261.500 31.261.500 - 1,269% Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,620% | 17/11/2014 | 18/11/2019 | EUR 62.241.000 62.241.000 60,32 | 0,581% A Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,585% | 29/12/2014 | 30/12/2019 | EUR 24.343.800 24.343.800 68,96 0,668% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,392% | 23/09/2014 | 23/09/2019 | EUR 19.270.950 19.270.950 18,02 0,349% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,680% | 18/09/2014 | 18/09/2019 | EUR 58.153.500 58.153.500 - 0,607% A Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,281% | 05/03/2014 | 05/03/2019 | EUR 27.470.000 27.470.000 39,57 | 0,444% - Banks 100,000 | DE
DekaBank Deutsche Girozentrale 0,400% | 17/09/2014 | 17/09/2019 | EUR 12.951.300 12.951.300 -1 0,608% - Banks 100,000 | DE
Department of Seine-et-Marne France 0,615% | 05/05/2014 | 05/05/2019 | EUR 13.876.400 13.876.400 11,34 0,091% - Government Regional 100,000 | FR
Deutsche Apotheker-und Aerztebank eG 0,625% | 11/09/2014 | 11/09/2019 | EUR 19.409.250 19.409.250 -| 0,548% | AA- | Banks 99,990 | DE
Deutsche Apotheker-und Aerztebank eG 0,212% | 10/09/2014 | 10/09/2019 | EUR 12.901.900 12.901.900 34,71 | 0,325% | AA- | Banks 100,000 | DE
Deutsche Apotheker-und Aerztebank eG 0,215% | 30/09/2014 | 30/09/2019 | EUR 12.628.700 12.628.700 34,60 | 0,324% | AA- | Banks 100,000 | DE
Deutsche Apotheker-und Aerztebank eG 0,500% | 16/09/2014 | 16/09/2019 | EUR 12.964.900 12.964.900 -| 0,550% | AA- |Banks 100,000 | DE
Deutsche Bank AG 0,531% | 15/04/2014 | 15/04/2019 | EUR | 2.902.032.000 | 2.902.032.000 55,37 | 0,532% | BBB+ | Diversified Banks 99,752 | DE
Deutsche Bank AG 1,160% | 27/05/2014 | 27/05/2019 | EUR 34.040.000 34.040.000 -1 0,757% - Diversified Banks 100,000 | DE
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Deutsche Bank AG 1,000% | 09/04/2014 | 09/04/2019 | EUR 7.457.022 7.457.022 - 1,282% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,310% | 11/04/2014 | 11/04/2019 | EUR 52.809.740 52.809.740 -| 0,900% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,496% | 25/06/2014 | 25/06/2019 | EUR 20.457.300 20.457.300 58,25 | 0,560% - Diversified Banks 100,000 | DE
Deutsche Bank AG 1,110% | 23/05/2014 | 23/05/2019 | EUR 13.627.800 13.627.800 -| 0,765% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,750% | 02/10/2014 | 02/10/2019 | EUR 12.675.600 12.675.600 -| 0,800% - Diversified Banks 100,000 | DE
Deutsche Bank AG 0,582% | 08/05/2014 | 08/05/2019 | EUR 41.583.600 41.583.600 60,45 | 0,583% - Diversified Banks 100,000 | DE
Deutsche Bank AG/London 0,589% | 20/05/2014 | 20/05/2019 | EUR 616.018.500 616.018.500 67,72 | 0,655% - Banks 100,000 | GB
Deutsche Genossenschafts-Hypothekenbank AG 0,700% | 01/08/2014 | 01/08/2019 | EUR 6.715.550 6.715.550 -1 0,907% A+ Consumer Finance 100,000 | DE
Deutsche Genossenschafts-Hypothekenbank AG 0,590% | 25/07/2014 | 25/07/2019 | EUR 13.428.800 13.428.800 -| 0,110% | AAA | Consumer Finance 100,000 | DE
Deutsche Genossenschafts-Hypothekenbank AG 0,510% | 27/08/2014 | 27/08/2019 | EUR 13.192.800 13.192.800 -| 0,119% | AAA | Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 0,625% | 29/07/2014 | 29/07/2019 | EUR 670.535.000 670.535.000 -| 0,086% - Consumer Finance 99,917 | DE
Deutsche Hypothekenbank AG 1,250% | 25/02/2014 | 25/02/2019 | EUR 13.752.200 13.752.200 -| 0,667% - Consumer Finance 100,000 | DE
Deutsche Hypothekenbank AG 1,000% | 04/07/2014 | 04/07/2019 | EUR 33.981.750 33.981.750 -| 0,677% - Consumer Finance 100,210 | DE
Deutsche Kreditbank AG 1,135% | 30/01/2014 | 30/01/2019 | EUR 13.552.300 13.552.300 -| 0,162% - Banks 99,955 | DE
Deutsche Lufthansa AG 1,125% | 12/09/2014 | 12/09/2019 | EUR 648.675.000 648.675.000 -| 1,145% | BBB- | Airlines 99,556 | DE
Deutsche Pfandbriefbank AG 1,500% | 17/09/2014 | 17/09/2019 | EUR 647.565.000 647.565.000 -| 1,715% | BBB | Banks 99,785 | DE
Deutsche Pfandbriefbank AG 1,000% | 25/03/2014 | 25/03/2019 | EUR | 1.037.010.000 | 1.037.010.000 -| 0,085% | AA+ | Banks 99,400 | DE
Deutsche Pfandbriefbank AG 0,137% | 11/09/2014 | 11/09/2019 | EUR 323.487.500 323.487.500 7,98 | 0,058% | AA+ | Banks 100,000 | DE
Deutsche Pfandbriefbank AG 0,836% | 18/12/2014 | 18/12/2019 | EUR 13.143.666 13.143.666 153,64 | 1,514% | BBB | Banks 100,000 | DE
Deutsche Pfandbriefbank AG 1,100% | 09/12/2014 | 09/12/2019 | EUR 15.492.125 15.492.125 173,42 1,712% | BBB | Banks 100,000 | DE
Deutsche Pfandbriefbank AG 1,070% | 15/12/2014 | 16/12/2019 | EUR 6.218.800 6.218.800 167,20 1,650% | BBB | Banks 100,000 | DE
Dexia Credit Local SA 0,381% | 17/01/2014 | 17/01/2019 | EUR 27.063.600 27.063.600 22,00 0,198% AA Banks 99,750 | FR
Dexia Kommunalbank Deutschland AG 1,000% | 11/06/2014 | 11/06/2019 | EUR 676.775.000 676.775.000 -| 0,115% A Consumer Finance 100,000 | DE
DIC Asset AG 4,625% | 08/09/2014 | 08/09/2019 | EUR 226.350.250 226.350.250 -| 3,418% - Real Estate 100,000 | DE
DNB Bank ASA 0,525% | 05/02/2014 | 05/02/2019 | EUR 67.667.000 67.667.000 49,32 | 0,471% | A+ | Banks 100,000 | NO
DNB Boligkreditt AS 0,130% | 29/01/2014 | 29/01/2019 | EUR | 1.365.990.000 | 1.365.990.000 6,01 | 0,038% | AAA | Banks 99,850 | NO
DVB Bank SE 0,875% | 11/11/2014 | 11/11/2019 | EUR 623.180.000 623.180.000 -| 0,903% | A+ | Commercial Finance 99,534 | DE
DVB Bank SE 1,250% | 18/06/2014 | 18/06/2019 | EUR 67.873.500 67.873.500 -| 0,835% | A+ | Commercial Finance 99,500 | DE
DVB Bank SE 0,386% | 16/09/2014 | 16/09/2019 | EUR 97.236.750 97.236.750 35,00 | 0,328% - Commercial Finance 100,000 | DE
DVB Bank SE 0,791% | 18/02/2014 | 18/02/2019 | EUR 68.769.500 68.769.500 70,92 | 0,687% | A+ | Commercial Finance 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,010% | 24/09/2014 | 25/09/2019 | EUR 31.966.250 31.966.250 -1 0,869% - Banks 100,000 | DE
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DZ Bank AG Deutsche Zentral-Genossenschaftsbank 1,400% | 05/09/2014 | 25/09/2019 | EUR 32.376.750 32.376.750 - 1,053% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,500% | 10/06/2014 | 28/06/2019 | EUR 13.545.800 13.545.800 -1 0,439% - Banks 99,650 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,910% | 18/12/2014 | 27/12/2019 | EUR 30.709.500 30.709.500 -1 0,883% - Banks 100,000 | DE
DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0,600% | 15/07/2014 | 15/07/2019 | EUR 33.919.000 33.919.000 -1 0,399% - Banks 100,000 | DE
DZ Privatbank SA 0,400% | 21/11/2014 | 21/11/2019 | EUR 61.941.000 61.941.000 -| 0,732% - Banks 99,837 | LU
EDP Finance BV 2,625% | 15/04/2014 | 15/04/2019 | EUR 898.248.000 898.248.000 -| 1,303% | BB+ | Utilities 99,272 | NL
Electrolux AB 1,000% | 05/12/2014 | 05/12/2019 | EUR 122.926.000 122.926.000 -| 0,800% | BBB | Home Improvement 99,613 | SE
Emil Banca Credito Cooperativo SC 2,500% | 30/01/2014 | 30/01/2019 | EUR 13.552.300 13.552.300 - 1,811% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 1,700% | 11/08/2014 | 11/08/2019 | EUR 26.771.000 26.771.000 - 1,891% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 2,250% | 10/03/2014 | 10/03/2019 | EUR 5.023.775 13.874.000 - 1,836% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 2,100% | 10/04/2014 | 10/04/2019 | EUR 13.887.200 13.887.200 -1 1,834% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 2,500% | 11/08/2014 | 11/08/2019 | EUR 6.692.750 6.692.750 -| 1,888% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 1,850% | 26/05/2014 | 26/05/2019 | EUR 18.885.234 27.290.800 -| 1,850% - Banks 100,000 | IT
Emil Banca Credito Cooperativo SC 3,000% | 24/03/2014 | 24/03/2019 | EUR 6.937.850 6.937.850 -| 1,839% - Banks 100,000 | IT
Emisora Santander Espana SAU 1,700% | 27/05/2014 | 27/05/2019 | EUR 136.160.000 136.160.000 -| 0,849% - Banks 100,000 | ES
Erste Group Bank AG 0,000% | 21/05/2014 | 21/05/2019 | EUR | 1.366.280.000 | 1.366.280.000 10,88 | 0,087% - Banks 100,000 | AT
Erste Group Bank AG 1,050% | 19/03/2014 | 19/03/2019 | EUR 7.653.965 7.653.965 -| 1,061% - Banks 100,000 | AT
Erste Group Bank AG 2,500% | 29/12/2014 | 20/01/2020 | EUR 1.764.926 1.764.926 -l 1,161% - Banks 100,000 | AT
Erste Group Bank AG 1,200% | 31/01/2014 | 31/01/2019 | EUR 9.453.710 9.453.710 -| 1,059% - Banks 100,000 | AT
Erste Group Bank AG 0,050% | 02/07/2014 | 02/07/2019 | EUR 13.651.800 13.651.800 0,50 0,053% - Banks 100,000 | AT
Erste Group Bank AG 1,100% | 12/03/2014 | 12/03/2019 | EUR 1.042.718 1.042.718 - 1,095% - Banks 100,000 | AT
Erste Group Bank AG 1,100% | 23/04/2014 | 23/04/2019 | EUR 2.487.438 2.487.438 - 1,074% - Banks 100,000 | AT
Erste Group Bank AG 1,400% | 19/02/2014 | 19/02/2019 | EUR 5.363.358 5.363.358 -1 1,071% - Banks 100,000 | AT
Erste Group Bank AG 0,788% | 22/05/2014 | 22/05/2019 | EUR 5.460.120 5.460.120 89,11 | 0,869% - Banks 100,000 | AT
Erste Group Bank AG 1,100% | 02/04/2014 | 02/04/2019 | EUR 1.927.296 1.927.296 - 1,081% - Banks 100,000 | AT
Erste Group Bank AG 0,671% | 14/08/2014 | 14/08/2019 | EUR 20.053.050 20.053.050 87,20 | 0,850% - Banks 100,000 | AT
Erste Group Bank AG 1,400% | 29/01/2014 | 29/01/2019 | EUR 5.122.463 5.122.463 -| 1,074% - Banks 100,000 | AT
Erste Group Bank AG 1,250% | 05/02/2014 | 05/02/2019 | EUR 1.395.294 1.395.294 -| 1,098% - Banks 100,000 | AT
Erste Group Bank AG 1,250% | 03/01/2014 | 03/01/2019 | EUR 1.360.500 1.360.500 -| 1,106% - Banks 100,000 | AT
Estra SpA 5,000% | 14/07/2014 | 14/07/2019 | EUR 68.058.000 68.058.000 - 4,764% - Oil & Gas Services & Equipment | 100,000 | IT
F van Lanschot Bankiers NV 2,125% | 21/02/2014 | 21/02/2019 | EUR 4.395.360 4.395.360 -1 1,206% - Banks 100,000 | NL
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FCA Capital Ireland PLC 2,625% | 17/04/2014 | 17/04/2019 | EUR | 1.036.402.500 | 1.036.402.500 - 1,321% | BB+ | Automobiles Manufacturing 99,502 | IE
FCA Capital Ireland PLC 2,000% | 23/09/2014 | 23/10/2019 | EUR 963.547.500 963.547.500 -| 1,525% | BB+ | Automobiles Manufacturing 99,764 | IE
FMS Wertmanagement AoeR 0,750% | 14/04/2014 | 14/03/2019 | EUR | 1.382.780.000 | 1.382.780.000 -| 0,017% | AAA | Winding Up Agencies 99,569 | DE
Medical Equipment & Devices
Fresenius Finance BV 2,375% | 23/01/2014 | 01/02/2019 | EUR 410.253.000 410.253.000 - 1,246% | BB+ | Manufacturing 99,647 | NL
Medical Equipment & Devices
Fresenius Finance BV 2,375% | 23/01/2014 | 01/02/2019 | EUR 410.253.000 410.253.000 -| 1,221% | BB+ | Manufacturing 99,647 | NL
Gazprombank OJSC Via GPB Eurobond Finance PLC 4,000% | 01/07/2014 | 01/07/2019 | EUR | 1.369.110.000 | 1.369.110.000 -| 5,614% | BB+ | Banks 100,000 | IE
Global System International SpA 6,750% | 06/08/2014 | 06/08/2019 | EUR 7.219.206 7.219.206 -| 5,904% - Machinery Manufacturing 100,000 | IT
GRENKE FINANCE Plc 2,170% | 04/03/2014 | 04/03/2019 | EUR 41.200.200 41.200.200 -| 1,712% | BBB+ | Commercial Finance 100,000 | IE
Groupe Promeo 5,500% | 12/12/2014 | 12/12/2019 | EUR 18.758.284 18.758.284 -| 4,510% - Real Estate 100,000 | FR
Gruppo Bancario del Mediterraneo Holding SpA 4,500% | 19/05/2014 | 19/05/2019 | EUR 6.854.750 6.854.750 -| 4,034% - Banks 100,000 | IT
Hamburger Sparkasse AG 1,000% | 10/04/2014 | 10/04/2019 | EUR 27.774.400 27.774.400 - 0,187% - Banks 99,980 | DE
Hamburger Sparkasse AG 0,950% | 09/05/2014 | 09/05/2019 | EUR 27.516.200 27.516.200 -| 0,183% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,400% | 15/01/2014 | 15/01/2019 | EUR 13.679.542 67.969.500 - 0,744% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,050% | 12/03/2014 | 12/03/2019 | EUR 69.514.500 69.514.500 - 0,720% - Banks 100,000 | DE
Hamburger Sparkasse AG 1,000% | 12/03/2014 | 12/03/2019 | EUR 63.469.519 69.514.500 - 0,721% - Banks 100,000 | DE
Hamburger Sparkasse AG 0,850% | 04/06/2014 | 04/06/2019 | EUR 68.041.500 68.041.500 -| 0,748% - Banks 100,000 | DE
Hamburger Sparkasse AG 0,750% | 02/06/2014 | 04/06/2019 | EUR 1.101.227 67.977.000 -| 0,775% - Banks 100,000 | DE
Hamburger Sparkasse AG 0,500% | 18/09/2014 | 18/09/2019 | EUR 32.307.500 32.307.500 -| 0,191% - Banks 99,980 | DE
Hannoversche Volksbank 1,000% | 01/10/2014 | 01/10/2019 | EUR 6.304.550 6.304.550 -| 0,827% - Banks 101,000 | DE
Hannoversche Volksbank 1,250% | 31/05/2014 | 31/05/2019 | EUR 6.797.700 6.797.700 -| 0,790% - Banks 100,750 | DE
Construction Materials
HeidelbergCement Finance Luxembourg SA 2,250% | 12/03/2014 | 12/03/2019 | EUR 695.145.000 695.145.000 -1 1,437% - Manufacturing 98,839 | LU
Hellenic Republic Government Bond 0,762% | 11/08/2014 | 10/08/2019 | EUR 993.408.898 993.408.898 | 1.661,68 | 16,665% - Sovereigns 100,000 | GR
Hellenic Republic Government Bond 4,750% | 17/04/2014 | 17/04/2019 | EUR | 5.570.083.052 | 5.570.083.052 -| 17,509% | CCC+ | Sovereigns 99,133 | GR
Herbawi GmbH 7,750% | 09/10/2014 | 09/10/2019 | EUR 12.686.400 12.686.400 - 7,941% - Retail - Consumer Discretionary | 100,000 | DE
Hesalight A/S 7,000% | 12/12/2014 | 12/12/2019 | EUR 68.506.350 68.506.350 -| 5,344% - Semiconductors 100,000 | DK
HKScan OY)J 3,625% | 21/11/2014 | 21/11/2019 | EUR 123.882.000 123.882.000 -| 3,032% - Food & Beverage 99,422 | FI
HOCHTIEF AG 2,625% | 28/05/2014 | 28/05/2019 | EUR 679.590.000 679.590.000 -| 1,743% - Industrial Other 99,423 | DE
HSBC France SA 0,532% | 11/07/2014 | 11/07/2019 | EUR 68.017.500 68.017.500 55,40 | 0,532% - Banks 100,000 | FR
HSBC Trinkaus & Burkhardt AG 1,122% | 26/03/2014 | 26/03/2019 | EUR 13.788.700 13.788.700 -| 0,813% - Banks 100,000 | DE
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HSH Finanzfonds AoeR 0,099% | 12/06/2014 | 17/06/2019 | EUR 677.335.000 677.335.000 4,99 | 0,098% - Government Regional 100,000 | DE
HSH Nordbank AG 0,625% | 17/07/2014 | 17/07/2019 | EUR 676.215.000 676.215.000 -1 0,131% - Banks 99,469 | DE
HSH Nordbank AG 1,540% | 16/07/2014 | 16/07/2019 | EUR 243.509.400 243.509.400 -1 0,878% - Banks 100,000 | DE
HSH Nordbank AG 1,000% | 16/10/2014 | 16/10/2019 | EUR 109.015.050 109.015.050 -1 0,941% - Banks 100,000 | DE
HSH Nordbank AG 0,411% | 04/11/2014 | 04/11/2019 | EUR 6.272.600 6.272.600 35,29 | 0,401% - Banks 100,000 | DE
HSH Nordbank AG 1,000% | 11/12/2014 | 11/12/2019 | EUR 6.812.740 6.812.740 70,48 | 0,753% - Banks 100,000 | DE
HSH Nordbank AG 1,000% | 16/10/2014 | 16/10/2019 | EUR 3.847.590 3.847.590 -1 0,941% - Banks 100,000 | DE
HSH Nordbank AG 2,330% | 12/09/2014 | 11/10/2019 | EUR 1.297.350 1.297.350 - 2,543% - Banks 100,000 | DE
HSH Nordbank AG 3,000% | 31/10/2014 | 31/10/2019 | EUR 1.879.710 1.879.710 - 0,941% - Banks 100,000 | DE
HSH Nordbank AG 1,280% | 18/11/2014 | 18/11/2019 | EUR 6.265.800 6.265.800 - 0,962% - Banks 100,000 | DE
HSH Nordbank AG 1,540% | 16/07/2014 | 16/07/2019 | EUR 22.998.110 22.998.110 -1 0,882% - Banks 100,000 | DE
HSH Nordbank AG 2,000% | 02/01/2014 | 02/01/2019 | EUR 1.640.964 1.640.964 -1 0,923% - Banks 100,000 | DE
HYPO NOE Gruppe Bank AG 1,125% | 12/11/2014 | 12/11/2019 | EUR 186.585.000 186.585.000 -1 1,812% A Consumer Finance 99,966 | AT
HYPO NOE Gruppe Bank AG 0,698% | 06/08/2014 | 06/08/2019 | EUR 1.336.890 1.336.890 154,22 1,520% - Consumer Finance 100,000 | AT
HYPO NOE Gruppe Bank AG 0,109% | 27/06/2014 | 27/06/2019 | EUR 27.282.200 27.282.200 13,90 | 0,187% - Consumer Finance 100,000 | AT
HYPO NOE Gruppe Bank AG 0,995% | 15/05/2014 | 15/05/2019 | EUR 10.965.520 10.965.520 -| 0,424% - Consumer Finance 100,000 | AT
HYPO NOE Landesbank AG 1,250% | 01/02/2014 | 01/02/2019 | EUR 6.758.550 6.758.550 39,71 | 0,445% - Consumer Finance 100,000 | AT
Hypo Tirol Bank AG 0,500% | 09/10/2014 | 09/10/2019 | EUR 380.592.000 380.592.000 -1 0,363% - Consumer Finance 99,577 | AT
ICAP Group Holdings PLC 3,125% | 06/03/2014 | 06/03/2019 | EUR 485.072.000 485.072.000 - 2,362% - Financial Services 99,654 | GB
Iccrea Banca SpA 1,875% | 25/11/2014 | 25/11/2019 | EUR 622.985.000 622.985.000 - 1,705% BB Banks 99,542 | IT
Iccrea Banca SpA 2,000% | 11/04/2014 | 11/04/2019 | EUR 34.743.250 34.743.250 154,19 1,590% - Banks 100,000 | IT
Iccrea Banca SpA 3,000% | 20/01/2014 | 20/01/2019 | EUR 67.800.000 67.800.000 - 1,499% - Banks 100,000 | IT
Iccrea Banca SpA 1,000% | 01/12/2014 | 01/12/2019 | EUR 16.242.720 16.242.720 141,09 1,459% - Banks 100,000 | IT
IKB Deutsche Industriebank AG 2,000% | 01/12/2014 | 01/12/2019 | EUR 12.494.400 12.494.400 -1 0,888% - Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 2,650% | 03/04/2014 | 03/04/2019 | EUR 13.720.600 13.720.600 -1 0,809% - Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 1,700% | 28/10/2014 | 28/10/2019 | EUR 12.738.900 12.738.900 -1 0,869% - Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 2,600% | 19/05/2014 | 19/05/2019 | EUR 13.709.500 13.709.500 -1 0,810% - Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 0,000% | 03/04/2014 | 03/04/2019 | EUR 13.720.600 13.720.600 -1 0,802% - Consumer Finance 87,000 | DE
IKB Deutsche Industriebank AG 3,000% | 26/02/2014 | 26/02/2019 | EUR 13.671.500 13.671.500 -1 0,813% - Consumer Finance 100,000 | DE
IKB Deutsche Industriebank AG 0,000% | 04/07/2014 | 04/07/2019 | EUR 13.592.700 13.592.700 - 0,819% - Consumer Finance 88,000 | DE
IKB Deutsche Industriebank AG 2,800% | 20/01/2014 | 20/01/2019 | EUR 13.560.000 13.560.000 - 0,811% - Consumer Finance 100,500 | DE
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INEOS Grangemouth PLC 0,750% | 30/07/2014 | 30/07/2019 | EUR 381.304.350 381.304.350 -| 0,258% - Chemicals 99,688 | GB
ING Bank NV 0,399% | 20/11/2014 | 20/11/2019 | EUR 626.940.000 626.940.000 36,56 | 0,344% - Banks 100,523 | NL
ING Bank NV 0,578% | 25/02/2014 | 25/02/2019 | EUR 275.044.000 275.044.000 33,33 | 0,311% - Banks 100,000 | NL
ING Bank NV 1,000% | 30/01/2014 | 30/01/2019 | EUR 13.552.300 13.552.300 60,85 | 0,586% - Banks 100,000 | NL
ING Bank NV 1,000% | 11/03/2014 | 11/03/2019 | EUR 20.796.600 20.796.600 59,30 | 0,571% - Banks 100,000 | NL
ING Bank NV 1,125% | 27/05/2014 | 27/05/2019 | EUR 68.080.000 68.080.000 -| 0,700% - Banks 100,000 | NL
ING Bank NV 0,750% | 30/01/2014 | 30/01/2019 | EUR 650.510 650.510 62,57 | 0,604% - Banks 100,000 | NL
ING Bank NV 1,250% | 31/03/2014 | 29/03/2019 | EUR 1.377.230 1.377.230 -| 0,712% - Banks 100,000 | NL
ING Bank NV 1,300% | 28/02/2014 | 28/02/2019 | EUR 5.523.000 5.523.000 -| 0,742% - Banks 100,000 | NL
Intermediate Capital Group PLC 4,282% | 10/03/2014 | 10/03/2019 | EUR 104.055.000 104.055.000 -| 3,006% | BBB- | Commercial Finance 100,000 | GB
Intervest Offices & Warehouses NV 3,430% | 01/04/2014 | 01/04/2019 | EUR 34.494.250 34.494.250 -1 2,461% - Real Estate 100,000 | BE
Intesa Sanpaolo SpA 1,031% | 17/04/2014 | 17/04/2019 | EUR | 1.381.870.000 | 1.381.870.000 94,70 | 0,925% | BBB- | Banks 99,756 | IT
Intesa Sanpaolo SpA 1,487% | 10/03/2014 | 10/03/2019 | EUR 86.851.240 86.851.240 | 134,00 | 1,318% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,000% | 10/07/2014 | 10/07/2019 | EUR 7.288.260 7.288.260 -| 1,887% - Banks 100,000 | IT
Intesa Sanpaolo SpA 0,320% | 14/10/2014 | 14/10/2019 | EUR 16.483.580 16.483.580 | 102,50 | 1,003% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,000% | 03/07/2014 | 03/07/2019 | EUR 17.329.840 17.329.840 | 158,42 | 1,562% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,000% | 15/05/2014 | 15/05/2019 | EUR 23.425.092 23.425.092 | 157,15| 1,550% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,480% | 10/02/2014 | 10/02/2019 | EUR 57.964.008 57.964.008 | 155,83 | 1,536% - Banks 100,000 | IT
Intesa Sanpaolo SpA 0,636% | 16/09/2014 | 16/09/2019 | EUR 11.564.691 11.564.691 144,78 | 1,426% - Banks 100,000 | IT
Intesa Sanpaolo SpA 1,120% | 20/10/2014 | 20/10/2019 | EUR 63.977.000 63.977.000 -| 1,207% | BBB- | Banks 100,000 | IT
Government Development
Investitionsbank Berlin 1,000% | 07/07/2014 | 25/06/2019 | EUR 40.816.500 40.816.500 -| 0,315% - Banks 101,892 | DE
Government Development
Investitionsbank Berlin 0,600% | 07/10/2014 | 24/09/2019 | EUR 63.260.500 63.260.500 -| 0,315% - Banks 100,000 | DE
Government Development
Investitionsbank Berlin 0,600% | 07/10/2014 | 24/09/2019 | EUR 63.260.500 63.260.500 -] 0,312% - Banks 100,000 | DE
Government Development
Investitionsbank Berlin 0,535% | 19/08/2014 | 19/08/2019 | EUR 53.271.200 53.271.200 -| 0,461% - Banks 100,000 | DE
Government Development
Investitionsbank Berlin 1,000% | 07/04/2014 | 19/03/2019 | EUR 93.423.840 93.423.840 -| 0,235% - Banks 100,332 | DE
Italy Buoni Poliennali Del Tesoro 1,050% | 01/12/2014 | 01/12/2019 | EUR | 19.330.086.240 | 19.330.086.240 -| 0,679% - Sovereigns 100,530 | IT
Italy Buoni Poliennali Del Tesoro 1,500% | 01/07/2014 | 01/08/2019 | EUR | 21.930.677.802 | 21.930.677.802 -| 0,600% - Sovereigns 100,740 | IT
Jose de Mello Saude SA 3,925% | 09/06/2014 | 09/06/2019 | EUR 67.930.500 67.930.500 | 290,54 | 2,953% - Health Care Facilities & Services | 100,000 | PT

Informe de Fiscalizacién de la gestion de la tesoreria y actividad financiera de la Comunidad Auténoma de Canarias, ejercicios 2011-2014

211




Audiencia de
Cuentas de
Canarias

As

KBC Bank NV 1,000% | 25/02/2014 | 25/02/2019 | EUR | 1.031.415.000 | 1.031.415.000 -| 0,184% - Banks 99,391 | BE
KBC Bank NV 0,132% | 11/04/2014 | 11/04/2019 | EUR 55.589.200 55.589.200 9,32 | 0,071% - Banks 100,000 | BE
KBC IFIMA SA 0,633% | 06/05/2014 | 06/05/2019 | EUR 13.925.100 13.925.100 53,18 | 0,510% - Banks 100,000 | LU
Kedrion SpA 4,625% | 24/04/2014 | 24/04/2019 | EUR 414.708.000 414.708.000 -| 4,250% - Pharmaceuticals 100,000 | IT
Kemira OYJ 2,500% | 27/05/2014 | 27/05/2019 | EUR 272.320.000 272.320.000 - | 1,409% - Chemicals 99,629 | FI
Kommunalbanken AS 0,875% | 08/04/2014 | 08/04/2019 | EUR | 1.379.590.000 | 1.379.590.000 -| 0,088% | AAA | Government Agencies 99,442 | NO
Kreissparkasse Heilbronn 1,250% | 20/03/2014 | 20/03/2019 | EUR 20.665.200 20.665.200 -| 0,280% - Banks 101,260 | DE
KTG Agrar SE 7,250% | 15/10/2014 | 15/10/2019 | EUR 31.977.000 31.977.000 - 7,062% - Food & Beverage 100,000 | DE
La Ville de Liege 2,000% | 31/01/2014 | 31/01/2019 | EUR 8.778.445 8.778.445 - 0,357% - Government Regional 100,000 | BE
Lagardere SCA 2,000% | 19/09/2014 | 19/09/2019 | EUR 641.655.000 641.655.000 - 1,927% - Publishing & Broadcasting 99,981 | FR
Land Thueringen 0,250% | 09/12/2014 | 09/12/2019 | EUR 929.527.500 929.527.500 -| 0,208% - Government Regional 99,684 | DE
Landesbank Berlin AG 0,450% | 17/09/2014 | 17/09/2019 | EUR 84.183.450 84.183.450 -| 0,222% - Banks 100,030 | DE
Landesbank Berlin AG 0,970% | 28/03/2014 | 28/03/2019 | EUR 13.753.200 34.383.000 -| 0,227% - Banks 99,950 | DE
Landesbank Berlin AG 0,785% | 27/05/2014 | 27/05/2019 | EUR 13.616.000 27.232.000 -| 0,215% - Banks 99,980 | DE
Landesbank Hessen-Thueringen Girozentrale 1,000% | 25/02/2014 | 25/02/2019 | EUR | 1.375.220.000 | 1.375.220.000 -| 0,050% - Banks 99,893 | DE
Landesbank Hessen-Thueringen Girozentrale 0,031% | 23/04/2014 | 23/04/2019 | EUR 138.191.000 138.191.000 4,54 0,023% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,400% | 08/12/2014 | 08/11/2019 | EUR 123.145.000 123.145.000 -| 0,658% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,350% | 17/09/2014 | 17/09/2019 | EUR 129.513.000 129.513.000 53,52 | 0,513% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,500% | 02/10/2014 | 02/09/2019 | EUR 126.756.000 126.756.000 -1 0,620% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,200% | 26/02/2014 | 26/02/2019 | EUR 136.715.000 136.715.000 -1 0,556% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 1,200% | 03/04/2014 | 03/04/2019 | EUR 137.206.000 137.206.000 -1 0,565% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,500% | 24/07/2014 | 24/06/2019 | EUR 134.697.000 134.697.000 -1 0,583% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,350% | 14/11/2014 | 14/10/2019 | EUR 125.142.000 125.142.000 - 0,644% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,500% | 19/08/2014 | 19/07/2019 | EUR 133.178.000 133.178.000 -1 0,595% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,500% | 15/09/2014 | 15/08/2019 | EUR 129.324.000 129.324.000 -| 0,609% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,650% | 09/09/2014 | 09/09/2019 | EUR 12.915.900 12.915.900 -1 0,623% - Banks 100,367 | DE
Landesbank Hessen-Thueringen Girozentrale 0,500% | 27/10/2014 | 27/09/2019 | EUR 127.045.000 127.045.000 -1 0,634% - Banks 100,000 | DE
Landesbank Hessen-Thueringen Girozentrale 0,350% | 29/12/2014 | 29/11/2019 | EUR 121.719.000 121.719.000 -1 0,671% - Banks 100,000 | DE
Landesbank Saar 1,000% | 22/05/2014 | 22/05/2019 | EUR 34.125.750 34.125.750 -| 0,666% - Banks 100,150 | DE
Landesbank Saar 1,000% | 31/07/2014 | 31/07/2019 | EUR 33.463.500 33.463.500 -| 0,609% - Banks 100,670 | DE
Landesbank Saar 0,625% | 07/08/2014 | 31/07/2019 | EUR 33.376.000 33.376.000 -| 0,260% - Banks 99,850 | DE
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Landes-Hypothekenbank Steiermark AG 1,500% | 08/01/2014 | 08/01/2019 | EUR 67.852.000 67.852.000 - 1,471% - Banks 100,000 | AT
Government Development
Landeskreditbank Baden-Wuerttemberg Foerderbank 0,250% | 25/11/2014 | 25/11/2019 | EUR | 1.245.970.000 | 1.245.970.000 -| 0,139% | AAA | Banks 99,708 | DE
Government Development
Landwirtschaftliche Rentenbank 0,500% | 25/06/2014 | 25/06/2019 | EUR 13.638.200 13.638.200 -| 0,011% | AAA | Banks 100,000 | DE
Waste & Environment Services
Lassila & Tikanoja OYJ 2,125% | 15/09/2014 | 15/09/2019 | EUR 38.797.200 38.797.200 -| 0,827% - & Equipment 99,653 | FI
LBBW 0,212% | 08/08/2014 | 08/08/2019 | EUR 134.159.000 134.159.000 25,67 | 0,235% - Banks 100,000 | DE
LBBW 1,000% | 01/07/2014 | 01/07/2019 | EUR 136.911.000 136.911.000 -| 0,636% - Banks 101,070 | DE
LBBW 1,000% | 11/07/2014 | 11/07/2019 | EUR 136.035.000 136.035.000 -| 0,640% - Banks 101,170 | DE
LBBW 0,530% | 08/08/2014 | 08/08/2019 | EUR 13.415.900 13.415.900 53,27 | 0,511% - Banks 100,000 | DE
LBBW 2,750% | 08/04/2014 | 08/04/2019 | EUR 137.959.000 137.959.000 -| 0,620% - Banks 108,020 | DE
LBBW 1,000% | 24/02/2014 | 04/03/2019 | EUR 13.736.500 13.736.500 -| 0,160% - Banks 100,325 | DE
LBBW 0,211% | 11/02/2014 | 11/02/2019 | EUR 136.489.000 136.489.000 26,89 | 0,247% - Banks 100,000 | DE
LBBW 0,100% | 06/11/2014 | 06/11/2019 | EUR 6.198.750 6.198.750 -| 0,704% - Banks 105,000 | DE
LBBW 0,625% | 30/10/2014 | 30/10/2019 | EUR 126.093.000 126.093.000 -| 0,702% - Banks 100,000 | DE
LBBW 1,250% | 09/04/2014 | 30/04/2019 | EUR 138.093.000 138.093.000 -| 0,623% - Banks 100,990 | DE
LBBW 0,275% | 19/12/2014 | 19/12/2019 | EUR 12.240.300 12.240.300 -| 0,160% - Banks 100,000 | DE
LBBW 0,900% | 25/04/2014 | 25/04/2019 | EUR 13.837.800 13.837.800 -| 0,137% - Banks 99,960 | DE
LBBW 1,250% | 21/01/2014 | 21/01/2019 | EUR 13.550.300 13.550.300 -| 0,172% - Banks 100,420 | DE
LBBW 1,125% | 28/01/2014 | 28/01/2019 | EUR 13.663.200 13.663.200 -| 0,168% - Banks 100,200 | DE
LBBW 1,000% | 07/02/2014 | 07/02/2019 | EUR 136.214.000 136.214.000 -| 0,587% - Banks 99,610 | DE
LBBW 0,950% | 07/03/2014 | 07/03/2019 | EUR 138.749.000 138.749.000 -| 0,597% - Banks 100,000 | DE
LBBW 1,125% | 11/03/2014 | 11/03/2019 | EUR 138.644.000 138.644.000 -| 0,600% - Banks 100,320 | DE
LBBW 0,500% | 20/06/2014 | 20/06/2019 | EUR 6.792.100 6.792.100 -| 0,122% - Banks 99,360 | DE
LBBW 0,625% | 27/06/2014 | 27/06/2019 | EUR 13.641.100 13.641.100 -1 0,117% - Banks 100,050 | DE
LBBW 0,375% | 13/10/2014 | 14/10/2019 | EUR 12.665.900 12.665.900 -| 0,136% - Banks 99,910 | DE
LBBW 0,580% | 14/10/2014 | 14/10/2019 | EUR 63.301.000 63.301.000 -| 0,693% - Banks 100,000 | DE
LBBW 0,400% | 28/10/2014 | 28/10/2019 | EUR 12.738.900 12.738.900 -| 0,141% - Banks 99,900 | DE
LeasePlan Corp NV 0,836% | 26/06/2014 | 26/06/2019 | EUR 27.224.200 27.224.200 70,64 | 0,684% - Commercial Finance 100,000 | NL
Lemminkainen OY)J 7,375% | 26/06/2014 | 06/07/2019 | EUR 136.121.000 136.121.000 -| 6,423% - Industrial Other 100,000 | FI
Lloyds Bank PLC 0,437% | 10/09/2014 | 10/09/2019 | EUR | 1.741.756.500 | 1.741.756.500 38,32 | 0,361% A Banks 99,850 | GB
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Lloyds Bank PLC 1,075% | 04/06/2014 | 04/06/2019 | EUR 6.804.150 6.804.150 -1 0,643% - Banks 100,000 | GB
Lloyds Bank PLC 0,581% | 24/04/2014 | 24/04/2019 | EUR 138.236.000 138.236.000 45,58 | 0,434% - Banks 100,000 | GB
Lloyds Bank PLC 0,537% | 29/05/2014 | 29/05/2019 | EUR 13.609.000 13.609.000 46,74 | 0,445% - Banks 100,000 | GB
Luxembourg Treasury Securities SA 0,436% | 07/10/2014 | 07/10/2019 | EUR 253.042.000 253.042.000 - 0,282% | AAA | Sovereigns 100,000 | LU
Luximo Holding AG 6,250% | 15/09/2014 | 15/09/2019 | EUR 32.331.000 32.331.000 - 1,344% - Financial Services 100,000 | CH
Mahle GmbH 1,600% | 05/12/2014 | 05/12/2019 | EUR 35.648.540 35.648.540 - 1,470% - Auto Parts Manufacturing 100,000 | DE
Mantovabanca 1896 Credito Cooperativo SC 3,000% | 02/01/2014 | 02/01/2019 | EUR 1.777.711 13.674.700 -1 2,519% - Banks 100,000 | IT
Mediobanca SpA 2,250% | 18/03/2014 | 18/03/2019 | EUR | 1.044.142.500 | 1.044.142.500 - 1,319% | BBB- | Banks 99,888 | IT
Mediobanca SpA 1,125% | 17/06/2014 | 17/06/2019 | EUR | 1.015.845.000 | 1.015.845.000 - 0,257% A Banks 99,566 | IT
Forest & Paper Products
Metsa Board OY)J 4,000% | 13/03/2014 | 13/03/2019 | EUR 311.793.750 311.793.750 -1 1,963% BB Manufacturing 99,203 | FI
mFinance France SA 2,375% | 01/04/2014 | 01/04/2019 | EUR 689.885.000 689.885.000 -| 2,082% | BBB | Banks 99,484 | FR
MM Warburg & Co Hypothekenbank AG 0,281% | 24/04/2014 | 24/04/2019 | EUR 27.647.200 27.647.200 10,39 | 0,082% - Consumer Finance 100,000 | DE
MM Warburg & Co Hypothekenbank AG 0,225% | 04/11/2014 | 04/11/2019 | EUR 31.363.000 31.363.000 17,47 | 0,153% - Consumer Finance 100,000 | DE
MM Warburg & Co Hypothekenbank AG 0,700% | 20/08/2014 | 20/08/2019 | EUR 26.580.400 26.580.400 -1 0,257% - Consumer Finance 100,000 | DE
MM Warburg & Co Hypothekenbank AG 0,271% | 14/08/2014 | 14/08/2019 | EUR 26.737.400 26.737.400 6,94 | 0,047% - Consumer Finance 100,000 | DE
Mota-Engil SGPS SA 5,500% | 22/04/2014 | 22/04/2019 | EUR 151.800.000 151.800.000 -| 4,604% - Industrial Other 100,000 | PT
Muenchener Hypothekenbank eG 0,375% | 24/09/2014 | 24/09/2019 | EUR 383.595.000 383.595.000 -1 0,124% - Consumer Finance 99,886 | DE
Muenchener Hypothekenbank eG 0,132% | 09/07/2014 | 09/07/2019 | EUR 20.167.368 20.167.368 19,11 | 0,169% - Consumer Finance 100,000 | DE
Muenchener Hypothekenbank eG 2,400% | 11/11/2014 | 11/11/2019 | EUR 6.231.800 6.231.800 -1 0,419% - Consumer Finance 110,060 | DE
Municipality of Eindhoven Netherlands 1,255% | 23/04/2014 | 23/04/2019 | EUR 20.728.650 20.728.650 -| 0,044% - Government Regional 100,000 | NL
Nationwide Building Society 0,750% | 25/06/2014 | 25/06/2019 | EUR | 1.363.820.000 | 1.363.820.000 -| 0,270% | AAA | Banks 99,829 | GB
Nationwide Building Society 1,625% | 03/04/2014 | 03/04/2019 | EUR | 1.029.045.000 | 1.029.045.000 -| 0,644% A Banks 99,886 | GB
Nationwide Building Society 0,491% | 22/10/2014 | 22/10/2019 | EUR 63.319.500 63.319.500 56,06 | 0,539% A Banks 100,000 | GB
Natixis Pfandbriefbank AG 0,162% | 26/06/2014 | 03/06/2019 | EUR 72.144.130 72.144.130 8,83 | 0,066% Consumer Finance 99,717 | DE
Natixis Pfandbriefbank AG 1,000% | 12/06/2014 | 03/06/2019 | EUR 13.546.700 13.546.700 - 0,271% - Consumer Finance 100,580 | DE
NBG Finance PLC 4,375% | 30/04/2014 | 30/04/2019 | EUR | 1.039.935.000 | 1.039.935.000 - | 29,188% - Financial Services 99,451 | GB
Nederlandse Waterschapsbank NV 0,625% | 03/07/2014 | 03/07/2019 | EUR 680.135.000 680.135.000 -| 0,105% | AA+ | Government Agencies 99,428 | NL
Nederlandse Waterschapsbank NV 1,125% | 27/01/2014 | 28/01/2019 | EUR | 1.367.850.000 | 1.367.850.000 -| 0,060% | AA+ | Government Agencies 99,436 | NL
Neue ZWL Zahnradwerk Leipzig GmbH 7,500% | 04/03/2014 | 04/03/2019 | EUR 34.333.500 34.333.500 -1 4,975% - Machinery Manufacturing 100,000 | DE
NIBC Bank NV 1,250% | 08/04/2014 | 08/04/2019 | EUR 689.795.000 689.795.000 - 0,200% | AAA | Financial Services 99,659 | NL
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Norddeutsche Landesbank Girozentrale 1,125% | 19/02/2014 | 19/02/2019 | EUR 687.610.000 687.610.000 -1 0,304% - Banks 99,412 | DE
Norddeutsche Landesbank Girozentrale 0,750% | 10/09/2014 | 10/09/2019 | EUR 129.019.000 129.019.000 -1 0,787% - Banks 100,430 | DE
Norddeutsche Landesbank Girozentrale 0,310% | 19/11/2014 | 19/11/2019 | EUR 125.502.000 125.502.000 -1 0,321% - Banks 99,930 | DE
Norddeutsche Landesbank Girozentrale 1,125% | 12/05/2014 | 08/05/2019 | EUR 137.571.000 137.571.000 -1 0,729% - Banks 100,350 | DE
Norddeutsche Landesbank Girozentrale 1,000% | 15/09/2014 | 16/09/2019 | EUR 258.648.000 258.648.000 -| 0,789% - Banks 101,190 | DE
Norddeutsche Landesbank Girozentrale 0,900% | 08/08/2014 | 08/08/2019 | EUR 268.318.000 268.318.000 - 0,767% - Banks 99,860 | DE
Nordea Bank AB 0,489% | 20/05/2014 | 20/05/2019 | EUR 41.067.900 41.067.900 32,51 | 0,303% - Diversified Banks 100,000 | SE
Nordea Bank AB 0,499% | 20/05/2014 | 20/05/2019 | EUR 34.223.250 34.223.250 32,64 0,304% - Diversified Banks 100,000 | SE
Nordea Bank AB 0,288% | 26/11/2014 | 26/11/2019 | EUR 12.504.600 12.504.600 31,75 0,295% - Diversified Banks 100,000 | SE
Nordea Bank AB 0,451% | 12/08/2014 | 12/08/2019 | EUR 33.399.250 33.399.250 30,27 0,281% - Diversified Banks 100,000 | SE
Nordea Bank Finland Abp 1,250% | 14/01/2014 | 14/01/2019 | EUR | 2.052.465.000 | 2.052.465.000 -| 0,134% - Banks 99,769 | FI
Pohjola Bank Oyj 1,125% | 17/06/2014 | 17/06/2019 | EUR | 1.015.845.000 | 1.015.845.000 -| 0,551% | AA- | Banks 99,720 | FI
Porr Ag 3,875% | 28/10/2014 | 28/10/2019 | EUR 66.257.567 71.671.599 - 2,324% - Industrial Other 100,000 | AT
Poste Vita SpA 2,875% | 30/05/2014 | 30/05/2019 | EUR | 1.023.090.000 | 1.023.090.000 -| 1,883% - Life Insurance 99,597 | IT
Powszechna Kasa Oszczednosci Bank Polski SA Via PKO

Finance AB 2,324% | 23/01/2014 | 23/01/2019 | EUR 683.755.000 683.755.000 -| 1,449% | BBB+ | Banks 100,000 | SE
Propertize BV 1,000% | 18/02/2014 | 18/02/2019 | EUR 825.234.000 825.234.000 - 0,110% - Real Estate 99,637 | NL
Raiffeisen Bank International AG 1,370% | 18/09/2014 | 18/09/2019 | EUR 16.799.900 16.799.900 - 1,629% - Banks 100,000 | AT
Raiffeisen Bank International AG 1,081% | 20/01/2014 | 21/01/2019 | EUR 135.600.000 135.600.000 109,15 1,069% - Banks 100,000 | AT
Raiffeisen Bank International AG 1,370% | 12/09/2014 | 12/09/2019 | EUR 12.973.500 12.973.500 - 1,584% - Banks 100,000 | AT
Raiffeisen Bank International AG 0,993% | 06/11/2014 | 06/11/2019 | EUR 49.590.000 49.590.000 | 111,02 | 1,088% - Banks 100,000 | AT
Raiffeisen Bank International AG 1,660% | 22/04/2014 | 22/04/2019 | EUR 13.800.000 13.800.000 -| 1,582% - Banks 100,000 | AT
Raiffeisen Bank International AG 0,490% | 19/05/2014 | 19/05/2019 | EUR 274.190.000 274.190.000 2397 | 0,218% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband | 1,236% | 18/12/2014 | 18/12/2019 | EUR 60.190.620 60.190.620 150,33 1,481% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband | 1,840% | 20/01/2014 | 20/01/2019 | EUR 66.444.000 66.444.000 - 1,278% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband | 0,781% | 20/01/2014 | 21/01/2019 | EUR 66.444.000 66.444.000 141,50 1,393% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband | 1,625% | 31/01/2014 | 31/01/2019 | EUR 66.175.970 66.175.970 - 1,279% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband | 1,125% | 28/10/2014 | 28/10/2019 | EUR 62.420.610 62.420.610 -1 1,399% - Banks 100,000 | AT
Raiffeisenlandesbank Burgenland und Revisionsverband | 1,500% | 02/06/2014 | 02/06/2019 | EUR 66.617.460 66.617.460 - 1,321% - Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,420% | 11/02/2014 | 11/02/2019 | EUR 13.648.900 13.648.900 -1 2,185% - Banks 100,000 | AT
Raiffeisenlandesbank Niederoesterreich-Wien AG 1,250% | 01/07/2014 | 01/07/2019 | EUR 17.824.443 17.824.443 -1 2,173% - Banks 100,000 | AT
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Raiffeisenlandesbank Niederoesterreich-Wien AG 1,500% | 31/01/2014 | 31/01/2019 | EUR 19.346.342 19.346.342 -1 2,179% - Banks 100,000 | AT
Raiffeisenlandesbank Oberoesterreich AG 0,501% | 25/07/2014 | 25/07/2019 | EUR 40.286.400 40.286.400 | 160,88 | 1,587% - Banks 100,000 | AT
Raiffeisen-Landesbank Steiermark AG 1,400% | 08/05/2014 | 08/05/2019 | EUR 102.572.880 102.572.880 -1 1,235% - Banks 100,200 | AT
Raiffeisenlandesbank Vorarlberg Waren-und

Revisionsverband registrierte GenmbH 1,000% | 26/09/2014 | 26/09/2019 | EUR 38.067.900 38.067.900 161,05 1,588% - Banks 100,950 | AT
Raiffeisenlandesbank Vorarlberg Waren-und

Revisionsverband registrierte GenmbH 0,390% | 03/12/2014 | 03/12/2019 | EUR 6.152.300 6.152.300 - 0,290% - Banks 100,000 | AT
Raiffeisenlandesbank Vorarlberg Waren-und

Revisionsverband registrierte GenmbH 1,250% | 13/01/2014 | 13/01/2019 | EUR 40.962.300 40.962.300 - 1,264% - Banks 100,450 | AT
Raiffeisenverband Salzburg 1,400% | 10/02/2014 | 10/02/2019 | EUR 40.925.400 40.925.400 -1 1,301% - Banks 100,500 | AT
Raiffeisenverband Salzburg 1,250% | 15/04/2014 | 15/04/2019 | EUR 41.457.600 41.457.600 - 1,321% - Banks 100,800 | AT
Raiffeisenverband Salzburg 1,250% | 26/05/2014 | 26/05/2019 | EUR 40.936.200 40.936.200 - 1,335% - Banks 100,750 | AT
Raiffeisenverband Salzburg 1,000% | 10/07/2014 | 10/07/2019 | EUR 40.792.500 40.792.500 - 1,350% - Banks 100,750 | AT
Raiffeisenverband Salzburg 0,750% | 15/09/2014 | 15/09/2019 | EUR 38.797.200 38.797.200 -| 1,386% - Banks 100,500 | AT
Raiffeisenverband Salzburg 0,700% | 29/12/2014 | 29/12/2019 | EUR 36.515.700 36.515.700 - | 1,449% - Banks 100,750 | AT
RCI Banque SA 1,125% | 30/09/2014 | 30/09/2019 | EUR 757.722.000 757.722.000 -| 0,817% | BBB | Automobiles Manufacturing 99,836 | FR
Region of Rhone-Alpes France 1,312% | 17/04/2014 | 17/04/2019 | EUR 13.818.700 13.818.700 -| 0,156% - Government Regional 100,000 | FR
Rigoni DI Asiago Srl 6,250% | 18/07/2014 | 18/07/2019 | EUR 9.463.090 9.463.090 -| 7,933% - Retail - Consumer Staples 100,000 | IT
Romagna Est Banca di Credito Cooperativo Societa

Cooperativa 1,500% | 01/04/2014 | 01/04/2019 | EUR 1.380 1.380| 307,33 | 3,121% - Banks 100,000 | IT
Romagna Est Banca di Credito Cooperativo Societa

Cooperativa 2,000% | 15/01/2014 | 15/01/2019 | EUR 353.441 353.441| 330,49 | 3,353% - Banks 100,000 | IT
Romagna Est Banca di Credito Cooperativo Societa

Cooperativa 1,500% | 01/08/2014 | 01/08/2019 | EUR 73.871 73.871| 314,50 | 3,193% - Banks 100,000 | IT
Royal Bank of Scotland Group PLC 1,625% | 25/06/2014 | 25/06/2019 | EUR | 1.363.820.000 | 1.363.820.000 -| 1,363% | BBB- | Diversified Banks 99,871 | GB
S IMMO AG 3,000% | 03/10/2014 | 03/10/2019 | EUR 125.128.000 125.128.000 - 2,017% - Real Estate 101,431 | AT
Santander International Products PLC 1,730% | 08/05/2014 | 08/05/2019 | EUR 13.861.200 13.861.200 - 0,863% - Banks 100,000 | IE
Saras SpA 5,000% | 17/07/2014 | 17/07/2019 | EUR 236.675.250 236.675.250 - 3,173% - Refining & Marketing 100,000 | IT
SBAB Bank AB 0,551% | 17/01/2014 | 17/01/2019 | EUR 27.063.600 27.063.600 52,32 | 0,501% A Consumer Finance 100,000 | SE

Forest & Paper Products

Semapa-Sociedade de Investimento e Gestao 3,322% | 17/04/2014 | 17/04/2019 | EUR 207.280.500 207.280.500 262,17 | 2,670% - Manufacturing 100,000 | PT
SG Issuer SA 4,000% | 20/01/2014 | 10/01/2019 | EUR 20.340.000 20.340.000 -] 3,116% - Financial Services 100,000 | LU
SG Issuer SA 5,000% | 12/06/2014 | 10/07/2019 | EUR 9.753.624 13.546.700 -| 4,509% - Financial Services 100,000 | LU
Sipcam S.p.A. 6,500% | 30/09/2014 | 30/09/2019 | EUR 18.943.050 18.943.050 -1 4,928% - Chemicals 100,000 | IT
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Skandinaviska Enskilda Banken AB 0,434% | 01/04/2014 | 01/04/2019 | EUR 275.954.000 275.954.000 3513 | 0,329% | A+ |Banks 100,000 | SE
Snam SpA 1,500% | 24/04/2014 | 24/04/2019 | EUR 691.180.000 691.180.000 -| 0,673% | BBB | Utilities 99,352 | IT
Societe Centrale des Bois et Scieries de la Manche SA 5,250% | 21/07/2014 | 21/07/2019 | EUR 37.857.680 37.857.680 -| 0,909% - Real Estate 100,000 | FR
Waste & Environment Services
Societe Publique de Gestion de I'Eau SA 1,524% | 21/05/2014 | 21/05/2019 | EUR 34.157.000 34.157.000 - 0,662% - & Equipment 100,000 | BE
Waste & Environment Services
Societe Publique de Gestion de I'Eau SA 1,466% | 15/05/2014 | 15/05/2019 | EUR 8.909.485 8.909.485 -| 0,677% - & Equipment 100,000 | BE
Societe Wallonne des Eaux Scrl 1,750% | 15/07/2014 | 15/07/2019 | EUR 6.783.800 6.783.800 -| 0,647% - Utilities 100,000 | BE
Sonae Capital SGPS SA 4,052% | 28/05/2014 | 28/05/2019 | EUR 57.765.150 57.765.150 | 372,29 | 3,771% - Home Improvement 100,000 | PT
SpareBank 1 SMIN 1,500% | 20/05/2014 | 20/05/2019 | EUR 684.465.000 684.465.000 -| 0,737% - Banks 99,780 | NO
Sparebanken Vest 0,621% | 17/01/2014 | 17/01/2019 | EUR 14.884.980 14.884.980 46,98 | 0,448% - Banks 100,000 | NO
Sparebanken Vest 0,328% | 27/11/2014 | 27/11/2019 | EUR 62.358.500 62.358.500 46,90 | 0,447% - Banks 100,000 | NO
Sparebanken Vest Boligkreditt AS 1,250% | 16/01/2014 | 16/01/2019 | EUR 679.665.000 679.665.000 -1 0,187% - Consumer Finance 99,410 | NO
Stadtsparkasse Moenchengladbach 1,100% | 01/03/2014 | 01/03/2019 | EUR 6.868.100 6.868.100 -1 0,878% - Banks 100,000 | DE
State of Berlin 0,375% | 27/10/2014 | 28/10/2019 | EUR 12.704.500 12.704.500 - 0,203% - Government Local 99,995 | DE
State of Berlin 0,600% | 07/10/2014 | 24/09/2019 | EUR 44.282.350 44.282.350 -| 0,306% - Government Local 100,000 | DE
State of Brandenburg 0,875% | 30/04/2014 | 30/04/2019 | EUR 831.948.000 831.948.000 -| 0,138% - Government Regional 99,917 | DE
State of Carinthia 0,902% | 12/09/2014 | 12/09/2019 | EUR 36.066.330 36.066.330 80,46 | 0,853% - Government Regional 100,000 | AT
State of Lower Saxony 0,400% | 04/11/2014 | 04/11/2019 | EUR 62.726.000 62.726.000 - 0,219% - Government Regional 99,900 | DE
State of North Rhine-Westphalia 1,000% | 11/02/2014 | 15/02/2019 | EUR 853.056.250 853.056.250 -| 0,102% | AA- | Government Regional 99,878 | DE
State of Saxony-Anhalt 0,031% | 15/05/2014 | 15/05/2019 | EUR 27.413.800 27.413.800 6,51 | 0,043% - Government Regional 99,890 | DE
State of Schleswig-Holstein Germany 0,600% | 07/10/2014 | 24/09/2019 | EUR 50.608.400 50.608.400 -| 0,380% - Government Regional 101,120 | DE
State of Schleswig-Holstein Germany 0,600% | 07/10/2014 | 24/09/2019 | EUR 50.608.400 50.608.400 -1 0,381% - Government Regional 101,120 | DE
Steiermaerkische Bank und Sparkassen AG 1,125% | 10/03/2014 | 10/03/2019 | EUR 97.118.000 97.118.000 - 1,279% - Banks 100,000 | AT
Steiermaerkische Bank und Sparkassen AG 1,000% | 07/11/2014 | 07/11/2019 | EUR 60.920.720 60.920.720 -1 1,464% - Banks 100,000 | AT
Suedwestbank AG 1,250% | 30/01/2014 | 30/01/2019 | EUR 13.552.300 13.552.300 - 0,818% - Banks 99,850 | DE
Medical Equipment & Devices
Suominen OY)J 4,375% | 23/09/2014 | 23/09/2019 | EUR 96.354.750 96.354.750 -| 3,668% - Manufacturing 99,730 | FI
Svensk Exportkredit AB 0,041% | 12/08/2014 | 12/08/2019 | EUR 40.079.100 40.079.100 12,47 | 0,103% | AA+ | Government Agencies 100,000 | SE
Svenska Handelsbanken AB 0,481% | 24/01/2014 | 24/01/2019 | EUR 205.245.000 205.245.000 25,24 | 0,230% - Banks 100,000 | SE
Swedbank AB 1,500% | 18/03/2014 | 18/03/2019 | EUR | 1.044.142.500 | 1.044.142.500 -| 0,550% | A+ |Banks 99,776 | SE
Symrise AG 1,750% | 10/07/2014 | 10/07/2019 | EUR 679.875.000 679.875.000 -| 0,989% - Chemicals 99,314 | DE
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Taaleritehdas Oyj 5,500% | 19/09/2014 | 19/09/2019 | EUR 25.666.200 25.666.200 -] 1,216% - Financial Services 100,000 | FI
Wireless Telecommunications
TeliaSonera AB 1,375% | 18/02/2014 | 18/02/2019 | EUR 687.695.000 687.695.000 -| 0,389% A- Services 99,483 | SE
TerniEnergia SpA 6,875% | 06/02/2014 | 06/02/2019 | EUR 34.003.000 34.003.000 -1 9,297% - Renewable Energy 100,000 | IT
Tesco Corporate Treasury Services PLC 1,375% | 01/07/2014 | 01/07/2019 | EUR | 1.711.387.500 | 1.711.387.500 - 2,046% | BB+ | Supermarkets & Pharmacies 99,684 | GB
Construction Materials
Titan Global Finance PLC 4,250% | 10/07/2014 | 10/07/2019 | EUR 404.525.625 407.925.000 -| 5998% | BB Manufacturing 100,000 | GB
Trevi Finanziaria Industriale SpA 5,250% | 28/07/2014 | 28/07/2019 | EUR 67.207.000 67.207.000 - 5,033% - Oil & Gas Services & Equipment | 100,000 | IT
UBM Development AG 4,875% | 09/07/2014 | 09/07/2019 | EUR 272.532.000 272.532.000 -| 3,914% - Real Estate 100,000 | AT
Unibail-Rodamco SE 0,691% | 14/02/2014 | 14/02/2019 | EUR 41.085.900 41.085.900 44,89 | 0,427% A Real Estate 100,000 | FR
UniCredit Bank AG 2,300% | 26/03/2014 | 18/04/2019 | EUR 206.830.500 206.830.500 -1 2,227% - Banks 100,000 | DE
UniCredit Bank AG 3,000% | 24/06/2014 | 19/07/2019 | EUR 2.717.320 27.173.200 - | 2,574% - Banks 101,000 | DE
UniCredit Bank AG 3,100% | 23/09/2014 | 18/10/2019 | EUR 3.211.825 3.211.825 -| 2,583% - Banks 101,000 | DE
UniCredit Bank AG 3,400% | 18/03/2014 | 18/04/2019 | EUR 27.843.800 27.843.800 -] 2,115% - Banks 101,000 | DE
UniCredit Bank AG 3,500% | 17/06/2014 | 19/07/2019 | EUR 13.544.600 13.544.600 -1 2,162% - Banks 100,000 | DE
UniCredit Bank AG 2,500% | 23/04/2014 | 23/04/2019 | EUR 69.095.500 69.095.500 -] 1,996% - Banks 101,000 | DE
UniCredit Bank AG 2,350% | 28/01/2014 | 18/01/2019 | EUR 2.732.640 27.326.400 - | 1,544% - Banks 100,000 | DE
UniCredit Bank AG 3,250% | 24/06/2014 | 19/07/2019 | EUR 5.434.640 27.173.200 - 2,165% - Banks 101,000 | DE
UniCredit Bank AG 2,100% | 01/07/2014 | 19/07/2019 | EUR 3.422.775 27.382.200 -| 1,650% - Banks 101,000 | DE
UniCredit Bank AG 1,140% | 17/06/2014 | 17/06/2019 | EUR 16.253.520 16.253.520 -1 0,791% - Banks 99,980 | DE
UniCredit Bank Austria AG 1,500% | 12/02/2014 | 12/02/2019 | EUR 33.473.194 33.473.194 - | 1,564% - Banks 101,000 | AT
UniCredit Bank Austria AG 1,500% | 08/07/2014 | 08/07/2019 | EUR 41.908.636 41.908.636 | 153,64 | 1,514% | BBB | Banks 101,000 | AT
UniCredit Bank Austria AG 1,092% | 11/07/2014 | 11/07/2019 | EUR 40.810.500 40.810.500 | 137,62 | 1,354% | BBB | Banks 100,000 | AT
UniCredit Bank Austria AG 1,250% | 16/07/2014 | 16/07/2019 | EUR 16.910.375 16.910.375 155,46 | 1,533% - Banks 100,500 | AT
UniCredit Bank Austria AG 1,500% | 28/05/2014 | 29/04/2019 | EUR 26.504.010 26.504.010 -| 1,555% - Banks 101,000 | AT
UniCredit Bank Ireland PLC 2,100% | 11/02/2014 | 11/02/2019 | EUR 189.037.265 189.037.265 -| 0,907% | BBB- | Financial Services 101,000 | IE
UniCredit SpA 1,500% | 19/06/2014 | 19/06/2019 | EUR | 1.362.080.000 | 1.362.080.000 -| 1,065% | BBB- | Banks 99,504 | IT
UniCredit SpA 1,100% | 30/09/2014 | 30/09/2019 | EUR 173.846.684 173.846.684 | 128,37 | 1,262% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 2,875% | 18/02/2014 | 18/02/2019 | EUR | 1.375.390.000 | 1.375.390.000 -| 1,255% | BBB- | Banks 99,876 | IT
Unione di Banche Italiane SCpA 0,786% | 05/03/2014 | 05/03/2019 | EUR 274.700.000 274.700.000 6,69 | 0,045% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,500% | 30/06/2014 | 30/06/2019 | EUR 415.201.082 415.201.082 -| 1,459% - Banks 100,000 | IT
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Unione di Banche Italiane SCpA 1,500% | 30/04/2014 | 30/04/2019 | EUR 280.023.991 280.023.991 -1 1,450% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 0,736% | 05/03/2014 | 05/03/2019 | EUR 961.450.000 961.450.000 5,21 | 0,030% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,200% | 31/07/2014 | 31/07/2019 | EUR 275.757.980 275.757.980 -1 1,480% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,000% | 30/09/2014 | 30/09/2019 | EUR 176.801.800 176.801.800 -1 1,509% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 0,700% | 31/12/2014 | 31/12/2019 | EUR 164.761.767 164.761.767 - 1,564% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,750% | 31/01/2014 | 31/01/2019 | EUR 127.643.992 127.643.992 -1 1,531% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 0,700% | 31/10/2014 | 31/10/2019 | EUR 236.762.006 236.762.006 -1 1,528% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,750% | 28/02/2014 | 28/02/2019 | EUR 315.477.902 315.477.902 - 1,409% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,000% | 05/09/2014 | 05/09/2019 | EUR 279.621.154 279.621.154 - 1,501% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,500% | 31/03/2014 | 31/03/2019 | EUR 241.015.250 241.015.250 - 1,458% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 2,000% | 30/06/2014 | 30/06/2019 | EUR 81.523.594 81.523.594 -1 1,485% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 0,700% | 28/11/2014 | 28/11/2019 | EUR 139.410.518 139.410.518 -1 1,545% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 1,500% | 30/05/2014 | 30/05/2019 | EUR 244.217.039 244.217.039 -1 1,466% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 2,150% | 30/05/2014 | 30/05/2019 | EUR 5.935.286 5.935.286 -1 1,494% - Banks 100,000 | IT
Unione di Banche Italiane SCpA 2,000% | 31/01/2014 | 31/01/2019 | EUR 3.720.710 3.720.710 149,16 | 1,540% - Banks 100,000 | IT
Unipol Banca SpA 3,000% | 11/03/2014 | 11/03/2019 | EUR 568.440 568.440 - 3,222% - Banks 100,000 | IT
Unipol Banca SpA 2,500% | 22/09/2014 | 22/09/2019 | EUR 590.281 590.281 - 3,418% - Banks 100,000 | IT
Unipol Banca SpA 2,750% | 01/07/2014 | 01/07/2019 | EUR 451.806 451.806 -1 3,338% - Banks 100,000 | IT
Unipol Banca SpA 2,150% | 15/12/2014 | 15/12/2019 | EUR 1.355.698 1.355.698 -1 3,493% - Banks 100,000 | IT
Veneto Banca SCPA 4,000% | 20/05/2014 | 20/05/2019 | EUR 684.465.000 684.465.000 - 3,509% B+ Banks 99,556 | IT
Veneto Banca SpA 3,500% | 25/03/2014 | 25/03/2019 | EUR 37.996.046 37.996.046 334,56 3,394% - Banks 100,000 | IT
Veneto Banca SpA 3,400% | 22/04/2014 | 22/04/2019 | EUR 15.042.000 15.042.000 - 3,352% - Banks 100,000 | IT
Veneto Banca SpA 3,750% | 16/05/2014 | 16/05/2019 | EUR 21.238.100 21.238.100 -1 3,368% - Banks 100,000 | IT
Veneto Banca SpA 3,250% | 22/08/2014 | 22/08/2019 | EUR 10.591.680 10.591.680 - 3,445% - Banks 100,000 | IT
Ville de Namur 1,702% | 05/05/2014 | 05/05/2019 | EUR 6.938.200 6.938.200 -1 0,392% - Government Regional 100,000 | BE
Volksbank eG Nienburg/Weser 1,250% | 15/05/2014 | 15/05/2019 | EUR 6.853.450 6.853.450 -1 0,821% - Banks 100,000 | DE
Volksbank Euskirchen 2,000% | 30/05/2014 | 30/05/2019 | EUR 6.820.600 6.820.600 -1 0,802% - Banks 104,840 | DE
Volksbank Regensburg eG 1,000% | 15/05/2014 | 15/05/2019 | EUR 20.560.350 20.560.350 -| 0,646% - Banks 100,000 | DE
Volksbank Rhein-Wehra 0,100% | 15/10/2014 | 15/10/2019 | EUR 6.395.400 6.395.400 -1 0,837% - Banks 100,000 | DE
Volksbank Salzburg eG 1,250% | 03/03/2014 | 04/03/2019 | EUR 6.868.100 6.868.100 150,07 1,670% - Banks 100,000 | AT
Volksbank Weingarten 1,070% | 06/05/2014 | 06/05/2019 | EUR 9.747.570 9.747.570 - 0,720% - Banks 100,000 | DE
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Volksbank Weingarten 1,070% | 02/05/2014 | 02/05/2019 | EUR 6.931.900 6.931.900 - 0,723% - Banks 100,000 | DE
Volkskreditbank AG 1,250% | 17/03/2014 | 17/03/2019 | EUR 13.860.845 13.924.900 - 1,337% - Banks 100,000 | AT
Volkswagen Bank GmbH 1,500% | 13/02/2014 | 13/02/2019 | EUR | 1.025.227.500 | 1.025.227.500 - 0,447% A Automobiles Manufacturing 99,537 | DE
Vontobel Financial Products GmbH 3,250% | 04/04/2014 | 04/04/2019 | EUR 34.263.250 34.263.250 - 2,728% - Banks 100,000 | DE
Vontobel Financial Products GmbH 1,350% | 27/06/2014 | 27/06/2019 | EUR 34.102.750 34.102.750 126,92 | 1,247% - Banks 100,000 | DE
Vorarlberger Landes- und Hypothekenbank AG 1,500% | 22/05/2014 | 22/05/2019 | EUR 682.515.000 682.515.000 - 1,730% - Banks 99,614 | AT
Vorarlberger Landes- und Hypothekenbank AG 0,519% | 17/01/2014 | 17/01/2019 | EUR 27.063.600 27.063.600 173,60 | 1,784% - Banks 100,000 | AT
WEB Windenergie AG 3,500% | 07/10/2014 | 07/10/2019 | EUR 13.411.226 13.411.226 - 1,690% - Renewable Energy 100,000 | AT
WGZ-Bank AG Westdeutsche Genossenschafts-

Zentralbank 0,400% | 09/12/2014 | 09/12/2019 | EUR 61.968.500 61.968.500 - 0,567% - Banks 99,900 | DE
WGZ-Bank AG Westdeutsche Genossenschafts-

Zentralbank 2,000% | 17/01/2014 | 20/12/2018 | EUR 33.829.500 33.829.500 - 0,536% - Banks 104,050 | DE
WGZ-Bank AG Westdeutsche Genossenschafts-

Zentralbank 0,785% | 21/05/2014 | 21/05/2019 | EUR 34.157.000 34.157.000 - 0,524% - Banks 100,000 | DE
WGZ-Bank AG Westdeutsche Genossenschafts-

Zentralbank 0,500% | 01/09/2014 | 16/09/2019 | EUR 65.654.000 65.654.000 - 0,539% - Banks 100,000 | DE
WL BANK AG Westfaelische Landschaft

Bodenkreditbank 0,250% | 04/12/2014 | 20/11/2019 | EUR 618.730.000 618.730.000 - 0,104% | AAA | Consumer Finance 99,926 | DE
WL BANK AG Westfaelische Landschaft

Bodenkreditbank 1,125% | 25/03/2014 | 25/03/2019 | EUR 345.670.000 345.670.000 -| 0,315% | AA- | Consumer Finance 100,200 | DE
WL BANK AG Westfaelische Landschaft

Bodenkreditbank 0,081% | 15/01/2014 | 15/01/2019 | EUR 67.969.500 67.969.500 7,32 0,051% | AAA | Consumer Finance 100,000 | DE
WL BANK AG Westfaelische Landschaft

Bodenkreditbank 2,450% | 11/12/2014 | 11/12/2019 | EUR 6.193.400 6.193.400 - 0,925% | AA- | Consumer Finance 110,000 | DE
WSP Aurum GMBH 2,750% | 31/05/2014 | 31/05/2019 | EUR | 1.359.540.000 | 1.359.540.000 - 1,126% - Financial Services 100,000 | DE
Wuestenrot Bank AG Pfandbriefbank 1,250% | 22/05/2014 | 22/05/2019 | EUR 68.251.500 68.251.500 - 1,074% - Consumer Finance 99,830 | DE
Wuestenrot Bank AG Pfandbriefbank 1,450% | 20/03/2014 | 20/03/2019 | EUR 27.553.600 27.553.600 -| 1,083% - Consumer Finance 99,830 | DE
Yorkshire Building Society 2,125% | 18/03/2014 | 18/03/2019 | EUR 835.314.000 835.314.000 -1 1,004% - Financial Services 99,991 | GB
Zurich Insurance Co Ltd 0,848% | 04/12/2014 | 04/12/2019 | EUR 569.231.600 569.231.600 - 0,838% - Life Insurance 100,000 | CH
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ANEXO Ill. Rendimientos obtenidos por los intereses producidos por los saldos
medios de las cuentas operativas de la CAC en el periodo 2011-2014

BANCO PASTOR
IBAN ES047 0072 0801 4200 00108288

Calculo Calculo . .
2011 s/euribor | banco/ingresado e
12 Trimestre | Euribor a 3 meses 29,12,2010+0,50% 1,513% 113.749,89 114.955,10 1.205,21
22 Trimestre | Euribor a 3 meses 30,03,2011+0,50% 1,731% 36.990,50 34.941,89 -2.048,60*
32 Trimestre | Euribor a 3 meses 29,06,2011+0,75% 2,287% 15.683,88 15.476,20 -207,68
42 Trimestre | Euribor a 3 meses 29,09,2011+0,75% 2,300% 69.943,05 70.098,94 155,89
TOTAL "!TERESES 236.367,32 235.472,13 -895,19
ANO
* En este periodo se regularizan periodos anteriores por lo que se produce esta
diferencia,
Calculo Calculo . .
2012 s/euribor | banco/ingresado T
12 Trimestre | Acuerdo hasta 31,03,2012 2,110% 148.287,38 148.290,53 3,15
Acuerdo hasta 30,06,2012 Euribor
o . "’ ’ 0,
29 Trimestre 3m(28,03,2012) 0,787% + 0,75% 1,537% 69.722,02 70.042,98 320,96
Acuerdo hasta 30,09,2012 Euribor
o . "’ ’ 0,
32 Trimestre 3m(27,06,2012) 0,652% + 0,75% 1,402% 33.626,60 33.627,89 1,29
Acuerdo hasta 31,12,2012 Euribor
o . ’ 7 0
42 Trimestre 3m(227,09,2012) 0,221% + 0,75% 0,971% 44.180,67 44.229,49 48,82
TOTAL INTERESES
- 295.816,67 296.190,89 374,22
ANO
Calculo Calculo . .
2013 s/euribor | banco/ingresado e
12 Trimestre | Euribor a 3 meses 27,12,2012+ 75 p.b. 0,935% 34.056,44 34.247,58 191,14
29 Trimestre | Euribor a 3 meses 27,03,2013+75 p.b. 0,962% 36.959,19 36.870,66 -88,53
32 Trimestre | Euribor a 3 meses 27,06,2013+75 p.b. 0,969% 30.495,44 30.494,05 -1,39
42 Trimestre | Euribor a 3 meses 27,09,2013+75 p.b. 0,974% 23.509,85 24.950,38 1.440,53
TOTAL INTERESES 125.020,91 126.562,67 1.541,76
ANO
Calculo Calculo . .
2014 s/euribor | banco/ingresado RESELEE
19 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES
ARNO
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BANCO POPULAR
ES74-0075-0012-18-0660003643
Calculo Calculo
2011 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
Calculo Calculo
2012 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
Calculo Calculo . .
2013 s/euribor banco/ingresado Diferencia
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre | Euribor a 3 meses 27,09,2013 0,224% 0,75% 38.763,36 38.763,36 0,00
TOTAL INTERESES ANO 38.763,36 38.763,36 0,00
Calculo Calculo . .
2014 s/euribor banco/ingresado e
12 Trimestre | Euribor a 3 meses 27,12,2013 0,293% | +0,75 p.b. 123.403,38 123.322,61 -80,77
29 Trimestre | Euribor a 3 meses 28,03,2014 0,310% | +0,75 p.b. 75.157,95 75.157,95 0,00
32 Trimestre | Euribor a 3 meses 27,06,2014 0,207% | +0,75 p.b. 34.771,67 34.814,63 42,96
42 Trimestre | Euribor a 3 meses 29,09,2014 0,083% | +0,75 p.b. 128.913,26 128.452,82 -460,44
TOTAL INTERESES ANO 362.246,25 361.748,01 -498,24
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B SBADELL
ES53 0081 028491 0001528356
2011 euribor Calcfxlo Ca.l culo Diferencia
s/euribor banco/ingresado
12 Trimestre | Euribor a 3 meses 29,12,2010 1,763% 209.380,48 211.927,30 2.546,82
22 Trimestre | Euribor a 3 meses 30,03,2011 1,981% 67.278,47 68.178,46 899,99
32 Trimestre | Euribor a 3 meses 29,06,2011 2,287% 71.777,36 73.187,94 1.410,58
42 Trimestre | Euribor a 3 meses 29,09,2011 2,300% 116.164,63 117.778,03 1.613,40
TOTAL INTERESES 464.600,94 471.071,73 |  6.470,79
ANO
2012 euribor Ca|Cl‘.l|0 Ca.lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Acuerdo hasta 31.12.2012 2,400% 210.116,75 213.618,69 3.501,94
22 Trimestre Acuerdo hasta 31.12.2012 2,400% 111.767,16 113.629,94 1.862,78
32 Trimestre Acuerdo hasta 31.12.2012 2,400% 87.749,14 89.211,62 1.462,48
42 Trimestre Acuerdo hasta 31.12.2012 2,400% 140.932,89 143281,77 2.348,88
TOTAL INTERESES 550.565,93 559.742,02 |  9.176,09
ANO
2013 euribor Calcfxlo Ca.l culo Diferencia
s/euribor banco/ingresado
12 Trimestre Acuerdo hasta 31.12.2013 2,500% 206.561,15 209.430,05 2.868,90
22 Trimestre Acuerdo hasta 31.12.2013 2,500% 346.652,29 351.466,91 4.814,62
32 Trimestre Acuerdo hasta 31.12.2013 2,500% 1.212.498,18 1.229.338,44 16.840,26
42 Trimestre Acuerdo hasta 31.12.2013 2,5%/1,25% 607.079,73 618.987,92 11.908,19
TOTALINTERESES |, 375 791,35 2.409.223,32 | 36.431,97
ANO
2014 euribor Ca|Cl‘.l|0 Ca.lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Acuerdo hasta 31.12.2014 0,981% 117.422,95 119.641,43 2.218,48
22 Trimestre Acuerdo hasta 31.12.2014 0,981% 35.750,51 36.247,04 496,53
32 Trimestre Acuerdo hasta 31.12.2014 0,981% 19.823,62 20.098,95 275,33
42 Trimestre Acuerdo hasta 31.12.2014 0,981% 157.371,11 135.539,67 -21.831,44
TOTAL INTERESES 330.368,19 311.527,09 | -18.841,10
ANO
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BSCH
ES37 0049 1848 77 2810195493
. Calculo Calculo . .
2011 euribor . . Diferencia
s/euribor banco/ingresado
192 Trimestre Euribor a 3 meses 29,12,2010 1,013% 34.298,89 34.713,22 414,33
22 Trimestre | Euribor a 3 meses 30,03,2011 1,231% 23.534,36 23.861,23 326,87
32 Trimestre Euribor a 3 meses 29,06,2011 1,537% 14.990,91 15.145,15 154,24
42 Trimestre Euribor a 3 meses 29,09,2011 1,550% 34.266,71 34.742,25 475,54
TOTAL
INTERESES ANO 107.090,87 108.461,85 1.370,98
2012 euribor Calcylo Ca'lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 29,12,2011 1,369% 30.987,80 31.923,02 935,22
292 Trimestre Euribor a 3 meses 28,03,2012 0,787% 60.099,69 61.373,98 1.274,29
32 Trimestre Euribor a 3 meses 27,06,2012 0,652% 20.869,00 21.279,19 410,19
42 Trimestre Euribor a 3 meses 27,09,2012 0,221% 12.529,10 12893,48 364,38
TOTAL
INTERESES ANO 124.485,60 127.469,67 2.984,07
2013 euribor Calcfxlo Ca.Icqu Diferencia
s/euribor banco/ingresado
192 Trimestre Euribor a 3 meses 27,12,2012 0,185% 10.223,75 10.365,75 142,00
22 Trimestre Euribor a 3 meses 27,03,2013 0,212% 14.453,01 14.715,40 262,39
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 13.569,71 13.758,18 188,47
42 Trimestre Euribor a 3 meses 27,09,2013 0,224% 15.170,88 15.381,35 210,47
TOTAL
INTERESES ANO 53.417,35 54.220,68 803,33
2014 euribor Calcylo Ca'lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 20.868,58 21.101,14 232,56
292 Trimestre Euribor a 3 meses 28,03,2014 0,310% 12.445,35 12.618,28 172,93
32 Trimestre Euribor a 3 meses 27,06,2014 0,207% 7.282,18 7.383,32 101,14
42 Trimestre Euribor a 3 meses 29,09,2014 0,083% 3.655,26 3.749,00 93,74
TOTAL
INTERESES ANO 44.251,38 44.851,74 600,36
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BSCH
0049 1848 70 2410196023
2011 euribor Calcl.xlo Ca.lculo Diferencia
s/euribor banco/ingresado
19 Trimestre Euribor a 3 meses 29,12,2010 1,013% 14.226,55 14.141,64 -84,91
22 Trimestre | Euribor a 3 meses 30,03,2011 1,231% 21.680,14 21.680,14 0,00
32 Trimestre Euribor a 3 meses 29,06,2011 1,537% 18.847,07 18.824,56 -22,51
42 Trimestre Euribor a 3 meses 29,09,2011 1,550% 27.137,95 27.137,36 -0,59
TOTAL INTERESES | ) 891,72 81.783,70 -108,02
ANO
2012 euribor CalCl..llo Ca‘lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 29,12,2011 1,369% 21.934,49 21.938,15 3,66
29 Trimestre Euribor a 3 meses 28,03,2012 0,787% 14.234,43 14.332,20 97,77
32 Trimestre Euribor a 3 meses 27,06,2012 0,652% 6.512,61 6.515,26 2,65
42 Trimestre Euribor a 3 meses 27,09,2012 0,221% 5.200,06 5207,16 7,10
TOTALINTERESES | 981,59 47.992,77 111,18
ANO
2013 euribor Calcl.xlo Ca.lculo Diferencia
s/euribor banco/ingresado
19 Trimestre Euribor a 3 meses 27,12,2012 0,185% 3.056,00 3.056,00 0,00
29 Trimestre Euribor a 3 meses 27,03,2013 0,212% 1.889,27 1.897,84 8,57
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 1.042,71 1.042,63 -0,08
42 Trimestre Euribor a 3 meses 27,09,2013 0,224% 3.195,37 3.195,37 0,00
TOTALINTERESES | ¢ 14335 9.191,84 8,49
ANO
2014 euribor CalCl..llo Ca‘lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 2.999,42 2.998,15 -1,27
29 Trimestre Euribor a 3 meses 28,03,2014 0,310% 5.029,66 5.029,41 -0,25
32 Trimestre Euribor a 3 meses 27,06,2014 0,207% 1.659,42 1.660,13 0,71
42 Trimestre Euribor a 3 meses 29,09,2014 0,083% 369,64 455,93 86,29
TOTAL :\’;{I:RESES 10.058,14 10.143,62 85,48
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BSCH
0049 1848 71 2310341015
2011 euribor Calc9lo Ca.Icqu Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 29,12,2010 1,013% 4.425,33 4.425,33 0,00
29 Trimestre Euribor a 3 meses 30,03,2011 1,231% 20.605,00 20.561,68 -43,32
32 Trimestre Euribor a 3 meses 29,06,2011 1,537% 1.056,80 1.054,51 -2,29
42 Trimestre Euribor a 3 meses 29,09,2011 1,550% 953,93 953,83 -0,10
TOTAL
INTERESES 27.041,05 26.995,35 -45,70
ANO
2012 euribor Ca|Cl‘J|O Ca.lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 29,12,2011 1,369% 4.661,14 4.661,16 0,02
22 Trimestre Euribor a 3 meses 28,03,2012 0,787% 488,40 492,37 3,97
32 Trimestre Euribor a 3 meses 27,06,2012 0,652% 409,06 409,99 0,93
42 Trimestre Euribor a 3 meses 27,09,2012 0,221% 138,65 141,6 2,95
TOTAL
INTERESES 5.697,26 5.705,12 7,86
ANO
2013 euribor Calc9lo Ca.Icqu Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% 671,17 671,17 0,00
22 Trimestre Euribor a 3 meses 27,03,2013 0,212% 95,34 95,40 0,06
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 0,00
492 Trimestre Euribor a 3 meses 27,09,2013 0,224% 0,00
TOTAL
INTERESES 766,50 766,57 0,07
ANO
2014 euribor Ca|Cl‘.I|O Ca.lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 828,46 828,46 0,00
22 Trimestre Euribor a 3 meses 28,03,2014 0,310% 191,52 191,40 -0,12
32 Trimestre Euribor a 3 meses 27,06,2014 0,207% 20,17 20,17 0,00
42 Trimestre Euribor a 3 meses 29,09,2014 0,083% 0,07 0,16 0,09
TOTAL
INTERESES 1.040,22 1.040,19 -0,03
ANO
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BSCH
ES29 0049 1848 78 2710344855
2011 euribor Calc':llo Ca.lculo Diferencia
s/euribor | banco/ingresado
12 Trimestre
22 Trimestre
32 Trimestre
49 Trimestre
TOTAL
INTERESES
ANO
2012 euribor Calcu:llo Ca'lculo Diferencia
s/euribor | banco/ingresado
12 Trimestre Euribor a 3 meses 29,12,2011 1,369% 0,00 0,00
292 Trimestre Euribor a 3 meses 28,03,2012 | 0,787% 329,00 329,00 0,00
32 Trimestre Euribor a 3 meses 27,06,2012 0,652% 43.329,81 43.386,25 56,44
42 Trimestre Euribor a 3 meses 27,09,2012 0,221% 22.621,01 23975,11 1.354,10
TOTAL
INTERESES 66.279,82 67.690,36 1.410,54
ANO
2013 euribor Calct.xlo Ca!culo Diferencia
s/euribor | banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% 29.452,17 29.452,17 0,00
292 Trimestre Euribor a 3 meses 27,03,2013 | 0,212% 12.712,57 12.693,10 -19,47
32 Trimestre Euribor a 3 meses 27,06,2013 | 0,219% 14.037,20 14.037,19 -0,01
42 Trimestre Euribor a 3 meses 27,09,2013 0,224% 21.985,03 21.979,40 -5,63
TOTAL
INTERESES 78.186,97 78.161,86 -25,11
ANO
2014 euribor Ca|Cl:I|O Ca_l culo Diferencia
s/euribor | banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 36.735,68 36.516,21 -219,47
22 Trimestre Euribor a 3 meses 28,03,2014 | 0,310% 10.582,02 10.581,75 -0,27
32 Trimestre Euribor a 3 meses 27,06,2014 | 0,207% 9.254,29 9.254,94 0,65
42 Trimestre Euribor a 3 meses 29,09,2014 | 0,083% 6.916,17 6.920,14 3,97
TOTAL
INTERESES 63.488,16 63.273,04 -215,12
ANO
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BANCA MARCH
ES93 0061 0155 74 0084660115
208 s/c:lll?i‘l:o?)r banct(J:;iI::IrZsado LA
12 Trimestre | Euribor a 3 meses 29,12,2010 1,013% | +0,80% | 1,813% 241.798,53 242.560,59 762,06
22 Trimestre | Euribor a 3 meses 30,03,2011 1,231% | +0,80% | 2,031% 64.654,50 64.835,44 180,94
32 Trimestre | Euribor a 3 meses 29,06,2011 1,537% | +0,80% | 2,337% 75.915,60 75.877,64 -37,96
42 Trimestre | Euribor a 3 meses 29,09,2011 1,550% | +0,80% | 2,350% 128.202,49 127.875,16 -327,33
TOTAL INTERESES
ANO 510.571,12 511.148,83 577,71
2012 s/c:lll?i‘l:o?)r banct(J:;iI::IrZsado RIS S0
12 Trimestre Euribor a 3 meses 29,12,2011 1,369% | +0,80% | 2,169% 122.573,81 122.910,29 336,48
22 Trimestre Acuerdo 3 meses 28,03,2012 1,600% 1,600% 38.253,98 38.253,32 -0,66
32 Trimestre Euribor a 3 meses 27,06,2012 | 0,652% | +0,80% | 1,452% 37.463,87 37.520,68 56,81
42 Trimestre Euribor a 3 meses 27,09,2012 | 0,221% | +0,80% | 1,021% 27.174,16 27.248,61 74,45
TOTAL INTERESES
ANO 225.465,82 225.932,90 467,08
Icul Icul
2013 s;::urib?)r bancﬁ?i;:roesado RISl
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% | +0,75% | 0,935% 25.106,10 23.831,68 -1.274,42
22 Trimestre Euribor a 3 meses 27,03,2013 | 0,212% | +0,75% | 0,962% 45.719,13 45.814,18 95,05
32 Trimestre Euribor a 3 meses 27,06,2013 | 0,219% | +0,75% | 0,969% 42.866,63 42.864,98 -1,65
42 Trimestre Euribor a 3 meses 27,09,2013 | 0,224% | +0,75% | 0,974% 59.673,52 59.673,52 0,00
TOTAL INTERESES
ANO 173.365,39 172.184,36 |  -1.181,03
2014 s;::tlj?i‘:)r banctc'):;1 ilr:::':sado RiE=
19 Trimestre | Euribor a 3 meses 27,12,2013 | 0,293% | +0,75% | 1,043% 126.108,08 126.108,08 0,00
22 Trimestre Euribor a 3 meses 28,03,2014 | 0,310% | +0,75% | 1,060% 75.560,38 75.538,89 -21,49
32 Trimestre Euribor a 3 meses 27,06,2014 | 0,207% | +0,75% | 0,957% 40.410,75 40.462,05 51,30
42 Trimestre Euribor a 3 meses 29,09,2014 | 0,083% | +0,75% | 0,833% 149.187,97 149.187,97 0,00
TOTAL INTERESES
ANO 391.267,17 391.296,99 29,82
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BANESTO
0030 1104 0870126271
2011 euribor Acuerdo Ca|Cl:I|O Ca.Icqu Diferencia
s/euribor | banco/ingresado
12 Trimestre | Euribor a 3 meses 29,12,2010 1,013% +0,20% 78.504,03 78.550,74 46,71
22 Trimestre | Euribor a 3 meses 30,03,2011 1,231% +0,20% 34.594,99 34.591,77 -3,22
32 Trimestre | Euribor a 3 meses 29,06,2011 1,537% +0,20% 10.697,40 10.738,59 41,19
42 Trimestre | Euribor a 3 meses 29,09,2011 1,550% +0,20% 15.359,19 13.920,49 -1.438,70
TOTALINTERESES | 39 155,61 137.801,59 -1.354,02
ANO
2012 euribor Acuerdo Ca|Cl-J|O Ca'lculo Diferencia
s/euribor | banco/ingresado
19 Trimestre | Euribor a 3 meses 29,12,2011 | 1,369% 36.455,90 37.036,56 580,66
22 Trimestre | Euribor a 3 meses 28,03,2012 | 0,787% 7.155,05 7.333,59 178,54
32 Trimestre | Euribor a 3 meses 27,06,2012 | 0,652% 4.497,23 4.518,20 20,97
42 Trimestre | Euribor a 3 meses 27,09,2012 | 0,221% 5.302,12 5.368,79 66,67
TOTAL INTERESES 53.410,30 54.257,14 846,34
ANO
2013 euribor | Acuerdo Ca|Cl‘.I|O Ca.lculo Diferencia
s/euribor | banco/ingresado
12 Trimestre | Euribor a 3 meses 27,12,2012 | 0,185% 4.800,71 4.807,67 6,96
22 Trimestre | Euribor a 3 meses 27,03,2013 | 0,212% 6.128,71 6.115,04 -13,67
32 Trimestre | Euribor a 3 meses 27,06,2013 | 0,219% 4.343,40 4.401,24 57,84
42 Trimestre | Euribor a 3 meses 27,09,2013 | 0,224% 10.317,65 10.317,08 -0,57
TOTAL INTERESES 25.590,46 25.641,03 50,57
ANO
2014 euribor | Acuerdo Ca|Cl‘.I|O Ca.lculo Diferencia
s/euribor | banco/ingresado
12 Trimestre | Euribor a 3 meses 27,12,2013 | 0,293% 12.507,60 12.479,17 -28,43
22 Trimestre | Euribor a 3 meses 28,03,2014 | 0,310% 2.792,63 2.788,72 -3,91
32 Trimestre | Euribor a 3 meses 27,06,2014 | 0,207% 17,01 17,23 0,22
49 Trimestre | Euribor a 3 meses 29,09,2014 | 0,083% 2,02 2,02
TOTAL INTERESES 15.317,25 15.287,14 -30,11
ANO
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BANKIA
2038 0972 17 6400005583
Calculo Calculo . .
201 s/euribor | banco/ingresado RUES e
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
2012 (D (Sl Diferencia
s/euribor | banco/ingresado
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
2013 (D (Sl Diferencia
s/euribor | banco/ingresado
12 Trimestre
22 Trimestre
32 Trimestre Euribor a 3 meses 27,06,2013 0,219%+0,85% | 1,07% 4.963,62 4.977,55 13,93
492 Trimestre Euribor a 3 meses 27,09,2013 0,224%+0,85% | 1,07% 0,00 0,00 0,00
TOTAL INTERESES ANO 4.963,62 4.977,55 13,93
Calculo Calculo 5 .
2014 s/euribor | banco/ingresado RIS e
12 Trimestre
22 Trimestre
32 Trimestre Euribor a 3 meses 27,06,2014 0,207%+0,55 | 0,76% 3.151,31 -0,01
42 Trimestre
TOTAL INTERESES ANO 3.151,32 3.151,31 -0,01
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BANKIA
ES98 2038 0972 17 6400000420
Calculo Calculo
2011 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
Calculo Calculo
2012 . H Difi i
s/euribor banco/ingresado fierencia
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
Calculo Calculo
2013 . H Difi i
s/euribor banco/ingresado terencia
12 Trimestre | Euribor a 3 meses 27,12,2012 0,185%+0,85% 1,035% 3.870,14 60.639,62 56.769,48
29 Trimestre | Euribor a 3 meses 27,03,2013 | 0,212%+0,85% 1,06% 35.223,50 33.165,31 -2.058,19
32 Trimestre | Euribor a 3 meses 27,06,2013 0,219%+0,85% 1,07% 17.147,73 17.195,85 48,12
42 Trimestre | Euribor a 3 meses 27,09,2013 0,224%+0,85% 1,07% 53.998,73 18.500,48 | -35.498,25
TOTAL INTERESES ANO 110.240,10 129.501,26 19.261,16
Calculo Calculo . .
2014 s/euribor banco/ingresado e
12 Trimestre | Euribor a 3 meses 27,12,2013 0,293%+0,70% | 0,993% 131.771,45 131.771,45 0,00
22 Trimestre | Euribor a 3 meses 28,03,2014 0,31%+0,70% 1,01% 71.576,24 71.576,24 0,00
32 Trimestre | Euribor a 3 meses 27,06,2014 0,207%+0,55 0,76% 9.537,03 9.456,80 -80,23
42 Trimestre | Euribor a 3 meses 29,09,2014 0,083%+0,45% 0,53% 9.339,89 9.339,89 0,00
TOTAL INTERESES ANO 222.224,61 222.144,38 -80,23
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BANKINTER
ES88 0128 948002 0100002583
Calculo Calculo
2011 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre Por contrato | Euribor 31/12/2010 | 1,013%+0,20% 51.289,06 51.176,97 -112,09
22 Trimestre Por contrato | Euribor 31/03/2011 | 1,231%+0,20% 18.208,20 18.188,71 -19,49
32 Trimestre Por contrato | Euribor 30/06/2011 | 1,537%+0,30% 55.025,82 56.876,99 1.851,17
42 Trimestre Por contrato | Euribor 30/09/2011 | 1,55%+0,30% 168.363,80 169.171,10 807,30
TOTAL
INTERESES ANO 292.886,88 295.413,77 2.526,89
Calculo Calculo . .
2012 s/euribor banco/ingresado RUESRe
12 Trimestre Por contrato | Euribor 31/12/2011 | 1,369%+0,30% 118.502,05 121.169,42 2.667,37
22 Trimestre Por contrato | Euribor 31/03/2011 | 0,787%+0,30% 25.593,06 25.858,40 265,34
32 Trimestre Por contrato | Euribor 30/06/2011 | 0,652%+0,30% 19.374,92 19.394,45 19,53
42 Trimestre Por contrato | Euribor 30/09/2011 | 0,221%+0,30% 24.298,88 24.507,48 208,60
TOTAL
INTERESES ANO 187.768,91 190.929,75 3.160,84
Calculo Calculo . .
2013 s/euribor banco/ingresado e
12 Trimestre Por contrato | Euribor 31/12/2012 0,185%+0,30% 13.444,91 13.447,77 2,86
22 Trimestre Por contrato | Euribor 31/03/2013 0,212%+0,30% 17.136,96 17.732,94 595,98
39 Trimestre Por contrato | Euribor 30/06/2013 0,219%+0,30% 21.211,05 21.161,49 49,56
42 Trimestre Por contrato | Euribor 30/09/2013 0,224%+0,30% 36.410,74 36.358,41 -52,33
TOTAL
INTERESES ANO 88.203,66 88.700,61 596,07
Calculo Calculo . .
2014 s/euribor banco/ingresado e
12 Trimestre Por contrato | Euribor 31/12/2013 0,293%+0,30% 32.383,86 32.974,30 590,44
29 Trimestre Por contrato | Euribor 31/03/2014 0,310%+0,30% 23.297,63 23.712,23 414,60
32 Trimestre Por contrato | Euribor 30/06/2014 0,207%+0,30% 5.253,70 5.262,92 9,22
42 Trimestre Por contrato | Euribor 30/09/2014 0,083%+0,30% 4.955,27 4.864,25 -91,02
TOTAL
INTERESES ANO 65.890,47 66.813,70 923,23
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ES49 0182 5925 87 0000431429
Calculo Calculo . .
201 s/euribor banco/ingresado RUES e
12 Trimestre Euribor a 3 meses 29,12,2010 1,013% 35.920,24 35.920,23 -0,01
22 Trimestre Euribor a 3 meses 30,03,2011 1,231% 30.556,49 30.693,72 137,23
32 Trimestre Euribor a 3 meses 29,06,2011 1,537% 24.668,19 24.667,13 -1,06
42 Trimestre Euribor a 3 meses 29,09,2011 1,550% 42.675,90 42.531,37 -144,53
TOTAL
INTERESES ANO 133.820,82 133.812,45 -8,37
2012 (D (Sl Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 29,12,2011 1,369% 111.255,14 112.864,14 1.609,00
22 Trimestre Euribor a 3 meses 28,03,2012 0,787% 31.932,95 31.125,48 -807,47
32 Trimestre Euribor a 3 meses 27,06,2012 0,652% 15.879,32 15.991,92 112,60
42 Trimestre Euribor a 3 meses 27,09,2012 0,221% 7.744,83 7.744,83 0,00
TOTAL
INTERESES ANO 166.812,23 167.726,37 914,14
2013 (D Sl Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% 11.114,22 11.140,34 26,12
22 Trimestre Euribor a 3 meses 27,03,2013 0,212% 7.782,63 7.783,88 1,25
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 9.809,07 11.008,49 1.199,42
492 Trimestre Euribor a 3 meses 27,09,2013 0,224% 11.290,79 11.290,79 0,00
TOTAL
INTERESES ANO 39.996,72 41.223,50 1.226,78
Calculo Calculo . .
2014 s/euribor banco/ingresado RUSS e
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 23.818,04 23.747,47 -70,57
29 Trimestre Euribor a 3 meses 28,03,2014 0,310% 21.251,28 22.793,27 1.541,99
32 Trimestre Euribor a 3 meses 27,06,2014 0,207% 7.700,55 8.124,56 424,01
492 Trimestre Euribor a 3 meses 29,09,2014 0,083% 6.710,07 6.811,42 101,35
TOTAL
INTERESES ANO 59.479,94 61.476,72 1.996,78
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BBVA
ES58 0182 5925 85 0200000038
2011 euribor Calc?lo Ca.lculo Diferencia
s/euribor | banco/ingresado
12 Trimestre | Euribor a 3 meses 29,12,2010 | 1,013% 29.067,36 29.067,36 0,00
22 Trimestre | Euribor a 3 meses 30,03,2011 | 1,231% 19.140,42 19.139,39 -1,03
32 Trimestre | Euribor a 3 meses 29,06,2011 | 1,537% 22.156,74 22.156,74 0,00
42 Trimestre | Euribor a 3 meses 29,09,2011 | 1,550% 29.209,82 25.501,88 | -3.707,94
TOTAL
INTERESES ANO 99.574,34 95.865,37 | -3.708,97
2012 euribor Calm.xlo Ca'l e Diferencia
s/euribor | banco/ingresado
12 Trimestre | Euribor a 3 meses 29,12,2011 | 1,369% 40.798,10 41.334,53 536,43
22 Trimestre | Euribor a 3 meses 28,03,2012 | 0,787% 3.642,54 3.642,54 0,00
32 Trimestre | Euribor a 3 meses 27,06,2012 | 0,652% 8.103,00 8.103,00 0,00
40 Trimestre | Euribor a 3 meses 27,09,2012 | 0,221% 989,16 989,16 0,00
TOTAL
INTERESES ANO 53.532,80 54.069,23 536,43
2013 euribor CaIcE|Io Ca.l L) Diferencia
s/euribor | banco/ingresado
12 Trimestre | Euribor a 3 meses 27,12,2012 | 0,185% 1.890,03 1.890,03 0,00
22 Trimestre | Euribor a 3 meses 27,03,2013 | 0,212% 1.501,08 1.501,08 0,00
32 Trimestre | Euribor a 3 meses 27,06,2013 | 0,219% 687,96 687,96 0,00
49 Trimestre | Euribor a 3 meses 27,09,2013 | 0,224% 4.523,48 4.523,48 0,00
TOTAL
INTERESES ANO 8.602,55 8.602,55 0,00
2014 euribor Calm.xlo Ca'l e Diferencia
s/euribor | banco/ingresado
12 Trimestre | Euribor a 3 meses 27,12,2013 | 0,293% 5.432,57 5.432,57 0,00
22 Trimestre | Euribor a 3 meses 28,03,2014 | 0,310% 957,23 957,23 0,00
32 Trimestre | Euribor a 3 meses 27,06,2014 | 0,207% 637,39 637,39 0,00
40 Trimestre | Euribor a 3 meses 29,09,2014 | 0,083% 2.554,07 2.554,07 0,00
TOTAL
INTERESES ANO 9.581,26 9.581,26 0,00
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BBVA
0182 5925 0200000045
2011 euribor Calc%llo Ca.lculo Diferencia
s/euribor banco/ingresado
12 Trimestre | Euribor a 3 meses 31,12,2010 1,026% 99,71 99,71 0,00
29 Trimestre | Euribor a 3 meses 31,03,2011 1,096% 11.326,31 11.325,97 -0,34
32 Trimestre | Euribor a 3 meses 30,06,2011 1,434% 567,83 567,83 0,00
49 Trimestre | Euribor a 3 meses 30,09,2011 1,543% 132,50 117,37 -15,13
TOTAL
INTERESES 12.126,35 12.110,88 -15,47
ANO
2012 euribor Calc%llo Ca'lculo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2012 1,469% 185,80 188,25 2,45
292 Trimestre Euribor a 3 meses 31,03,2012 0,967% 658,78 658,78 0,00
32 Trimestre Euribor a 3 meses 30,06,2012 0,665% 526,18 526,18 0,00
42 Trimestre Euribor a 3 meses 30,09,2012 0,276% 242,00 242 0,00
TOTAL
INTERESES 1.612,76 1.615,21 2,45
ANO
2013 euribor CalCl'.I|O Ca!culo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2012 0,190% 52,15 52,15 0,00
292 Trimestre Euribor a 3 meses 31,03,2013 0,206% 38,65 38,65 0,00
32 Trimestre Euribor a 3 meses 30,06,2013 0,200% 62,48 62,48 0,00
42 Trimestre Euribor a 3 meses 30,09,2013 0,225% 32,71 32,71 0,00
TOTAL
INTERESES 185,99 185,99 0,00
ANO
2014 euribor CaIcm.JIo Ca_l culo Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2013 0,236% 135,24 135,24 0,00
22 Trimestre Euribor a 3 meses 31,03,2014 | 0,288% 42,03 42,03 0,00
32 Trimestre Euribor a 3 meses 30,06,2014 | 0,309% 60,11 60,11 0,00
42 Trimestre Euribor a 3 meses 30,09,2014 | 0,159% 3,45 3,45 0,00
TOTAL
INTERESES 240,83 240,83 0,00
ANO
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CAIXABAN
2100-1502-59-0200716765
Calculo Calculo
2011 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre Euribor a 3 meses 29,12,2010 1,013% 64.484,98 64.147,97 -337,01
29 Trimestre Euribor a 3 meses 30,03,2011 1,231% 36.080,80 36.335,63 254,83
32 Trimestre Euribor a 3 meses 29,06,2011 1,537% 47.462,20 48.503,12 1.040,92
42 Trimestre Euribor a 3 meses 29,09,2011 1,550% 120.460,74 119.286,08 -1.174,66
TOTAL INTERESES | »¢q 488,71 268.272,80 215,91
ANO
Calculo Calculo
2012 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre Euribor a 3 meses 29,12,2011 1,369% 99.879,90 101.311,25 1.431,35
29 Trimestre Euribor a 3 meses 28,03,2012 0,787% 22.795,90 22.542,55 -253,35
32 Trimestre Euribor a 3 meses 27,06,2012 0,652% 21.185,11 21.314,99 129,88
42 Trimestre Euribor a 3 meses 27,09,2012 0,221% 9.132,51 9.137,56 5,05
ToTAL IN~TERESES 152.993,41 154.306,35 1.312,94
ANO
Calculo Calculo . .
2018 s/euribor banco/ingresado R
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% 11.487,87 11.501,02 13,15
22 Trimestre Euribor a 3 meses 27,03,2013 0,212% 2.886,25 1.778,57 -1.107,68
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 3.286,89 2.261,20 -1.025,69
42 Trimestre Euribor a 3 meses 27,09,2013 0,224% 11.583,99 11.647,06 63,07
TOTAL INTERESES 29.244,99 27.187,85 |  -2.057,14
ANO
Calculo Calculo . .
2014 s/euribor banco/ingresado 2l T
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 31.550,42 63.695,42 32.145,00
22 Trimestre Euribor a 3 meses 28,03,2014 0,310% 18.068,23 12.144,22 -5.924,01
32 Trimestre Euribor a 3 meses 27,06,2014 0,207% 13.587,83 35.404,15 21.816,32
42 Trimestre Euribor a 3 meses 29,09,2014 0,083% 14.508,83 134.829,04 120.320,21
TOTAL INTERESES 77.715,31 246.072,83 | 168.357,52
ANO
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CAIXABAN
2100 9169 08 2200188791
Calculo Calculo . q
201 s/euribor banco/ingresado RUES e
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL
INTERESES ANO
Calculo Calculo . q
2012 s/euribor banco/ingresado RUES e
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL
INTERESES ANO
2013 SIS (S IEID Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% 135,41 224,13 88,72
22 Trimestre Euribor a 3 meses 27,03,2013 0,212% 599,26 557,11 -42,15
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 150,06 149,85 -0,21
42 Trimestre Euribor a 3 meses 27,09,2013 0,224% 188,34 191,97 3,63
TOTAL
INTERESES ANO 1.073,07 1.123,06 49,99
Calculo Calculo . .
2014 s/euribor banco/ingresado RUSS e
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 740,00 742,93 2,93
22 Trimestre Euribor a 3 meses 28,03,2014 0,310% 400,64 395,51 -5,13
32 Trimestre Euribor a 3 meses 27,06,2014 0,207% 358,94 366,28 7,34
492 Trimestre Euribor a 3 meses 29,09,2014 0,083% 513,37 -513,37
TOTAL
INTERESES ANO 2.012,95 1.504,72 -508,23
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SANOSTRA
2051 SANO1
Calculo Calculo
2010/11 Difi i
/ s/euribor banco/ingresado fierencia
12 Trimestre Euribor a 3 meses 29,12,2010 1,013% 28.103,96 27.853,70 -250,26
22 Trimestre Euribor a 3 meses 30,03,2011 1,231% 29.602,15 29.488,45 -113,70
32 Trimestre Euribor a 3 meses 29,06,2011 1,537% 1.889,39 1.828,08 -61,31
42 Trimestre Euribor a 3 meses 29,09,2011 1,550% 642,08 642,16 0,08
TOTAL
INTERESES ANO 60.237,58 59.812,39 -425,19
Calculo Calculo
2011/12 Difi i
/ s/euribor banco/ingresado fierencia
19 Trimestre Euribor a 3 meses 29,12,2011 1,369% 3.488,65 3.591,60 102,95
22 Trimestre Euribor a 3 meses 28,03,2012 0,787% 2.109,53 2.066,75 -42,78
32 Trimestre Euribor a 3 meses 27,06,2012 0,652% 277,44 280,90 3,46
42 Trimestre Euribor a 3 meses 27,09,2012 0,221% 1.187,30 1.229,64 42,34
TOTAL
INTERESES ANO 7.062,91 7.168,89 105,98
Calculo Calculo . .
A s/euribor banco/ingresado RUESied
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% 3.309,33 3.926,61 617,28
22 Trimestre Euribor a 3 meses 27,03,2013 0,212% 492,00 496,37 4,37
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 4,16 0,00 -4,16
42 Trimestre Euribor a 3 meses 27,09,2013 0,224% 0,00 0,00 0,00
TOTAL
INTERESES ANO 3.805,50 4.422,98 617,48
Calculo Calculo . .
AT s/euribor banco/ingresado RS S e
12 Trimestre Euribor a 3 meses 27,12,2012 0,185% 0,00 0,00 0,00
22 Trimestre Euribor a 3 meses 27,03,2013 0,212% 0,00 0,00 0,00
32 Trimestre Euribor a 3 meses 27,06,2013 0,219% 7,70 11,96 4,26
42 Trimestre Euribor a 3 meses 27,09,2013 0,224% 55,00 97,96 42,96
TOTAL
INTERESES ANO 62,71 109,92 47,21
Calculo Calculo . .
R s/euribor banco/ingresado e
12 Trimestre Euribor a 3 meses 27,12,2013 0,293% 4.831,97 3.614,32 -1.217,65
22 Trimestre Euribor a 3 meses 28,03,2014 0,310% 1.123,52 788,88 -334,64
32 Trimestre Euribor a 3 meses 27,06,2014 0,207% 13,52 14,44 0,92
42 Trimestre Euribor a 3 meses 29,09,2014 0,083% 312,41 10,99 -301,42
TOTAL
INTERESES ANO 6.281,42 4.428,63 -1.852,79
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CAJA MADRID
2038 0972 6000008194
Calculo Calculo 5 .
201 s/euribor banco/ingresado R
12 Trimestre Euribor a 3 meses 29.12.2010 1,013% | +0,20% 42.690,55 42.140,56 -549,99
22 Trimestre Euribor a 3 meses 30.03.2011 1,231% | +0,20% 15.936,88 15.836,86 -100,02
32 Trimestre Euribor a 3 meses 29.06.2011 1,537% | +0,10% 5.246,06 5.250,46 4,40
. Euribor a 3 meses 29.09.2011* 1,550% | +0,05% 15.979,30 15.926,00 -53,30
42 Trimestre
Euribor a 3 meses 29.09.2011** 1,550% | +0,85%
TOTAL INTERESES | g 855 79 79.153,88 -698,91
ANO
* Hasta el 15/11/2011 ** Desde el 16/11/2011
Calculo Calculo . .
2012 s/euribor | banco/ingresado RERI=REE
12 Trimestre Euribor a 3 meses 29.12.2011 1,369% | +0,85% 81.572,64 82.533,65 961,01
22 Trimestre Euribor a 3 meses 28.03.2012 0,787% | +0,85% 49.016,99 49.032,44 15,45
32 Trimestre Euribor a 3 meses 27.06.2012 0,652% | +0,85% 11.517,88 11.558,71 40,83
492 Trimestre Euribor a 3 meses 27.09.2012 0,221% | +0,85% 10.107,59 10.113,44 5,85
TOTAL INTERESES 152.215,10 153.238,24 1.023,14
ANO
Calculo Calculo 5 .
AR s/euribor banco/ingresado I
12 Trimestre Euribor a 3 meses 27.12.2012 0,185% | +0,85% 17.000,75 18.820,56 1.819,81
22 Trimestre Euribor a 3 meses 27.03.2013 0,212% | +0,85% 27.469,90 25.736,54 -1.733,36
32 Trimestre Euribor a 3 meses 27.06.2013 0,219% | +0,85% 10.206,23 10.462,14 255,91
42 Trimestre Euribor a 3 meses 27.09.2013 0,224% | +0,85% 52.528,64 52.730,28 201,64
TOTAL INTERESES 107.205,51 107.749,52 544,01
ANO
Calculo Calculo 5 .
2018 s/euribor banco/ingresado R
12 Trimestre Euribor a 3 meses 27.12.2013 0,293% | +0,70% 58.045,44 57.621,45 -423,99
22 Trimestre Euribor a 3 meses 28.03.2014 0,310% | +0,70% 24.297,35 24.369,52 72,17
32 Trimestre Euribor a 3 meses 27.06.2014 0,207% | +0,55% 7.555,09 7.555,09 0,00
42 Trimestre Euribor a 3 meses 29.09.2014 0,083% | +0,45% 728,35 865,00 136,65
TOTALI_I\';BERESES 90.626,24 90.411,06 -215,18
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CAJA RURAL DE CANARIAS / CAJAMAR
3177 0001 18 1004178826 /ES68 3058 6100 98 2738120187

Calculo Calculo
2011 Dif i
s/euribor banco/ingresado fierencia
12 Trimestre | Euribor a 3 meses 29,12,2010 1,013%+0,70% | 1,713% 212.890,82 212.344,85 -545,97
22 Trimestre | Euribor a 3 meses 30,03,2011 1,231%+0,70% | 1,931% 51.538,53 51.521,63 -16,90
32 Trimestre | Euribor a 3 meses 29,06,2011 1,537%+0,95% 2,487% 141.913,74 141.861,21 -52,53
42 Trimestre | Euribor a 3 meses 29,09,2011 1,55%+0,95% | 2,500% 177.227,20 176.796,27 -430,93
TOTAL INTERESES ANO 583.570,29 582.523,96 | -1.046,33
Calculo Calculo
2012 Dif i
s/euribor | banco/ingresado frerencia
12 Trimestre | Euribor a 3 meses 29,12,2011 1,369%+0,95% | 2,319% 210.012,08 211.903,29 1.891,21
22 Trimestre | Euribor a 3 meses 28,03,2012 0,787%+1,05% 1,837% 164.847,91 165.417,97 570,06
32 Trimestre | Euribor a 3 meses 27,06,2012 0,652%+1,05% | 1,702% | 132.480,74 132.655,02 174,28
49 Trimestre | Euribor a 3 meses 27,09,2012 0,221%+1,05% | 1,271% | 113.145,11 113.335,75 190,64
TOTAL INTERESES ANO 620.485,84 623.312,03 2.826,19
Calculo Calculo . .
2013 s/euribor | banco/ingresado Diferencia
12 Trimestre | Euribor a 3 meses 27,12,2012 0,185%+1,15% | 1,335% 76.493,62 76.524,18 30,56
2° Trimestre | Euribor a 3 meses 27,03,2013 0,212%+1,15% | 1,362% | 169.582,02 169.457,50 -124,52
32 Trimestre | Euribor a 3 meses 27,06,2013 0,219%+1,15% | 1,369% | 271.359,83 271.359,82 -0,01
49 Trimestre | Euribor a 3 meses 27,09,2013 0,224%+1,15% | 1,374% | 508.902,02 508.892,77 9,25
TOTAL INTERESES ANO 1.026.337,48 1.026.234,27 -103,21
Calculo Calculo
2014 . ) Diferencia
s/euribor banco/ingresado ! !
19 Trimestre | Euribor a 3 meses 27,12,2013 0,293%+1,15% | 1,443% | 535.851,84 542.709,03 | 6.857,19
2° Trimestre | Euribor a 3 meses 28,03,2014 0,31%+1,15% | 1,46% | 877.207,04 873.497,93 | -3.709,11
32 Trimestre | Euribor a 3 meses 27,06,2014* 0,207%+1,15% 1,36% | 1.742.839,41 1.758.372,10 | 15.532,69
40 Trimestre ;;,r(l)k;(,); gli:leses 0,083%+1,15% | 1,23% | 1.511.117,74 1.526.584,81 | 15.467,07
TOTAL INTERESES ANO 4.667.016,02 4.701.163,87 | 34.147,85
* Hasta el 20/11/2014  **Desde el 01/12/2014
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CAJASIETE
ES90 3076 9551 98 1004210223
Calculo Calculo
2011 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre | Euribor a 3 meses 29,12,2010 1,013%+0,80% | 1,813% 151.788,37 151.324,67 -463,70
292 Trimestre | Euribor a 3 meses 30,03,2011 1,231%+0,80% | 2,031% 67.259,07 67.153,61 -105,46
32 Trimestre | Euribor a 3 meses 29,06,2011 1,537%+0,75% | 2,287% 46.807,07 46.675,94 -131,13
492 Trimestre | Euribor a 3 meses 29,09,2011 1,55%+0,75% | 2,300% 165.141,30 165.522,22 380,92
TOTAL INTERESES ANO 430.995,81 430.676,44 -319,37
Calculo Calculo
2012 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre | Euribor a 3 meses 29,12,2011 1,369%+0,75% | 2,119% 139.624,28 140.886,33 1.262,05
292 Trimestre | Euribor a 3 meses 28,03,2012 0,787%+0,75% | 1,537% 80.087,52 80.645,20 557,68
39 Trimestre | Euribor a 3 meses 27,06,2012 0,652%+0,75% | 1,402% 72.599,70 72.685,92 86,22
42 Trimestre | Euribor a 3 meses 27,09,2012 0,221%+0,75% | 0,971% 52.674,07 52.727,19 53,12
TOTAL INTERESES ANO 344.985,57 346.944,64 1.959,07
Calculo Calculo . .
2013 s/euribor banco/ingresado Diferencia
12 Trimestre | Euribor a 3 meses 27,12,2012 0,185%+0,75% | 0,935% 60.125,25 60.698,04 572,79
29 Trimestre | Euribor a 3 meses 27,03,2013 0,212%+0,75% | 0,962% 58.506,56 58.490,35 -16,21
3¢ Trimestre | Euribor a 3 meses 27,06,2013 0,219%+0,70% | 0,919% 50.046,56 52.768,07 2.721,51
4° Trimestre | Euribor a 3 meses 27,09,2013 0,224%+0,70% | 0,924% 51.878,38 54.681,44 2.803,06
TOTAL INTERESES ANO 220.556,75 226.637,90 6.081,15
Calculo Calculo . .
2014 s/euribor banco/ingresado e
12 Trimestre | Euribor a 3 meses 27,12,2013 0,293%+0,75% | 1,043% 83.388,39 83.306,11 -82,28
29 Trimestre | Euribor a 3 meses 28,03,2014 0,31%+0,75% | 1,060% 60.920,62 60.907,44 -13,18
32 Trimestre | Euribor a 3 meses 27,06,2014 0,207%+0,75% | 0,957% 27.465,38 27.494,14 28,76
42 Trimestre | Euribor a 3 meses 29,09,2014 0,083%+0,75% | 0,833% 106.669,16 106.669,16 0,00
TOTAL INTERESES ANO 278.443,55 278.376,85 -66,70
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2052 8000 74 3500076209
Calculo Calculo 5 .
2008 s/euribor | banco/ingresado R
12 Trimestre | Euribor a 3 meses 29,12,2010 1,013% +0,25% 108.286,56 105.310,95 | -2.975,61
292 Trimestre | Euribor a 3 meses 30,03,2011 1,231% +0,25% 86.892,07 83.341,75| -3.550,32
32 Trimestre | Euribor a 3 meses 29,06,2011 1,537% +0,25% 105.060,58 100.756,57 | -4.304,01
Hasta 15-11
42 Trimestre | Euribor a 3 meses 29,09,2011 1,550% | +,25% despues 145.621,33 140.319,67 | -5.301,66
+0,85%
TOTAL INTERESES ANO 445.860,54 429.728,94 | -16.131,60
Calculo Calculo 5 .
2012 s/euribor | banco/ingresado R
12 Trimestre | Euribor a 3 meses 29,12,2011 1,369% +0,85% 231.698,67 233.545,90 1.847,23
22 Trimestre | Euribor a 3 meses 28,03,2012 0,787% +0,85% 117.523,52 178.545,79 | 61.022,27
32 Trimestre | Euribor a 3 meses 27,06,2012 0,652% +0,85% 74.037,40 74.037,97 0,57
42 Trimestre | Euribor a 3 meses 27,09,2012 0,221% +0,85% 59.853,09 59.963,15 110,06
TOTAL INTERESES ANO 483.112,68 546.092,81 | 62.980,13
Calculo Calculo 5 .
2018 s/euribor | banco/ingresado R
12 Trimestre | Euribor a 3 meses 27,12,2012 0,185% +0,85% 55.692,22 0,00 | -55.692,22
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO 55.692,22 0,00 | -55.692,22
Calculo Calculo 5 .
2014 s/euribor | banco/ingresado 2l
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
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CAJA INSULAR DE AHORROS
2052 8150 70 3500026908
Calculo Calculo . .
2008 s/euribor banco/ingresado RUESad
12 Trimestre | Euribor a 3 meses 31,12,2010 1,013% +0,25 326.445,12 333.403,55 6.958,43
22 Trimestre | Euribor a 3 meses 31,03,2011 1,231% +0,25 166.680,86 166.680,86 0,00
32 Trimestre | Euribor a 3 meses 30,06,2011 1,537% +0,25 146.715,74 146.715,74 0,00
1,550+0,25% +0,85 hasta
0T . , A ] -
42 Trimestre | Euribor a 3 meses 30,09,2011 hasta 15 NOV 31DIC 179.862,31 175.550,37 4.311,94
TOTAL INTERESES ANO 819.704,04 822.350,52 2.646,48
Calculo Calculo . .
2012 s/euribor banco/ingresado ol
12 Trimestre | Euribor a 3 meses 31,12,2011 1,369% 0,850% 289.505,70 291.854,10 2.348,40
22 Trimestre | Euribor a 3 meses 31,03,2012 0,787% 0,85% 58.597,42 89.023,69 30.426,27
32 Trimestre | Euribor a 3 meses 30,06,2012 0,652% 0,85% 1.283,24 1.283,24 0,00
42 Trimestre | Euribor a 3 meses 30,09,2012 0,221% 0,85% 937,45 996,09 58,64
TOTAL INTERESES ANO 350.323,81 383.157,12 32.833,31
Calculo Calculo . .
2013 s/euribor banco/ingresado ol
12 Trimestre | Euribor a 3 meses 31,12,2012 1,035% 541,50 0,00 -541,50
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO 541,50 0,00 -541,50
Calculo Calculo 5 .
2018 s/euribor banco/ingresado Pl
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
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CAJA INSULAR DE AHORROS
2052 8029 28 3500028803
Calculo Calculo . .
2008 s/euribor | banco/ingresado RUES e
12 Trimestre | Euribor a 3 meses 31,12,2010 | 1,013%+0,25% 3.575,81 3.574,96 -0,85
22 Trimestre | Euribor a 3 meses 31,03,2011 | 1,231%+0,25% 4.105,25 4.105,25 0,00
32 Trimestre | Euribor a 3 meses 30,06,2011 | 1,537%+0,25% 4.391,94 4.391,94 0,00
HASTA 15 NOV | HASTA 31
o Tri i _
42 Trimestre | Euribor a 3 meses 30,09,2011 1,8% DIC 2,4% 5.534,33 5.506,49 27,84
TOTAL INTERESES ANO 17.607,33 17.578,64 -28,69
Calculo Calculo . .
2012 s/euribor | banco/ingresado ol
12 Trimestre | Euribor a 3 meses 31,12,2011 | 1,369%+0,85% 9.594,81 9.672,64 77,83
22 Trimestre | Euribor a 3 meses 31,03,2012 | 0,787%+0,85% 2.743,66 4.168,28 1.424,62
32 Trimestre | Euribor a 3 meses 30,06,2012 | 0,652%+0,85% 4.557,93 4.557,93 0,00
42 Trimestre | Euribor a 3 meses 30,09,2012 | 0,221%+0,85% 1.070,81 1.137,80 66,99
TOTAL INTERESES ANO 17.967,21 19.536,65 1.569,44
Calculo Calculo . .
2013 s/euribor | banco/ingresado ol
12 Trimestre | Euribor a 3 meses 31,12,2012 0,185%+0,85% 918,15 0,00 -918,15
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO 918,15 0,00 -918,15
Calculo Calculo 5 .
2018 s/euribor | banco/ingresado Pl
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES ANO
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CAJA GENERAL DE AHORROS DE CANARIAS

2065 00 0004 1114002033
Calculo Calculo
2011 Dif i
s/euribor banco/ingresado fierencia
12 Trimestre | Euribor a 3 meses 31,12,2010 1,013%+0,2% 20.562,35 20.388,30 -174,05
22 Trimestre | Euribor a 3 meses 31,03,2011 1,231%+0,2% 11.289,89 11.411,16 121,27
32 Trimestre | Euribor a 3 meses 30,06,2011 1,537+0,2% 22.783,06 22.266,57 -516,49
42 Trimestre | Euribor a 3 meses 30,09,2011 1,55%+0,2 34.336,32 34.458,96 122,64
TOTALINTERESES | gg 971,61 88.524,99 -446,62
ANO
Calculo Calculo
2012 Dif i
s/euribor banco/ingresado fierencia
12 Trimestre | Euribor a 3 meses 31,12,2011 1,369+0,3% 27.850,25 28.581,51 731,26
22 Trimestre | Euribor a 3 meses 31,03,2012 0,787+0,3% 11.949,38 11.517,22 -432,16
32 Trimestre | Euribor a 3 meses 30,06,2012 0,652+0,3% 4.007,86 4.027,76 19,90
42 Trimestre | Euribor a 3 meses 30,09,2012 0,221+0,3% 942,05 2.834,19 1.892,14
TOTAL INTERESES | 14 749,53 46.960,68 |  2.211,15
ANO
Calculo Calculo . .
2013 s/euribor banco/ingresado Diferencia
12 Trimestre | Euribor a 3 meses 31,12,2012 0,185+0,3% 1.469,79 1.151,42 -318,37
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES 1.469,79 1.151,42 -318,37
ANO
Calculo Calculo 5 .
2014 s/euribor banco/ingresado 2l T

12 Trimestre

22 Trimestre

32 Trimestre

42 Trimestre

TOTAL INTERESES
ANO
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CAJA GENERAL DE AHORROS DE CANARIAS
2065 00 3008 1400776154

Calculo Calculo
2011 Difi i
s/euribor banco/ingresado fierencia
12 Trimestre Euribor a 3 meses 31,12,2010 1,013+0,2% 50.222,87 50.235,08 12,21
29 Trimestre Euribor a 3 meses 31,03,2011 1,23140,2% 5.306,90 4.299,96 -1.006,94
32 Trimestre Euribor a 3 meses 30,06,2011 1,537% 4.896,84 4.903,83 6,99
49 Trimestre Euribor a 3 meses 30,09,2011 1,550% 3.601,84 3.548,48 -53,36
TOTAL I_I\NNEERESES 64.028,45 62.987,35 -1.041,10
2012 e e Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2011 1,369% 1.450,13 1.493,83 43,70
22 Trimestre Euribor a 3 meses 31,03,2012 0,878% 1.215,34 1.224,82 9,48
32 Trimestre Euribor a 3 meses 30,06,2012 0,652% 1.217,03 1.226,96 9,93
42 Trimestre Euribor a 3 meses 30,09,2012 0,221% 303,24 881,81 578,57
TOTAL INTERESES 4.185,74 4.827,42 641,68
ANO
2013 e e Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2012 0,185% 256,63 319,55 62,92
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL INTERESES
ANO 256,63 319,55 62,92
2014 Calculo Calculo Diferencia
s/euribor banco/ingresado

12 Trimestre

22 Trimestre

32 Trimestre

42 Trimestre

TOTAL INTERESES
ANO
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CAJA GENERAL DE AHORROS DE CANARIAS
2065 0790 13 2901002584

Calculo Calculo . .
2008 s/euribor banco/ingresado R
12 Trimestre Euribor a 3 meses 31,12,2010 1,013% 6.420,78 6.455,62 34,84
22 Trimestre Euribor a 3 meses 31,03,2011 1,231% 3.834,84 3.772,08 -62,76
32 Trimestre Euribor a 3 meses 30,06,2011 1,537% 4.710,10 SIN LIQ. -4.710,10
49 Trimestre Euribor a 3 meses 30,09,2011 1,550% 5.538,38 5.553,82 15,44
INTE;(;ST:SL ANO 20.504,10 15.781,52 -4.722,58
2012 (SILEID Elele Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2011 1,369% 9.356,32 9.496,72 140,40
22 Trimestre Euribor a 3 meses 31,03,2012 0,787% 1.774,41 1.735,03 -39,38
32 Trimestre Euribor a 3 meses 30,06,2012 0,652% 1.663,27 1.664,33 1,06
42 Trimestre Euribor a 3 meses 30,09,2012 0,221% 404,42 1.205,63 801,21
TOTAL
INTERESES ANO 13.198,43 14.101,71 903,28
2013 (SILEID Elele Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2012 0,185% 277,17 254,29 -22,88
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL
INTERESES ANO 277,17 254,29 -22,88
Calculo Calculo . .
2014 s/euribor banco/ingresado 2l
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL
INTERESES ANO
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Calculo Calculo . .
208 s/euribor banco/ingresado R
12 Trimestre Euribor a 3 meses 31,12,2010 1,013% 73.884,80 73.311,69 -573,11
22 Trimestre Euribor a 3 meses 31,03,2011 1,231% 69.281,80 70.903,96 1.622,16
32 Trimestre Euribor a 3 meses 30,06,2011 1,537% 107.384,41 111.035,20 3.650,79
49 Trimestre Euribor a 3 meses 30,09,2011 1,550% 143.005,17 145.852,47 2.847,30
INTE;?;:S" ARO 393.556,18 401.103,32 7.547,14
2012 SIS (S IEID Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2011 1,369% 171.181,94 166.109,66 -5.072,28
22 Trimestre Euribor a 3 meses 31,03,2012 0,787% 85.818,96 86.352,56 533,60
32 Trimestre Euribor a 3 meses 30,06,2012 0,652% 40.801,68 40.886,98 85,30
42 Trimestre Euribor a 3 meses 30,09,2012 0,221% 22.810,74 44.745,76 21.935,02
TOTAL
INTERESES ANO 320.613,32 338.094,96 17.481,64
2013 SIS (S IEID Diferencia
s/euribor banco/ingresado
12 Trimestre Euribor a 3 meses 31,12,2012 0,185% 39.659,38 19.331,29 -20.328,09
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL
INTERESES ANO 39.659,38 19.331,29 -20.328,09
Calculo Calculo . q
2014 s/euribor banco/ingresado 2l
12 Trimestre
22 Trimestre
32 Trimestre
42 Trimestre
TOTAL
INTERESES ANO
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ANEXO IV: Contestacion a las alegaciones

ALEGACIONES FORMULADAS POR LA INTERVENCION GENERAL

Alegacion: Referida al apartado 2.2.1 del proyecto de informe, denominado “Actas de
arqueo, estado de situacion de fondos y cuentas corrientes.”

Resumen: Se alega que las diferencias identificadas se deben a una serie de operaciones
relacionadas con el gasto de la deuda publica que tienen un procedimiento de
contabilizacidn singular, pues el registro contable se produce con posterioridad al cargo
en la cuenta del Banco. En el Ultimo parrafo de la alegacién se manifiesta que en el nuevo
sistema del SEFLOGIC se trabajara para que los informes de tesoreria permitan “obtener
cifras homogéneas y comparables”.

Contestacion: La explicacion de los descuadres entre los estados contables sefialados
no puede dar por buena las diferencias detectadas. Tal justificacion es aplicable a las
diferencias de los afos 2011, 2012 y 2013, no asi la de 2014 de la que nada se sefiala. En
la alegacion de la Direccion General del Tesoro y Politica Financiera se afirma que las
existencias que arroja el Estado de Situacion de Fondos del afio 2014 son erréneas. En
cualquier caso, las razones aportadas no pueden justificar que las existencias finales del
Acta de Arqueo sean diferentes a las del Estado de Situacion de Fondos por cuentas
corrientes.

Por ello, la alegacion formulada no altera el contenido del informe.

ALEGACIONES FORMULADAS POR LA DIRECCION GENERAL DEL TESORO Y POLITICA
FINANCIERA.

Alegacion n2 1: Referida al epigrafe 2.2.3., denominado “Contraste de informacion con
las entidades financieras”.

Resumen: En este apartado sefala en el proyecto de informe la existencia de multitud
de cuentas bancarias de recaudacion, de comedores escolares, de habilitaciones de
pago, etc., sin movimientos o con saldo igual a cero.

Sefala la alegacién que se han realizado acciones tendentes a reducir paulatinamente
el nimero de cuentas corrientes. Describe el proceso seguido para la centralizacion de
las cuentas en el SEFLOGIC.

En relacién con las cuentas de recaudacidn, se argumenta que seglin la normativa
vigente, la competencia para la apertura de las cuentas de recaudacion corresponde a
la Direccién General de Tributos. Estd reglado el proceso de apertura de las cuentas, su
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funcionamiento para su vaciado en las cuentas operativas del Tesoro y la gestién de las
mismas. Se citan diversas Ordenes que regulan los procedimientos de gestién de estas
cuentas.

Contestacion: Ha de observarse que el apartado que se alega se refiere al contraste de
la informacién con las entidades financieras. Lo que se ha puesto de manifiesto es que
existe un vacio de control de las cuentas de recaudacion. Aunque la competencia para
la apertura de las cuentas corresponde a la D.G. de Tributos, el control sobre el traspaso
de los fondos recaudados a las cuentas operativas para posibilitar su disposicién,
corresponde a la D.G. del Tesoro y politica Financiera.

Asi pues, el informe no sufre modificacién alguna.
Alegacion n? 2: Referida a la conclusién n23.

Resumen: Al igual que se hiciera en las alegaciones de la Intervencién General, se
manifiesta que las diferencias entre el Estado de Situacidén de Fondos y las existencias
finales del Acta de Arqueo se deben a operaciones transitorias de pago. Se expresa que
las existencias finales del Estado de Situacién de Fondos del afio 2014 son errdneas.

Contestacion: Las razones ofrecidas para explicar los descuadres identificados no
justifican que sea correcto rendir unas cuentas con ese tipo de diferencias. El cuadre
contable del Acta de Arqueo y el Estado de Situacidon de Fondos es una prueba esencial
para asegurar la fiabilidad de las cuentas publicas.

De esta manera, el informe no se ve alterado.
Alegacion n2 3: Referida a la conclusion n24.

Resumen: Se argumenta que el cumplimiento del mandato del articulo 16 de la Orden
de 22 de julio de 2004, de la Consejeria de Economia y Hacienda, por la que se regula el
régimen de funcionamiento y gestién de las cuentas bancarias y de los fondos
integrantes en la Tesoreria de la Comunidad Auténoma y sus Organismos Autdnomos,
en sus apartados c), d), f), g), y h, estd asegurado porque los datos a que se refieren esos
apartados estan presentes en los documentos que conforman los expedientes de las
cuentas autorizadas. Se hace una detallada descripcion de los documentos de los
expedientes en los que se encuentran los datos referidos por los apartados citados del
articulo 16 en cuestidn. Finalmente, manifiestan que en el SEFCAN la informatizacién del
Registro de Cuentas de la Tesoreria quedd pendiente de desarrollo por la existencia de
otras prioridades, para concluir que se estan realizando gestiones para desarrollarlo en
el SEFLOGIC.
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Contestacion: De la lectura de la propia alegacion se desprende que no existe un registro
completo y singular de las distintas caracteristicas de una cuenta de la tesoreria, tal
como exige el articulo 16 de la Orden citada, sino un conjunto de documentos que
componen el expediente de apertura de las cuentas, donde constan los referidos datos
y caracteristicas de las cuentas autorizadas.

Por tanto, no se altera el contenido del informe.
Alegacion n? 4: Referida a la recomendacién n? 2.

Resumen: Manifiestan que, tal como se sefialaba en la alegacién referida a la conclusién
n24, se ha iniciado el proceso para la informatizacion del Registro de las Cuentas de la
Tesoreria.

Contestacion: Tal proceso se ha iniciado en el afio 2015 con el desarrollo del SEFLOGIC.
Por ello, las alegaciones formuladas no alteran el contenido del informe.
Alegacion n? 5: Referida a la recomendacion n? 4.

Resumen: Se manifiesta que existe un volumen importante de propuestas de pago a
favor de Organismos Auténomos, que no se han hecho efectivas porque los mismos
tienen saldo suficiente para atender sus obligaciones. También se alega que las
existencias contienen saldos por cuenta de la Administracion Central, de caracter
extrapresupuestario que no se han abonado.

Han elaborado un cuadro que corrige los saldos finales de fondos de cada ejercicio,
minorandolos con los conceptos sefialados, obteniendo unas cifras mas reducidas, o
incluso negativas.

Ademas se explica que los procedimientos para contratar la financiacién ajena son
largos y laboriosos, no pudiendo controlar con exactitud el momento preciso en el que
se materializa el ingreso procedente de esa financiacion.

Finalmente, sefialan que la utilizacion del mecanismo del Fondo para el Pago a
Proveedores, también incrementa el endeudamiento.

Contestacion: Las propias alegaciones sefialan que no se libran las propuestas de pago
a favor de los Organismos Autonomos porque detentan fondos suficientes para hacer
frente a sus obligaciones. Por tanto, si el analisis de esta cuestién se realizara de manera
consolidada, considerando la totalidad de los fondos disponibles de los Organismos
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Auténomos, mas los fondos de la propia Tesoreria General, el importe final de
existencias seria mucho mayor, lo cual refuerza la recomendacion alegada.

Aun siendo cierto que los procedimientos de contratacién de la financiacién ajena son
largos y laboriosos, se considera posible ajustar el volumen de contratacién de
financiacion ajena. Cada Euro solicitado como recurso ajeno para utilizarlo en el
presupuesto vigente, es un Euro de menos para poder disponer en los presupuestos de
las generaciones futuras.

Asi pues, se mantiene el contenido del informe.
Alegacion n? 6: Referida a la recomendacion n2 5.

Resumen: Primeramente, la alegaciéon formulada realiza una serie de consideraciones
sobre las dificultades de gestion de la tesoreria en el periodo 2011-2014, que se enmarca
en el contexto de crisis econémica de calado en la que se ha visto incursa toda Espafia.
Aun asi, en el texto del proyecto de informe, se constata que, en general la carga
financiera de la financiacion ajena, ha sido inferior a la habida en los mercados espafiol
y europeo. Asi mismo la adhesion a los mecanismos del Fondo de Liquidez y del Fondo
de Pago a Proveedores, garantizan una financiacidn al minimo coste posible. Por ello,
considerando lo anterior, y no existiendo “elementos objetivos que permitan concluir
que las decisiones adoptadas se haya optado por contratar operaciones que implicaban
una mayor carga financiera para la Comunidad Auténoma”, se solicita se retire la
recomendacién o se matice, para que no induzca a dudar de las gestiones realizadas.

Contestacion: Se constata en los correspondientes apartados del proyecto de informe
que la carga financiera de la financiacién ajena en los ejercicios analizados ha sido la
menor posible para aquel periodo. Que el mantenimiento de la recomendacién podria
inducir a entender que la gestién de la contratacion de la financiacion ajena no se ha
realizado adecuadamente. Por ello se considera adecuado eliminar la referida
recomendacion.

En consecuencia se elimina la recomendacion n2 5 del informe.
Alegacion n? 7: Referida a la recomendacién n2 6.

Resumen: Se manifiesta que con las entidades financieras esta convenido que las
liguidaciones de intereses se realicen en un Unico abono, siempre que se refieran a un
mismo perceptor titular de varias cuentas de un mismo Banco.

Contestacion: Precisamente lo que pretende la recomendacién es que se modifique esa
cldusula de los convenios, de manera que se realice una liquidacion de intereses por
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cada cuenta, periodo y titular. Ello facilitaria y mejoraria los procesos de control de las
referidas liquidaciones.

Por ello, no se alteran el contenido del informe.
Alegacion n? 8: Referida a la recomendacién n? 7.

Resumen: Se alega que los fondos se distribuyen entre las entidades financieras en
funcidn de la rentabilidad que ofertan, pero también en funcién del volumen de pagos
gue se ordenan, pues estd convenido que los pagos se materializan a través de la entidad
en la que el acreedor tiene domiciliado los mismos. Con la implantacion del SEFLOGIC y
la centralizacion de los pagos de todos los entes con presupuesto limitativo, los fondos
se colocaran en funcion de las rentabilidades ofrecidas por las entidades financieras y
del volumen de recaudacién.

Contestacion: Con independencia de la necesidad de ordenar los pagos por la entidad
bancaria donde el tercero acreedor tenga domiciliado sus cobros, debe asegurarse un
equilibrio 6ptimo en la colocacién de los fondos liquidos entre las entidades financieras
gue ofrezcan mayor rentabilidad y las de domiciliacion de los pagos a los acreedores.

Asi pues, se mantiene el contenido del informe.
Alegacion n2 9: Referida a correccion de errores materiales en el texto del informe.

Resumen: Se sefialan dos errores materiales contenidos en el texto del proyecto de
informe, referidos a cuadros que figuran en el apartado 2.6.1. del proyecto de informe.

Contestacion: Se trata de errores materiales que es preciso corregir.

Asi que, se corrige la cifra que figura en el primer cuadro de la pdgina 27 del proyecto
de informe, referido a BANCA CIVICA, LINEA DE CREDITO, figurando el 3,681%, y en
consecuencia el texto que figura al final del cuadro se sustituye por el siguiente: “Se ha
comprobado que el tipo aplicado por la entidad bancaria, para el préstamo ICO, es
mayor que la media aritmética de los tipos de los mercados espafol y europeo de esos
afios”.

Asi mismo, el cuadro que figura al final de la pagina 30 del proyecto de informe,
correspondiente al BANCO DE SANTANDER, en la casilla de vencimiento del primer
préstamo de 38.821.000,00 €, vencimiento 05/07/2017, se le afiade un asterisco en la
casilla de vencimiento, y se sefiala al pie del cuadro que “este préstamo fue amortizado,
anticipadamente, el 27/11/2014".
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