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§31: FRIREARGRER LA, EEHMME. 32: 2011Q1 5 201001 EMHEFFHEEMRE S LD,
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KR ECB, BHAHS BHRIFR: INF, BHAHS
F1: MHEZEERGESHEXER
2010 £
RE@ERTK 10 E5R  BIFFR ZEE GDPIR
EHx 7T) 54 CDS #rE BHE HE F/GDP%  %/GDP% GDP[EILt kb
&g 345,153 8066.51 CC Ca CccC -10.6 142.7 -5.5 0.2
HETF 162,778 1058.85 BBB- Ba2 BBB- *- -9.8 93 -1.7 -0.4
Z/R=Z 110,012 710 BBB+ Bal BBB+ -31.3 94.9 2.3 1.6
=AM 1,592,506 528.31 Au A2 A+ -4.6 119.1 0.8 0.3
Pt 654,281 458.38  AA- Al AA- -9.3 60.1 0.8 0
tb#IET 317,075 325 AA+u  Aal *- AA+ -4.1 100.7 1.8 0
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JEE 1,309,491 221.61  AAAu Aaa AAA -7.1 82.4 1.6 0.4
=E 1,262,987 95.16 AAAu  Aaa AAA -4.3 83.4 2.6 0.5

ZEHIkiE: Bloomberg, BB AFFR

&R 2: R BRITHRREINE

_ AME BB+E  B-K
SRITIERITR AAA FE AA- BBB+Z BBB-
A- B- T RIFR
R E 20% 50% 50% 100% 150% 50%
REENE GHEES) 20% 20% 20% 50% 150% 20%
BRRIE: BARR
= 3: TR ENBEME N E
TR AAA ~AA-  A+~A- BBB+~BBB-  BB+~B- B-KAT KiFK
R E 0%  20% 50%  100%  150%  100%
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®4: FWRITUAHEMESRS (B {ZERT)

EEFIRSRITAE  SEERITL EESRITL EXRFRITL  BEIEFRITI RERITL  EXESRTL BARTL BGHIRITL

& ill:o) 1687.49 275.65 34.24 34.71 134.94 251.63 119.73 3239.47
hE 12.78 409.79 157.12 27.41 8.49 92.94 61.42 10.33 888.16
ER= 187.04 235.37 812.45 109.12 67.73 1035.51 393.97 152.77 2794.55
EXA 176.49 3061.12 1189.21 / 292.35 541.98 344.79 324.98 6156.82
0BT 25.81 188.66 263.58 28.91 650.51 187.02 38.60 16.30 1445.88
HHEF 175.74 1109.34 1304.70 220.40 / 741.66 490.91 197.66 8748.21
i 123.62 2037.35 / 2006.22 440.02 1396.79 1725.67 1071.47 9770.05
EE 9.33 166.59 53.01 73.90 1111.75 600.74 357.67 1938.24

mHIskiE: BIS, AR

%% 5: EFSF #{&
RiER B8R (HARRIT) Eefl (o) AR (BT

FHEF 52,352.51 11.90 1,141.75
BT 11,035.38 2.51 1,037.96
R 12,387.70 2.82 1,099.90
ER= 7,002.40 1.59 1,549.97
BXAA 78,784.72 17.91 1,311.10
p7Ed 89,657.45 20.38 1,398.60
== 119,390.07 27.13 1,454.87
EbF B 15,292.18 3.48 1,423.71
BRER 16 B (FEEPRI) 440,000.00 100.00 1,339.02
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EEE 8.7 50.3

B3k 11 27.9
iL=*E 10.8 19.9 12
PE=ZER 11.1 19
BBVA 9.2 15.1
RiB1E 37.9
BREEXRT 10.2 10.7 16
REESRE 9.1 20.7 16

WA BER I HARS/RENEMNE=8% RERHIFREMEXRITE
AR ERESE On(HEA/HTRBRELENRFMEBEERR)
BRRIR: AWK

& 8: BUMRITHRERO

. FHIEREIC 280F I #E F————
A&O

= 0.03
&) 55 F) 0.43
BRZ 12 0.25
= 20 0.99
AE 0.47 0.35
Hig e
i 6 0.20
BER 13 0.00
i 4 0.04
Bt F) 40 2.24
ZEHREET 34 30.85
Eb I B 41 56.34
EE| 424 76.87
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i 369 35.50
EE 359 94.01
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hE 199 /
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BI*- i | 110329 BB-*-  fiji | 11-05-14 BB+  fii
BI*- i | 110329 BB-*-  fiji | 11-01-14 BB+  fif
BI*- i | 11-03-29 BB-*-  fiji | 11-01-14 BB+  fAf
Bl ffi | 110329 BB-*-  fiij | 11-01-14 BB+  fijH
BAL*-  fifi | 10-12-02 BB+  fijfi | 10-12-21 BBB-*- il
BAL  fiffi | 10-04-27 BB+  fifi | 10-04-09 BBB-
A3*-  fiffi | 10-03-16 BBB+  iF[fi | 09-12-08 BBB+  fijfi
A2 £ | 09-12-16 BBB+*-  fAfH | 09-10-22 A- !
Al*-  fagij | 09-12-07  A-*-  fAjdi

10-10-05
10-07-19
09-07-02
09-04-17

11-06-17
02-05-15

2011-4-15
2010-12-17
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BAAl
AA2*-
AA2
AAl
AAA*-

Aa2
AA2
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giii]
giii]
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]

11-02-02
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09-06-08
09-03-30

11-09-19
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A-*-
A*-
AA-
AA
AA+

A
A+
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AA+
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AA-
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11-04-05 BAA1*-  fajif | 11-03-29  BBB- fagf | 11-04-01  BBB-*-  fi
11-03-15 A3 farfm | 11-03-24  BBB*-  fijqi | 11-04-01 BBB-*-  fjil
10-12-21 Al*- farm | 10-11-30  A-*- i | 11-03-24  A-*- g}
10-07-13 Al fr | 10-04-27 A- fid | 10-12-23 A+ o]
10-05-05 AA2 fr | 09-01-13 AA- fif | 10-03-24 AA- g}
09-01-12 A+ ff | 98-06-04 AA 1ETH
11-07-29 Aa2*- fi | 10-04-28 AA fi | 10-05-28  AA+ o]
11-03-10 Aa2 frm | 09-01-19  AA+ i | 03-12-10  AAA 1ETH
10-09-30 AAl fr | 09-01-12  AAA*- i
10-06-30 AAA*- g}
01-12-13 AAA 1E T
10-12-06 BAA3 frfm | 09-03-30  BBB- fag | 10-12-23  BBB-  f
10-07-23 BAAL*- i 08-11-10 BBB g}
09-03-31 BAAl g}
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+® 10; BUMinGERMNAERBIMAHRS (BA: BAKT)

HHE [ BEXH aEF BRZ EbFIES RFEAESIT

12/2011 6,991 12,355 24,807 2,368 36 8,021
1/2012 4,365 15,099 16,587 3,963 474 7,371
2/2012 1,206 12,848 63,031 3,480 4 3,703
3/2012 17,451 9,421 51,426 1,861 6,209 15,390
4/2012 2,068 26,512 46,789 1,011 1,303 1,811
5/2012 9,946 7,861 11,312 18 1,979
6/2012 988 6,827 10,954 12,053 639 2,096
7/2012 3,048 31,490 27,232 1,054 1,071
8/2012 9,679 7,544 28,004 368 5 3,172
9/2012 1,019 7,237 26,245 611 19 18,388
10/2012 1,177 31,656 29,103 1,774 1,201 1,338
11/2012 87 206 17,703 52 31
12/2012 2,335 2,351 33,104 1,476 36 8,564

46,557
40,488
80,569
86,368
77,683
29,137
31,461
62,824
45,600
35,131
64,911
18,048
39,302

1. RERESRSSRNEIMRAN

12/16/11 2,000,000
12/19/11 1,172,000 51,568
12/22/11 979,608
12/29/11 5,231,000
12/30/11 714,741 35,737

12/15/11 4,161,000
12/30/11 8,800,000
12/31/11 150,000 2,876

12/01/11 164,000 3,280
12/07/11 750,000 33,750
12/09/11 1,850,000 62,438
12/15/11 100,000 1,580
12/16/11 7,677,762

12/23/11 423,000

03/05/12 5,545,000 216,255
09/30/12 18,400 805
BESRARE—RHERREAEER 17 HA#MR aRENNE
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& 13: BULE 3FE, FERITHRBEIERSHEE (Bhi: BAKT)

HhE ERZ BEF BEXH [iifi &y
EEBERRIT 1600 300 1400 12200 500
JEESAERTT 800 400 500 2500 1800
SEE T {FEEERIT 177 169 676 6749 1521
BEAHBKEERRIT 234 59 52 38846.7 2053.6

E#IKE: Bloomberg, AR
i M2 FE, FE=ZARITHMBRELERESHEENTE

% 14: EAFMERE 10 KERA GRITHEER)

BAF (BT R (BAKRT
1 Intesa Sanpaolo SpA 63,394.00 (| National Bank of Greece SA 12,243.00
2 EEZ 38,846.70 || EFG Eurobank Ergasias SA 9,839.00
3 Banca Monte dei Paschi di Sien 25,000.00 || Piraeus Bank SA 9,672.02
4 HEBZRRIT 12,200.00 || Agricultural Bank of Greece 6,568.47
5 fEnEZ 10,003.00 || Alpha Bank AE 6,139.58
6 Unione di Banche Italiane SCPA 9,234.05 || Marfin Popular Bank PCL 2,953.85
7 Commerzbank AG 7,900.00 || Bank of Cyprus Plc 2,221.28
8 ZEERIES 6,749.00 || JAEEZRIRIT 1,600.00
9 Barclays PLC 4,032.71 || Commerzbank AG 1,400.00
10 KBC Groep NV 3,800.00 || =R E 1,292.00

E#IKE: Bloomberg, AR

% 15: GDP IFLLIEIR
201101 201102  2011Q3

EbF) B 0.9 0.4 0
FHEF 0.4 0.2 0
BT -0.6 -0.1 -0.4
BXAA 0.1 0.3 NA
BRZ 1.9 1.6 NA
R NA NA NA
ESARE— IS BB LR 18 AR SRR IEHIME
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