D/Swap by Sector

ort

Investor Services

dp

l

ul'l

CHF Spread

EUR Spread

1 week

o
X
[
5
=
<
]

12 weeks

+40

+20

+0

1 week

-20

4 weeks

-40

B 12 weeks

-60
-80
-100

+120

+100

+80

+60

+40

USD Spread

GBP Spread

185

1 week

2]
x
[
o
B
<
u

12 weeks

+20

1 week

B4 weeks

™ 12 weeks

-80

9LL-

-60

08.03.2011



El‘idport D/Swap by Sector

Investor Services

Currency Agency Auto
+10 - +6 +60 4 +52 +10 -

+2 +2
+50 - +0

+40 - +35
+31 EEUR
ECHF

GBP

®ysD

28
+30 4 BEUR

EEUR B CHF
= CHF *20 1
" GBP
mysp

®usb
+10

33 gy -17

-57
1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks

Chemica
+4 +10 4 7 *20 1

+10 ~
+ +9
+10 A
+5
+ +2 +2 »
+0 f—‘ T 1 @EUR BEUR
EEUR B CHF HCHF
B CHF -5 A GBP GBP
-4
] EysD
GBP 5 21 2 1€-_)22
mysD 10 | 7 -30 4
.40 4
-15 -
-50 -
20 4
-19 -60 +
-25 - -70 - -65
1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks

08.03.2011



Hl‘idport D/Swap by Sector

Investor Services

Financi Government T e
+20 - +10 - +7

+5
+7 *9 +25 - EUR 423 w5
+10 4 +4 +0
+0
+0 . +20 4 +0 .
._I EEUR +15 - -5 4 -2 EEUR
109 6 S n -4-4 B CHF
-10 CHF +9 10
20 A -15 GBP +10 1 ®EUR =8P
LIVE)] -15 A mysD
-30 - +5
20 -
- 4 +0 B
40 T 1 25 | 21 20
-50 -5 230 4
60 - -10 - 35
-57 9 35
-35
70 - -15 - 40 -
1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks
Insurance Supranational Retail
+80 - . +250 1 4224 +10 -
+58
+60 +200 - *S
+5
+2 +2
*+40 +29 EEUR +150 - +0 BEUR
W CHF m CHF . W CHF
+20 + EGBP +100 - HGBP
mUSD 2 mysD
+0 ®ysD
0 . +50 -
-7
-3-3 5 4 10 1
20 4 6-9 +0 -
-4
=13
-40 A 28730 -50 - 15 1
37
-59
60 - -100 - -20 - -18
1 week 4 weeks 12 weeks 1week 4 weeks 12 weeks 1 week 4 weeks 12 weeks

08.03.2011



Hl‘idport D/Swap by Sector

Investor Services

Services Sovereign Telecom
+30 4 +26

+10 - +1 +20 -
+20 A
+10
+10
EEUR
+0 : HCHF +0
" GBP
-10 .
-10 mysp mEUR EUR
ECHF
HCHF 20
-20 mUsD =GBP
mysD
-30 -2 -30
-29
-40 A -33 -40
-86
50 - 45 100 - 50 A -43
1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks
Tobacco Utilities High Yield
+10 ~ +20 _
+6 +7 +6 +6 +150
+103
+5 +15 +100
+100
+0 +10
+50
5 mEUR +5 EEUR
ECHF ECHF +0 MEUR
-10 GBP +0 mGEP "cBp
=ysb =ysb -50 muspb
-15 -5
-20 -10 -100
-1010
-116
25 -22 -15 -12 -150 -
1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks 1 week 4 weeks 12 weeks

08.03.2011



