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REPORT OF INDEPENDENT ACCOUNTANTS

Deutsche Bank AG, London Branch 4 November 2009
Loan Exposure Management Group

Winchester House

1, Great Winchester Street

London EC2N 2DB

Deutsche Bank AG, Sydney Branch
Deutsche Bank Place

Level 16

Corner Hunter and Phillip Streets
Sydney NSW 2000

Australia

Nexus Bonds Limited

Deutsche Bank Place

Level 16

Corner Hunter and Phillip Streets
Sydney NSW 2000

Australia

Ladies and Gentlemen:

We have examined Deutsche Bank AG’'s management assertions referred to on Exhibit A
("Report of Manager on Compliance”) for the Quarterly Report ended 21 September 2009
relating to the requirements of the portfolio agreement dated 12 November 2003 between
Deutsche Bank AG, Sydney Branch and Nexus Bonds Limited (the “Portfolio Agreement”).
Management of Deutsche Bank AG is responsible for Deutsche Bank AG’s compliance with
those requirements. Our responsibility is to express an opinion on management’s assertions
about Deutsche Bank AG's compliance based on our examination.

Our examination was conducted in accordance with attestation standards established by the
American Institute of Certified Public Accountants and, accordingly, included examining, on a
test basis, evidence about Deutsche Bank AG’s compliance with those requirements and
performing such other procedures as we considered necessary in the circumstances. Our
procedures were not designed to determine whether errors may have occurred either prior to or
subsequent to our tests that may have effected the balances or amounts calculated or reported
by Deutsche Bank AG during the period covered by this report for this transaction. We believe
that our examination provides a reasonable basis for our opinion. Our examination does not
provide a legal determination on Deutsche Bank AG’s compliance with its obligations under the
Portfolio Agreement, nor does it indicate that we performed any procedures related to Deutsche
Bank AG's internal control environment, Deutsche Bank AG’s loan booking and credit
administration systems, Deutsche Bank AG’s determination of Replenishments, Defaulted
Reference Obligations or Liquidated Reference Obligations, or Deutsche Bank AG’s Final Price
Estimates or Recovery Values.

Capitalized terms used but not defined herein shall have the meanings ascribed to them in the
Portfolio Agreement.
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In our opinion, the assertions made by Deutsche Bank AG listed on Exhibit 1 of the attached
Report of Manager on Compliance with respect to the Quarterly Report dated
21 September 2009 are fairly stated, in all material respects.

Very Truly Yours,

Eamct + MLLP
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Exhibit A

Report of Manacer on Compliance

We, as members of management of Deutsche Bank AG. (the “Company”) are responsible for
complying with the requirements of the portfolio agreement dated November 12, 2003 between
Deutsche Bank AG, Sydney Branch and Nexus Bonds Limited (the “Portfolio Agreement™). We
also are responsible for establishing and maintaining effective internal control over compliance
with the Company’s obligations under the Portfolio Agreement in relation to the composition and
replenishment of the Portfolio. We have performed an evaluation of the Company’s compliance
with those requirements described on the attached Exhibit 1, as of September 21, 2009 and for
the Quarterly Period then ended. Based on this evaluation, we assert that for the Quarterly Period
ended September 21, 2009, the Company complied with the assertions made on Exhibit 1

attached hereto.
%&ﬂ W .

Deutsche Bank Aﬁ ARIO VERNA Deutsche Bank AG
Name: . H 3 Name: , L
Tibfes Managing Director g Sanjeev Pun] i

Managing Director
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Exhibit 1
Deutsche Bank AG Management’s Assertions
1. Using the information presented on the Reference Registry dated September 21, 2009:

We accurately presented on the attached Exhibit 1A the following Reference Obligation
Criteria which are items 2, 6 and 7 as shown on Schedule B of the Portfolio Agreement:

i

ii.

.

each Reference Entity has:

(A) 2 DB Internal Rating that correspouds (using the S&P Mapped Ratings) to
a S&P credit rating of BBB- or better; and

(B) if there is a corporate rating, or otherwise a senior unsecured credit rating,
of the Reference Entity by S&P, a current rating of BBB- or better,

each Reference Entity is incorporated in a country haﬁng an S&P Sovereign Long
Term Foreign Currency Rating of at least A-, and

the sum of the Reference Obligation Notional Amounts of the Reference

Obligation and each other Reference Obligation in respect of which the Reference

Entity is in the same Reference Entity Group does not exceed:

(A)  1.65% of the Initial Portfolio Notional Amount, if the Reference Entity
Group has a S&P Equivalent Rating of at least BBB, or

(B)  1.50% ofthe Initial Portfolio Notional Amount, if the Reference Entity
Group has'a S&P Equivalent Rating of BBB-,

We also accurately presented on the attached Exhibit 1A the following Reference Portfolio
Criteria which are items (a) through (j) shown on Schedule C of the Portfolio Agreement:

a.

the Portfolio Notional Amount does not exceed the Maximum Portfolic Notional
Amount,

there are at least 70 Reference Entity Groups,

the remaining Weighted Average Life of the Reference Portfolio does not exceed 3
years,

the S&P Weighted Average Recovery Rate is not less than 35%,

the aggregate Reference Obligation Notional Amount in respect of which the
Reference Entities are not publicly rated by S&P does not exceed 60% of the
Initiat Portfolio Notional Amount,

the aggregate Reference Obligation Notional Amount in respect of which the

Reference Entities are incorporated:

i in countries having an S&P Sovereign Long Term Foreign Currency
Rating below AA- is not greater than 6% of the Initial Portfolio
Notional Amount, and

iL. in any one of such countries is not greater than 3% of the Initial

Portfolio Notional Amount,

B3/86
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the division of Reference Entities into S&P Industry Groups does not exceed

the following percentages:

DEUTSCHE BANK

S&P Industry Group Maximum percentage of the
Initial Portfolio Notional
Amount
Largest Industry Group 12.00%
Second largest Industry Group 12.00%
Third Jargest [ndustry Group 10.00%
All other Industry Groups ~ 8.00%
h. the division of Reference Entities into regions does not exceed the following
percentages:
Region Maximum percentage
of the Initial Portfolio
Notional Amount
Americas 45.00%
(including Bermuda)
Europe 65.00%
Australia and New 22.00%
Zealand
Asia 6.00%
i the minimum number of Reference Obligations not owed to Deutsche Bank

AG (but may be owed to another DB Entity) is 1.

J- the aggregate Reference Obligation Notional Amount in respect of which
the Reference Entities have a S&P Equivalent Rating of BBB- (as at the
Effective Date) is not greater than 25% of the Initial Portfolio Notional
Amount.

For the purposes of paragraphs (c), (d), (e). (), (g), (b} and (j) above, any Defap Ited Reference
Obligation was excluded when determining whether the Reference Portfolio satisfies the
Reference Portfolio Criteria.

Ad/B6
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2. The following information presented on the attached Exhibit 1B for Defaulted Reference
Obligations from the Effective Date to the last day of the Quarterly Period agrees to the
information listed in the Reference Registry dated September 21, 2009:

i.
il
fii.
iv.

vi.
Vii.

viii.

x.
X.

Xl.
Xil.

the identifier of the Reference Obligation,

the identifier for the Reference Entity,

the identifier for the relevant Reference Entity Group,
the amount of the Reference Obligation (in the relevant Obligation Currency) used
to determine its Reference Obligation Notional Amount,
the Reference Obligation Notional Amount in (AUD),
the currency of its denomination,

the Relevant FX Rate (if applicable),

the maturity date,

the country of incorporation of the Reference Entity,
the date of the relevant Credit Event Notice,

the type of Credit Event, and

the latest Final Price Estimate (if any).

3. The following nformation presented on the attached Exhibit 1C for Liquidated Reference
Obligations from the Effective Date to the last day of the Quarterly Period agrees to the
information listed in the Reference Registry dated September 21, 2009:

i
ii.
iil.
v.
V.
Vi.
vil.

vill.

- XL
Xii.

xiii.

the identifier of the Reference Obligation,

the identifier for the Reference Entity,

the identifier for the relevant Reference Entity Group,

the amount of the Reference Obligation (in the relevant Obligation Currency) used
to determine its Reference Obligation Notional Amount,

the Reference Obligation Notional Amount (in AUD),

the currency of its denomination,

the Relevant FX Rate (if applicable),

the maturity date,

the country of incorporation of the Reference Entity,

the date of the relevant Credit Event Notice,

the type of Credit Event, ' ’ )

the date that the Conditions to Loss Allocation were determined to be satisfied,

and

‘the Recovery Value.

a5/ 06
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4, Using the information presented on the Reference Registry dated September 21, 2009, we
presented with mathematical accuracy the stratification tables per the Portfolio
Agreement. The results of our calculations are on the attached Exhibit 1D.

5. Using information presented on the Reference Registry dated September 21, 2009, in
respect of each Reference Obligation which either was subject to a Replenishment or
became a Defaulted Reference Obligation during the period from the Effective Date 1o the
Jast day of the Quarterly Period, we accurately presented the following:

a. as at the date at which it was included in the Reference Portfolio (unless it was
included as a replacement of any existing Reference Obligation in accordance with
the Confirmation) and each subsequent date at which its Reference Obligation
Notional Amount was increased:

i the Reference Obligation had:
(A)  aDB Internal Rating that corresponded (using the S&P Mapped
Ratings) to a S&P credit rating of BBB- or better, and
(B)  ifthere was a corporate credit rating, or otherwise a sepior
unsecured credit rating, of the Reference Entity by S&P, a rating of
BBB- or better,

ii. the relevant Reference Entity was incorporated in a country baving an S&P
Sovereign Long Term Foreign Currency Rating of at least A-, and

iii. the sum of the Reference Obligation Notional Amount of the Reference
Obligation and each other Reference Obligation in respect of which the
Reference Entity is in the same Reference Entity Group did not exceed:
(A} 1.65% of the Initial Portfolio Notional Amount, if the Reference

Entity Group has 2 S&P Equivalent Rating of at Jeast BBB, or
(B)  1.50% ofthe Initial Portfolic Neotional Amount, if the Reference
Entity Group has a S&P Equivalent Rating of BBB-.

For the purpose of calculating the percentages in clause (jii), the current S&P
Equivalent Rating for the Quarterly Period ended September 21, 2009, shall be
used for any Reference Entity that is in 2 Reference Entity Group containing
another Reference Entity that was subject to a Replenishment or became a

" Defaulted Reference Obligation during the period from the most recent Quarterly
Period to the last day of the Quarterly Period. Any Reference Entity Group that
does not contain a Reference Entity that was subject to a Replenishment or became
a Defaulted Reference Obligation during the period from the most recent Quarterly
Period to the Jast day of the Quarterly Period shall be excluded from this

calculation.
The results are on the attached Exhibit 1E.
6. Using information in the Reference Regisiry dated September 21, 2009, we presented with

mathematical accuracy each Loss Determination Amount and, if applicable, any Cash
Settlement Amount. The results are on the attached Exhibit 1F.



Deutsche Bank AG

Loan Exposure Management Group

Portfolio Linked Floating Rate Notes

EXHIBIT 1A

Portfolio as of Sept 21st, 2009,

1. Summary Portfolio Criteria and Reference Obligation Criteria
Strictly Private and Confidential

Requirement Actual Portfolio| Compliance
Yes/No
Paortfolic Size Maximum A$2.0 billion 1,988,350,000 Yes
Number of Reference Entity Groups Minimum 70 128 Yes
(Weighted average life of Debt Obligations Maximurmn 3 years 0.23 Yes
[Weighted average S&P recovery rale Minimum 35% 35.41% Yes
Partfolio Companies not publicly assigned an issuer credit rating by S&P Maximurm 60% 40.26% Yes
lAmount of Debt Obligations of Portfolic Companies incorporated in countries [Maximum 6.0% in aggregate, [00%, .00% Yes, Yes
having an S&P sovereign long term foreign currency rating below AA- Maximum 3.0% per country
Amount of Debt Obligations of Portfolio Companies incorporated in countries |100% 100% Yes
having an S&P sovereign long term foreign currency rating of A- or above
Exposure to S&P Industry classifications Maximum 12% to largest 12.00% Yes
|Maximum 12% to second largest B.64% Yes
|Maximum 10% to third largest 7.86% Yes
[Maximum 8% to all other groups 7.70%) Yes
rExposure to geographic regions Maximum 45% Americas (including Bermuda) 33.23%) Yes
Maximurm 85% Europe 59.47%) Yes
|Maximum 20% Australia and New Zealand 4.20%)| Yes
Maximum 6% Asia 2.52%)| Yes
Individual Portfolio Company concentration:
S&P Equivalent Rating AAA to BBB Maximum 1.65% 1.65% Yes
S&P Equivalent Rating BEB- Maximum 1.50% 0.85% Yes
Portfolio Companies with S&P Equivalent Rating of BBB- and Below Maximum 25.00% 26.68% NO*
Number of Reference Entities for which Debt Obligations are not owed to Minimum 1 52 Yes
Deutsche Bank AG
Portfolic Companies with S&P Senior Unsecured Rating of BBB- or Better At [100% 100% Yes
Inception
Portfolio Companies with S&P Mapped Rating of BBB- or Better At Inception |100% 100%, Yes

*Men compliance with this Portfolio Criteria has ococurred because of rating downgrades of Portfolio Companies. Whilst this Paortfolio Criteria remains
non compliant, Replenishments are not permitted that would worsen the extent of the non compliance,
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Deutsche Bank AG

Loan Exposure Management Group
Portfolio Linked Floating Rate Notes.
Strictly Private and Confidential
EXHIBIT 1D

Stratification Report

EXHIBIT 10.1 Distribution by Rating
Portfolio as of Sept 21st, 2009,

Distribution by S&P Equivalent Rating

Distribution by DB Internal Rating

Total Reference

Number of Total Reference Percentage of
S&P Equivalent Oblig Partf Weighted

Rating Entitles Amount (AUD} Amount Average Life
ABA 1 19,369,576 0.86% 024
Al 2 18,000,000 0.91% 018
LY 1 4,000,000 0.20% 024
Al 2 30,723,174 1.55% 024
A -3 52,870,920 2.B8% 024
A 7 107,069,163 538% 024
A 20 245,214,544 12.33% 0.24
BEE+ 37 430,127,780 21.63% 024
BEB 45 547,275,284 27 52% 0.23
EBE- 29 316,397.0M1 15.91% 024
BB+ 8 39,443,129 1.98% 024
BB 2 11,798,754 0.59% 0.24
BE- 4 61,450,646 3.08% .24
B+ 3 41,099,882 207% 0.24

B - 0.00% =

B- 0.00%

coot - - 0.00% -
coe 3 29,204 871 1.47% 024

CCC- - - 0.00% -
cc 1 8,550,208 0.43% 024

c - - 0.00% .
D 3 25,500,000 1.28% 024
Total 171 1,988,350, 000 100.00% 1123

Number of Obligation Percentage of
DB Internal Reference Notional Amount  Portfolio Notional Welghted

Rating Entities (AUD) Amount Average Life
[T 1 19,388,576 0.98% 0.24
A+ 2 18,000,000 0.91% 0.18
L 1 4,000,000 0.20% 024
A 2 30,728,174 1.55% 0.24
e 3 14,275,137 072% 024
i 12 138,272,245 7.00% 0.24
i 16 213,836,707 10.75% 024
BEE+ 29 345,949,349 17.40% 024
iBBB 40 450,281,195 22 .65% 0.23
IBBE- 42 502,363,258 25.27% 024
BB+ B 79,458,754 4.00% 024
;1] 3 18,840,000 0.95% 024
iBB- 4 61,430,646 3.0%% 024
B+ 1 27,099,882 1.26% 024

B - 0.00% -

iB- - 0.00% -
iCCC+ 3 29,234,871 14T % 024

[le{sls} - 0.00% -
CCC- 2 11,550,206 0.58% 024

iCC - - 0.00% -
[==2 1 20,000,000 1.0M% 024
iC T 2,500,000 0.13% 024

[1s] - - 0.00% =
Total 171 1,988,360,000 100.00% 023

***The following three Reference Obligation Identifiers have not defaulled, however, the mapped S&P Equivalent Rating is D

o0 101380 30000
O102E160  DBNY G01258PIFHE
01007430  DBNY 601258PJFHF




Deutsche Bank AG

Loan Exposure Management Group
Portfolio Linked Floating Rate Notes
Strictly Private and Confidential

EXHIBIT 1D Continued

Stratification Report

Portfolio as of Sept 21st, 2009.

EXHIBIT 1D.2 Distribution by S&P Industry

Largest 4 Industries

Total Reference

Number of Obligation Percentage of

Reference Notional Amount Portfolio Notional
Industry Code S&P Industry Entities (AUD) Amount
20 Financial intermediaries 23 240,000,000 12.07%
39 Utilities 15 172,758,565 8.69%
10 Chemicals & plastics 11 157,241,895 7.91%
g Business equipment & senvices 13 154,065,050 7.75%
All Industries

Total Reference

Number of Obligation Per tage of
S&P Industry Reference MNotional Amount Portfolio Notional
Code S&P Industry Entities (AUD) Amount
1 Aerospace and defense - - 0.00%
2 Air transport 1 7,500,000 0.38%
3 Automotive 4 56,407,236 2.84%
4 Beverage and tobacco 2 63,000,000 317%
5 Broadcast, radio and television - - 0.00%
6 Brokers, dealers & investment houses 4 77,522,708 3.90%
7 Building & development 6 49 515473 2.49%
8 Business equipment & senvices 13 154 065,050 7.75%
9 Cable & salellite television 1 23,000,000 1.16%
10 Chemicals & plastics 1 157,241,895 7.91%
1 Clothing / textiles 1 2,000,000 0.10%
12 Conglomerates - - 0.00%
13 Containers & glass products 2 33,000,000 1.66%
14 Cosmetics & toiletries 2 13,000,000 0.65%
15 Drugs 3 37,500,000 1.89%
16 Ecological services and equipment - - 0.00%
17 Electronics/electrical 5 69,294,871 3.49%
18 Equipment leasing - - 0.00%
19 Farming / agriculture - - 0.00%
20 Financial intermediaries 23 240,000,000 12.07%
21 Food/drug retailers 2 42,000,000 2.11%
22 Food products 5 62,256,598 3.13%
23 Food service - - 0.00%
24 Forest products 2 18,550,206 0.93%
25 Health care 1 26,000,000 1.31%
26 Home furnishings - - 0.00%
27 Lodging & casinos 2 19,880,745 1.00%
28 Industrial equipment 81,742,046 4.11%
29 Insurance 11 93,085,755 4 68%
30 Leisure goods { aclivities / movies - - 0.00%
31 Nonferrous metals/iminerals & 61,200,000 3.08%
32 Oil & gas 12 141,467,337 7.11%
33 Publishing 7 61,600,000 3.10%
34 Rail industries - - 0.00%
35 Retailers (except food & drug) 5 43,983,250 2.21%
36 Steel 5 45,028,265 2.26%
37 Surface transport 3 19,500,000 0.98%
38 Telecommunications 5 81,000,000 4.07%
39 Utilities 15 172,758,565 8.69%
40 Other - - 0.00%
55 RE|Ts and REOCs 3 35,250,000 1.77%
Total 171 1,988,350,000 100.00%




Deutsche Bank AG

Loan Exposure Management Group
Portfolio Linked Floating Rate Notes
Strictly Private and Confidential
EXHIBIT 1D Continued

Stratification Report

Portfolio as of Sept 21st, 2009.
EXHIBIT 1D.3 Distribution by Country

Largest 3 Countries
Total Reference
Number of Obligation Percentage of
Reference Notional Amount Portfolio Notional|
Country Entities (AUD) Amount
United States Of America 51 587,639,436 29.55%
Germany 25 296,119,527 14.89%
Netherlands 21 251,600,855 12.65%
Distribution by Region
Total Reference
Number of Obligation Percentage of
Reference Notional Amount Portfolio Notional
Region Entities (AUD) Amount
Americas 57 664,646,232 33.43%
Europe 95 1,189,319,309 59.81%
Australia and New Zealand 10 83,913,539 4.22%
Asia 9 50,470,920 2.54%
Total 171 1,988,350,000 100.00%
All countries
Total Reference
Number of Obligation Percentage of
Reference Notional Amount Portfolio Notional
Country Entities (AUD) Amount
Australia 9 74,913,539 3.77%
Austria 1 10,000,000 0.50%
Canada 2 37,500,000 1.89%
Finland 1 30,000,000 1.51%
France 11 132,214,516 65.65%
Germany 25 296,119,527 14.89%
Great Britain 11 232,483,250 11.69%
Liechtenstein 1 11,522,708 0.58%
Luxembourg 2 10,000,000 0.50%
Netherlands 21 251,600,855 12.65%
Norway 1 5,500,000 0.28%
Spain 6 72,683,582 3.66%
Sweden 2 21,200,000 1.07%
Switzerland 10 77,294 871 3.89%
United States Of America 51 587,532,436 29.55%
Belgium 3 38,700,000 1.95%
New Zealand 1 9,000,000 0.45%
Bermudas 4 39,606,796 1.99%
Japan 1 1,500,000 0.08%
Saudi Arabia 3 28,695,783 1.44%
United Arab Emirates 5 20,275,137 1.02%
Total 171 1,988,350,000 100.00%




Deutsche Bank AG

Loan Exposure Management Group

Portfolio Linked Floating Rate Notes

Strictly Private and Confidential

EXHIBIT 1D Continued

Stratification Report

Portfolio as of Sept 21st, 2009.

EXHIBIT 1D.4 Distribution by S&P Country Rating

Total Reference

S&P Long Term Number of Obligation Percentage of
Foreign Currency Reference Notional Amount Portfolio Notional|
Rating Entities (AUD) Amount
AAA 148 1,777,888,702 89.42%
Al 10 120,383,582 6.05%
AA 5 41,106,796 2.07%
AA- 8 48,970,920 2.46%
At - - 0.00%
A - - 0.00%
A- - = 0.00%
BBB+ - - 0.00%
BBB - - 0.00%
BBB- - - 0.00%
BB+ - - 0.00%
BB - - 0.00%
BB- - - 0.00%
B+ - - 0.00%
B = : 0.00%
B- - 5 0.00%
CCC+ - . 0.00%
ccc - - 0.00%
ccce- - - 0.00%
cc = - 0.00%
C - & 0.00%
D - - 0.00%

Total 171 1,988,350,000 100.00%




Deutsche Bank AG

Loan Exposure Management Group

Portfolio Linked Floating Rate Motes

Strictly Private and Confidential

EXHIBIT 1D Continued

Stratification Report

Portfolio as of Sept 21st, 2009.

EXHIBIT 1D.5 Distribution by Remaining Term to Maturity

Total Reference

Remaining Term Number of Obligation Percentage of
to Maturity Reference Notional Amount Portfolio Notional
(months) Entities (AUD) Amount
0
6 171 1,988,350,000 100.00%
12 - - 0.00%
18 - - 0.00%
24 - - 0.00%
30 - - 0.00%
36 - - 0.00%
42 - - 0.00%
48 - - 0.00%
54 - - 0.00%
60 - - 0.00%
66 - - 0.00%
72 - - 0.00%
78 - - 0.00%
84 - - 0.00%
90 - - 0.00%
96 - - 0.00%
102 - - 0.00%
108 - - 0.00%
114 - - 0.00%
120 - - 0.00%

Total 171 1,988,350,000 100.00%




Deutachs Bank AG
Loan Exposurs Managament Sroup

Partfolio Linked Floating Rate Notes

Strictly Private and Canfidential

EXHIBIT 10 Cortinued

Stratification Repert

Portfolic as of Sept 2151, 2009.

EXHIBIT 10.6 Extract from Reference Registry

Post Referance
Ouligation Notional  Percentage of
Rstaranca Refarence EntRy Referance Entity SAF Equivalent  B&P Industry Aenourt Portfolio Notional
Entity # Refarence Obligation lderiifier Idaritifier Group Identifier  S&P Rating Rating Group SAP Industry Country {ALD) Arsount
1 00567200 Dol UXLTOsZERORLU ETED) 3621 BBE* BEB* 10 Chemncals & plastcs. NETHE FRLANDS. TA000,000 1.66%
] CLONDF123 421099 21096 ] ] Evohers, dealers & mesiment houses UMITED STATES OF AMERICA 13,000,000 1.66%
3 HOTIT00 DELCNGEFVEDIFDBL 1105731 1105731 BEE. BB 20 Finarcial intermredaries GREAT BRITAIN 33.000,000 1.66%
4 01136380 DBLUALKFVEEFORLL 573021 345733 B R 4 Baverage and tobasoo BELGILA 33,000,000 1.68%
5 1124010 DBLONGEFVED FOBL £103578 E103575 BB8 BB ] Nonlarraus metaluiminerss CREAT BRITAIN 33,000,000 1.66%
& 1240 aRa0ET a38061 BEE B85 32 il & gas CANADA 30,000,000 1.51%
7 01104310 DBLUX_FOSZEPORLY 28 F) Ban n Froaldrug remiters GERMANY 000000 1.51%
] 01105850 DELONGBFVEDIFOBL 1080581 1080551 BEE =38 4 Beerage and tobacco GREAT BRITAIN 0,000,000 1.51%
3 OXEITI0  CBNY G0 ZSEPIFHE 5803 4503 BEE+ =0 El Indusiial acuiprent UNITED STATES OF AMERICA 30,000,000 151%
1 0930840 DELONGEEPMOPORLN 93 o A A 17 Eleckranicsialociical FINLAND 30,000,000 1 57%
" 00952970 DBLONCEFVEDIFDBL 5122255 5122265 BaE+ il Financial intermedianies GREAT BRITAN 30,000,000 1 5%
12 01005160 DELONGBEPMOPDRLN 1420651 1420651 BEE- [ Business equipment & senices GREAT BRITAI 000,000 1.61%
13 (OO DENY B01258P FHE EOB16TT 2a5 A A 32 0l & gas LNTED STATES OF AMERICA 27,333,330 1.37%
1® IAE0  DELUMLXFVEEFCRLL 573 573 Be B 3 Aviomoiive GERMANTY 27,090,888 1.36%
] 01144230 DENY G01268P) FHF 2188 2188 fe 2z Fand procusis UNTED STATES OF AMERIGA 27,000,000 1 36%
18 0138450 DELUMLXFVEEPORLL 5593 5553 HEE+ ER 38 Telecommunications GERMANY 681,744 130%
b 0OSSAAT0  DENY 115848 FDEN 01501 we1401 BEE EEB 5 Healt care UMTED STATES CF AMERICA 26,000,000 1.31%
" 00853280 DELONGEFVENIFDEL 8129 ) A A 2 Insurarce: NETHERLANDS: 25000000 1 26%
19 0907520 DELUNLTOSZEPORLU 5646612 2067 BBEB- 11 Contsiners & glss products GERMANY 25,000,000 1.26%
n DOGTEATD  DENY 115346IFDEN 6537388 5541580 BED BEB ] Cable & saielite television UMTED STATES OF AMERICA 3000000 1.16%
o D09THE0  DELUXLTOSZEPCRLL BEGTIT HEAGTET Ar A 1 Cherricats & paskcs SALDI ARABILA 2195781 112%
= 09104280 DELUNLTOSZEPORLU F01E341 T0EE4 1 BA. a Busness equipment & seréces NETHERLANDS: 1,300,000 1.07%
n TI091080  DELUXLXFVEEFORLL 6534307 6534997 BEB EEB 10 Chermicas & plastcs CERMOMY 000,000 1.08%
] 06420 DELONGBFVEDIFDEL GHOTI08 HEOTION B BER 36 Steal HETHERLANDS 20,000,000 1.01%
5 PIOTHEND  DELUNLTOSZERORLL 2397 2297 88+ k] Punisning CERMANY 20000000 1.01%
F DOSR0GTD  DANY BO256P JFHF 65201 WEL01 A A E] Usliies UNITED STATES OF AMERICA 20,000,000 1.01%
a DEAGHD0D 278654 7615 A A 38 Uilties SPAIN 0,000,000 1.01%
0 O0BGE140  DELUMLXFVEEFORLLE 3848 3846 A A 38 Telecommunicatians FRAMCE 20,000,000 1.01%
E2) D03BOIR0A0 1 3000000000000 BA00452 500452 o T Buikding & dewsiopman: EU 20,000,000 1.0%
30 00979240 DELONGBEPMOFORLN 3077 T BEE- BaE- £ Resilers [mmept fond & drug) GREAT BRITAIN 20,000,000 1.01%
a D706 DELUMLTISZERCALU 5241455 5249465 B88 a2 09 & gas METHERLAMDS 20,000,000 1.07%
a2 00980000 DBNY B0NEAER IFHF 5741 s7241 A k] Telacorrmuncakns UMITED STATES OF AMERICA 20,000,000 1.01%
1 00AS7T4E0  DELUNLSSIEEPCRLU 5471826 E4710T6 - Dag: E] Liibtios ERANCE 20,000,000 1%
34 01106510 DELUMLTISZEPCRLY 1076711 1076711 Bag- 2 O & gas NETHERLANDS 20,000,000 1.01%
s (1081550 OBNY BHZSEEIFHF 108411 2582350 B == k] Liilties LMNITED STATES OF AMERICA 19,618,829 0.99%
36 01003520 DENY 115845IFDEN 5330400 5330400 Ay ey o Business poupmen! & Sordces LNTED STATES OF ANERICA 19,350,576 0.96%
a7 01057530 DENY SIHZSEPIFHF 543622 6583622 BEE- [ o Financial inermediaries LASTED STATES OF ANERICA 18,000,000 0.98%
38 061000 DELLBLXFVEERCRLU 7408 3522 Bes B88 bl Firnancial anermnsdianes FRANCE 18,650,152 0.94%
-] CI073IH0 CBNY G 256 IFHE TSI BSET400 BB 3 Brokers, dealars & invesiment houses UNTED STATES OF AMERICA 17,000,000 0.85%
4 RSN BTC 03708PCRT Mi7ImM TN Bag. BES- 65 REITz and FEOCE UNTED STATES OF AMERICA 47,000,000 D.85%
# 00993980 DELONGEFVEDIFDEL 1851 1851 BEG+ BEG. 3 Fublishirg GREAT BRITAIN 16,600,000 0.83%
- 01038970 DBNY 115846 FDBN EE0211 SN Bag. BBE- ) Uit UNTED STATES OF AMERICA 16,468,439 0.83%
o 01042230 DENY 115846/FDBN 1375841 1375141 BEG+ BEBs L] Usiites. UNTED STATES OF AMERICA 15,468,435 0.83%
- ONEE0 DENY 115846 FDBN 855 103031 s ARe o Firancial irsesmeciaries UMTED STATES OF AMERICA 16,000,000 0.80%
45 IOTII0 DENY 601 258P FlHE BEGTS0L EHETH0I BEE EBE & Eraiers, dealevs & imeaymant houses BERMUDAS 16000000 0.80%
] 0EATEI0  DELUKLESMEEPORLL 567 a7 Ade Ane 15 Ongs EWITZERLAND 16,000,000 0.80%
ar 012970 DELUNLTOSZEFCRLL 41908 4754758 BER ] Chemicats & piasics GERMANY 6000000 €.80%
4@ OZM00  DELLNL TORSEPCRLLY A £00% BEE 15 Orugs CERMANY 15,500,000 0.78%
48 0089EST0  DELUMLES1GEPORLL anaz 22 Ef- a Autamatie FRANCE 15,348,600 0.77%
£ OIDETASH  DELUXLTOSZEFORLL 1433061 1438061 coo 17 Elecranicaielestrical SWITZERLAND 127188 07T
51 D0GZ8400  DELONGEEPMOPORLN 1133541 1933541 R 20 Financial intermadiaries CREAT BRITAIN 16,000,000 0 75%
52 C&ZREL  DENY 11SS4EIFDEN 598 58 LS Ade 10 Chemicals & plamcs UNITED STATES OF AMERICA 14,720,174 0.74%
£ 01091560 ALHLDABOOSALHLD 7013605 TOIE0E A B ] Financial inlermatiarias AUSTRALIA 14,000,000 0.70%
54 DIDEEIE0  DELONGBEPMOPORLN 5338434 SIBIT4 B85 3 Fstsilers {axcapt bood & drug) GREAT BRITAIN 12,898,900 0 70%
3 DOSSKNAD  DENY BOTZSAPIFHE BEATIG EBATHES A A = Insurance BERMUDAS 13,400,000 06T%
% D0B7220  AUHLD4B00SALHLD 5466151 B4RG151 Bans 10 Chemicals & plasics AUSTRALIA 13333,338 06T%
(= THI00SET  DENY BOMZSEF.IFHF IS0 5718049 BE- = Industial eouiprment LMITED STATES OF AMERICA RERCHRCE I
58 A0AMI DELUALXFVEEPORLL 124701 12T G658 668 z Loegpng & casros FRANCE 12EXG130 D BA%
L] DOT4ETD  DANY 1158461FDEN 1509 091408 Bes Ba2 k"] Lities UNTED STATES OF AMERICA 12,100,000 0.51%
B0 DT DBNY SIZSEPIFHF 5230502 530502 B B 0 Firancial amermediaries LTED STATES OF AMERICA 12,000,000 B 50%
3] W54 DBLUNLSS1GERORLL ko "7 A A Fal Foodidrug retsiers FRANCE 12,000,000 D&%
62 QUTO0E]  DBLLM TOSEPORLU E- 1816 BEE = Food producis HETHERLANDS 12,000,000 0.60%
] AMEEE10 DBLLMCXFVEERPORLL GEIIAE [t e e L] Uniites NETHERLANDS: 12,000,000 0.60%
o4 00054510 DBNY B01Z58PIFHF 5544687 5544607 Bag. [ol:1: 0 a2 Food procucts UNTED STATES OF AMERICA 2000000 0.60%
5 00996390 DELONGEEPMIFORLN 6701950 6701350 BBE- 0 Inchstrial equipment SWEDEN 12000000 9.60%
66 Q01220 DBLUMLTOSIEFORLL SIS0 1054047 A Ar 3z Ol B s UMTED STATES OF AMERICA 12000000 0.60%
] O11MZB0  DBLUNLTOS2EPCRLU TO15847 To14841 Ba. o Business equipmant & saneces HETHERLANDS 1700000 0.59%
L] 00905630 DENY 601 Z5EPIFHF 363801 55231 A & Brokers, dealers & smesiment houses LIECHTENSTEIN 11512708 0.58%
L] 01053570 DBLUXLXFVEERCALY EMETAS T0EFRIT BBE* ) Financast irtermediaries SPAIN TLIET05 0.56%
b OUGEET0  DBELUKXL TOS2EPORLL 415711 4151 A a Businesa equipment & senices. GERMANY 10503,798 0.53%
il QETIEAD  DELUMLGVEEPOALL a7 0ar BHEE BEB- 20 knduatrial equipment TERMBNY 0,500,000 0.53%
2 01088560 DIBNY 601258 FHF 6740652 6740652 BER BER 2 Finarcial intermediaries UNITED STATES OF AMERICA 10,300,000 0.52%
73 OSATH0  DELUNLSSISERORLU BTSSR H7SE3 BE. 7 Euiing & dewloprent SPAIN 10,000,000 0.60%
] OU09I660  DENY 601268 FHE 1084214 BRI BEE BER k] Ukies UNITED STATES OF AMERICA 10,000,000 0.50%
T8 01082120 DENY 601268 FHE 8354 a8 &g [T E bnsurance UMITED BTATES OF AMERICA 10,000,000 0 50%
L] 1055200 DIENY 601258F FHF 5330410 5330410 BB+ BEE a Monferraus metakimines s UNITED STATES OF AMERICA 10,000,000 0.50%
L ONZNI0 DELUXLTOSEFORLU B5TEHGT 54 BEE- a Busitess ecuiprnent & senices METHERLANDS 1,000,000 0 650%
k] U0 DELUNLTOAEPORLL BATEST 54 E8E- a Busiress eoupemen & sanices. METHERLANDS 10,000,000 050%
k] COEIT2I0 DELUXLFVEEFORLL 21 2] A A 17 Electanicsislecinical GERMANY 10,000,000 0505
= ans3 137 241157 BBEt 8 Busiress souprnent & serices. GREAT BRITAN 10,000,000 050%
# OUIGGAA0  DELLXLTOAREPORLL 1248 1348 BEE 10 Chamicals & plastics GERMANY 10,000,000 0.50%
2 57 262721 262731 BA+ e E Fores: praducts AUSTRIA 10,000,000 0:50%
L] 0108510 DELUNLTOS2EFDRLL BT 1076711 BaE- 2 Oif & gas RETHERLANDS 9565382 D48%
b 0053570 DELUXLXFVEEFORLU 6948135 7023637 BEE E Financial intermediares SPAN EIEEH DARY
] LOS11170 ALHLOMBOO0IALMLD BIBEE EH064S A A 55 REITs and REDGs ALSTRALIA 9,250,000 0.47%
L CO90G3G0  DELOMGBEFNDPORLN 6701950 6701850 @aE b Irchustial equipment SWEDEN 9200000 048%
& £U05TASD  DELUNLTOSEPDRLU 1436061 1436061 oo i Elecroncaiskerical SWITEERLAND 9003045 0.45%
] DI091080  DELUNLNFVEEPORLLY 654997 624807 =] eag 10 Chamicals & pastics GERMANY 9000000 0.45%
L] 00935400  NZHLDMA0TZANZHLD 229621 1128 ] @aa 1 Lhiities NEW ZEALAND 9.000.000 0.45%
0 DOFETIT0 B4D01FYTOK 635550 6535550 BES- 886 55 REITs and REOCs. LMTED STATES OF AMERICA S400.000 0.45%
E] CIATH0  ALHLDABNIOSALIMLD BaTZETE ST == E2] Forest progucts AUSTRALIA BASD206 0.43%
a2 01108870 DBLUNLTOSIEPORLU 415711 415711 A 8 Business equipmert & sensces CERMANY B4G3,885 043%
] DOSSEIT0  DENY 115546IF08N 5183 5183 Bes (iG] 10 Chemicals & plaséos LMITED STATES OF AMERICA 400,000 0.47%
£l MOTEER0 DAL FISHEPORLU GaABET2 57 BEE- 13 Conainars & glsss procucts CERMANY 5,000,000 0.40%
L] MBS0 DBLUNLTISHEPORLU S36TIT EAWE217 BER ) Cesmatics & wilavies SWITZERLAND: 000,000 D.40%
9% MOIG2120  DBNY G258 JFHF Az 8304 BEE BEE 28 Insurance LNITED STATES OF AMERICA 8,000,000 0.40%
57 012280 DBLUXLXFVEERORLL 143558 3438 BEB: kL] Insurance SWITZERLAMD: 000000 0 40%
9 DISTEERD  DENY 15846IFDBN 541500 4541400 BES BEE n Takcommunicatians UNITED STATES OF AMERICA 8,000,000 040%
L] T06AT0 DBLUNLTISZERORLU 415711 415711 A a Business squipment & seruces. GERMANY TEETAST D405
100 CI061630  DENY 601255° JFHF ETSIAT BT5EHT A A 28 Bsurance BERMUDAS TI06,7E D.38%
101 OUIIESD  ALMLDABIISALMD T013605 013605 A A n Financiad intermeianies AUSTRALIA 7,705,576 0.39%
10z 300317005700000 5087431 1137351 [0 E] Sieel FRANCE 7,528,265 0.38%
03 01138320 DBLUMLTIS2EFORLL 5119802 5119802 e A 20 Financial intermediaries NETHERLANDS 7.500.000 0.38%
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EXHIBIT 10 Continuad
‘Stratsfication Repart

Portfolio as of Sept 21st, 2000,
EXHIBIT 10.6 Extract from Referonce Regsiry

Rafarance Feforance Enthy Reforsncs Entity BAP Equivalent  SAP Industry
Entity # Raferance Obligation Kentifiar Idnrtifiar Group identifies  S&F Rating Rating Grewp 55P Industry Country

104 1503 H414785 £814785 BEBS BEBs 36 Steol CANADA
108 (EEOGED  DANY BOT2EAFIFHE 6275069 275868 BRA+ BEE 2 Air ransport UNTED STATES OF AMERICA
108 01033430 DBLUKIXFVEEFORLL 128701 125701 BER 1] 27 Ladging & casincs. FRANCE
07 Q1140000 DBLLKLSS17EPCRLL Lt 3315 A a7 Surface wansport UMITED ARAB EMRATES
108 Q10000 DBLURLESITERORLL S GG A 37 Surface wansoon UNITED ARAS EMRATES
0 GHIDEO0THAC00T 360 MBS [:: 0 a5 Retalers (exept fnod & drug) GERMANY
1o 300317005700000 5087431 1137351 BER- 36 Stesd FRANCE
m 252393936000001 RETII0N £ R 3 Autormaine: UMITED STATES OF AMERICA
1z 5837 1178 178 88 &8 3 Auromate FRANCE
M3 01200850 DALUGLTISHEPORLL 1723 172181 [ r Buiiding & daveiopmert NETHERLAMDS
14 01138450 DBLLMLXFVEEPORLL 5503 5503 BBE+ EBE- 38 Tekecormmunicatians GERMANY
s 00 DBNY GZSAPIFHF GEH0BAG GEACEAG A Ar = Insisance UNITED STATES OF AMERICA
16 00852430 DBLLLXFVEERDRLLL 3741 ara BEG. e85 13 Fusiishing NETHERLANDS
"7 OBI6ED  AUNHLD4AMOSAUNLE: T013606 TG e e Fl Financial intermediaries ALSTRALIA
18 01082750 DBNY 1158451FDBN 538161 530181 B =1 o Financial intermediaries LNITED STATES OF AMERICA
13 OOSTHED  DENY GHISSIFHE 4TI 8572 Bt B8+ = Insurance UNITED STATES OF AMERICA.
120 00951520 EMY S012A4SIFHE s 026 BB+ k=] Fubiishing UNITED STATES OF AMERICA
121 01081180 DBLLKLMGIEFORLL 55961 GEE8161 eas. 18 Drugs SWITZERLAND
122 CI0BETI0 4ZTI00HIAS = 358 e A 10 Chamicals & plastics GERMANY
123 01079060 DBLLKLTOSIEFORLLY 4241365 521465 seg 3z ol 8 gas NETHE RLANDIS
124 01144230 DBNY 601268F0FHF bt patt} e w Fand products UNTED STATES OF AMERICA
125 01108780 DELONCEEPMIPORLN 5113851 855231 BEE- 0 Financial imerrmediaries SALICH ARABIA
126 DIATIB0  DENY S0 255F FHE 5277 5ITEET BEE 8 Busina s equinment & senices UNTED STATES OF AMERICA
127 DIOSE3A0  ALMLDASIOSALELD B881TT1 B669097 BBE- : Building & devekpmant AUSTRALIA
128 01075800 DELUKLTOS2EFORLL 2357 2397 BEB+ 1 Publshing GERMANY
129 DOSSSSID  DELONGEEPMOPDRLN  BGOSTM GO BEE+ BRBs n Uiy HORW AY
138 DIOOSITD  DELLNLTOS2EPORLLE BEESAT EAESETE BEE w Surlace wansport HETHERLANDS:
el DICZETED  DENY 1158460 FDEN a7t 1037941 8RR HAR 12 Ol & gas UNITED STATES OF AMERICA, 5,356,722 027%
132 (074900 DENY 601256P.FHF BE0ES2 1 5061438 BBR BER a8 Uiiies. UNITED STATES OF AMERICA 536,797 Q27T%
133 TIDEERI0 DENY 1ISS4GIFDEN 316 6 BEE BEEs 22 Food praduets UNITED STATES OF AMERICA 6,256,500 0.26%
134 075580 DELUKLTOS2EPORLL 2387 2387 BEA. an Pusiishing GERMANY 5,000,000 0 25%
135 TIMEEST  DELUKLTDSREFOFLL 5336217 5336217 BER 14 Cosmetics & mikries SWITZERLAND 6,000,000 0.25%
136 V1089020 AUHLDAB000IAUHLD 433371 933371 BBE- BB T Buiking & develpeers AUSTRALIA 5,000,000 0.25%
17 1091550 AUMLDSB0T0SALMLD TN AN A e ) Einancial intormadiaries ALSTRALIA 5000000 0 25%
138 01067840 DBLUNLTOS2EPORLL 1438061 1438061 cce 17 Electramicslelectical SWITZERLAND 5,000,000 0 2%
139 QHETEID DBLURLITSZEROALU T &125177 B8B- Eil Neritenious metakiminess LUXEMBECURG 5,000,000 0.25%
140 GUIETEND  DBLUNLFISRERORL L &12877 E126177 B85 k1 Nortarsous metakiminerals LUKEMBOURG 5,000,000 025%
a1 0112573 DBLUKLTOSZERORLY EETREET 1 BEE ] Business equipment & senices METHE RLAMDIS 5,000,000 0285
42 01075670 DELUMLXFYEERODRLL  ES55131 BE5HI BB BS m Firancial inlermadiares FRANCE 4040000 024%
41 01081320 DENY B1Z56RIFHE 5372937 £272327 ses ] Businass squipment & serdces UNITED STATES OF AMERICA 4000000 020%
144 01167420 DBELUML705ZEPORLL 561645 561645 o ah a2 oild gas UNTED ARAR EMIRATES 4000000 020%
145 01079060 DBLLML7052EFORLL 5241465 5241465 8BS iz il & gas NETHE RLANDS 4000000 D%
146 mMa3rdn  DENY 1 156845 FDBN E138746 6136746 A A 29 Insurarce UNITED STATES OF AMERICA 3,716,830 D19%
147 00991650 DIBLLMLP0SIEPORALL 118281 118231 1S M Nanferrous metdsiminerals BELGILI 3700000 B19%
148 01120060 DBLLML7052EFORLL i 1348 BBE 0 Chemicals & fastcs GERMONY 1504608 B18%
143 DIM2240  DIENY 601258 FHF RET O] 1375141 HEB+ HBRs n Uslises. UNITED STATES OF AMERICA 1645100 018%
150 0I02680  CIELONGAFVE FDAL BEOT 104 HEOT104 BEB BEE 5 Staal NETHERLANDIS 3,000,000 0.15%
151 DIOZAIED  DENY G268 FHF BITETED BITIT6 i} o 0 Finarcial intermadiarins UNITED STATES OF AMERICA 3,000,000 0.15%
152 36052621 1000001 259 2560 BEB- BEB- m Industrid equipment CERMANY 000,000 0.15%
153 DIOTAOED DML TOSZEFORL 521455 ERRNEEEY BEA 32 il gas NETHERLAMNDS 1,000,000 O.16%
154 AEZ2IEOMHNN 21861 25 HEE. ) Nanfarraus metalsiminaras SWITZERLAND 3,000,000 0.15%
158 DIOIIFID  DENY GO125EPIFHF 1432801 1432801 BEE- m Industial equpment UNITED STATES OF AMERICA 2900,000 015%
156 DIDO7F430  DENY GO2SERIFHE 557519 AR5 o o ] Insurance BERMLINS 2,500,000 01T
157 HOEEI0  DELUNLTOSZERORLL 550321 S503E1 EER 1" Clothing [ seebies GERMANY 2,000,000 0%
158 MOTESN0  DELUNLTOSZEPCRLL 2387 zast L 33 Pubishing GERMANY 2,000,000 030
158 MEBEAL  DANY BIT2EAPIFHF BEIOE0D GHICED B B il Financial intormadiarias LNITED STATES OF AMERICA 2,000,000 0.10%
150 HBIIB0  DALUNLESISERORLL BSE071 S5607T1 BEE =] 7 Building & dewsiopment BELGILM 2,000,000 0.10%
181 B DELUNLTOSSERORLU Lokl ] BATTETT Bsg k] Feiilers {excapt food & drug) SWITZERLAND 2,000,000 0.10%
162 01138050 DALUNLESIGEPORLL EEIEE G561 A+ Fal Financial imermadianes LRTED ARAE EMIFATES. 2000000 010%
1683 00935350 DBNY BOT258PFHF a0z 202 Akt b = Irsurance LNTED STATES OF AMERICA 2000000 D10%
164 Q079010 DBLURLXFYEERORLL 2311 2231 BEE+ 3 Usiitias SPAN 2000000 DU10%
165 MRS BOCIEPOTON sl 2 868 688 31 Horbarr s metisiminerds JEFAN 1,500,000 D.08%
166 01026140 DBLCNGEEPMOPORLN 5338434 5338434 aag. 5 Retailers {except food & dng) GREAT BRITAIN 1083270 B 05%
167 00963450 DBLUKLSSTEERCRLL T4 B105744. B88 -] InchusTial squipment UNTED STATES OF AMERICA 1000000 (05%
168 O04240  DBNY 501258PIFHF SOETEI0 5087540 BES+ BB+ 3 Lnifis UNITED STATES OF AMERSCA TG D04t
188 1106780 DBLONGEREPMIPORLN 5113881 saR2 [EES an Financial imesmsdiaries SALDI ARABIA, 500,000 0.03%
L] 01138350 DRLUMLSSIBERCRLL SRR GEIE610 A an Firancial intermecianies UNITED ARAS EMRATES 2513 ¢01%
il 1878 077631 1077831 BEEL BEE: az il & g UNITED STATES OF AMERICA, 211,900 0.01%
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EXHIBIT 1E { Oblig. )
Refat Entity Entity Entity Entity Naotional Amount Currency Date on which 6.Ala) db 6.a.i.B) S&P 6.a.ii.) S&P B.a.iil.) Sum of
Obligation Identifier Group ientifler Group {AUD) the Reference  Internal Rating al  credit rating at  soversign long  Notional Amount
Identifier Obligation was ~ the time of the time of term foreign (ALD) of
includad in the i i i r rating Rofi
Referance of at least A-at Group
Paortfolio the time of
inclusion

No Defaulted Reference Oblgations
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EXHIBIT 1F {Loss Determination Amount and Cash Settlement Amount)

Reference Loss
Obligation Reference Entity Reference Entity Reference Entity  Credit Event  Notional Amount Determination Cash Settiement
Unique Identifier Identifier Identifier Group Identifier Reference Entity Group Notice Date (AUD) Amount Amount

Mo Loss Determination Amounts or Cash Settlement Amounts




