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Alumina Ltd 95,504 135,799 0.01
Amcor Ltd 54,658 485,703 0.05
Fairfax Media Ltd 214,108 102,964 0.01
Metcash Ltd 122,563 254,167 0.03
Newcrest Mining Ltd 17,546 238,165 0.03
Origin Energy Ltd 36,300 210,059 0.02
QBE Insurance Group Ltd 38,743 252,421 0.03
Woodside Petroleum Ltd 19,373 361,205 0.04
2,040,483 0.22
A —ANT
OMV AG 8,584 406,066 0.04
voestalpine AG 6,621 315,723 0.04
721,789 0.08
~NLE—
Proximus SADP 13,421 353,107 0.04
UCB SA 2,686 182,433 0.02
535,540 0.06
NIa—H
Borr Drilling Ltd 107,261 364,486 0.04
Hiscox Ltd 157,878 2,502,472 0.27
Lancashire Holdings Ltd 118,906 756,456 0.08
Pacific Basin Shipping Ltd 487,000 110,767 0.01
Yue Yuen Industrial Holdings Ltd 113,000 396,160 0.04
4,130,341 0.44
A%
BRF SA 31,700 228,990 0.02
Ez Tec Empreendimentos e Participacoes SA 132,800 825,582 0.09
Kroton Educacional SA 67,300 264,704 0.03
Telefonica Brasil SA (Preferred) 82,261 1,069,439 0.11
2,388,715 0.25
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HFE
Agnico Eagle Mines Ltd 5,344 168,866 0.02
Canadian Natural Resources Ltd 58,769 1,560,342 0.16
First Quantum Minerals Ltd 86,555 1,185,511 0.13
Goldcorp Inc 39,068 400,845 0.04
Methanex Corp 9,958 477,844 0.05
PrairieSky Royalty Ltd 25,283 470,095 0.05
4,263,503 0.45
ARV S
51job Inc ADR 18,588 1,003,258 0.11
Alibaba Group Holding Ltd ADR 6,614 1,019,375 0.11
Baidu Inc ADR 9,844 2,018,173 0.21
Bitauto Holdings Ltd ADR 21,537 528,151 0.05
Changyou.com Ltd ADR 2,871 66,340 0.01
China Biologic Products Holdings Inc 1,026 69,527 0.01
China Conch Venture Holdings Ltd 298,500 734,340 0.08
CK Asset Holdings Ltd 140,000 990,785 0.10
CK Hutchison Holdings Ltd 181,000 1,854,458 0.20
ENN Energy Holdings Ltd 84,000 528,809 0.06
FTH Mobile Ltd 228,000 52,097 0.00
Hanison Construction Holdings Ltd 39,000 6,118 0.00
HKR International Ltd 41,600 21,142 0.00
JD.com Inc ADR 71,569 2,754,767 0.29
Minth Group Ltd 196,000 948,474 0.10
NetEase Inc ADR 8,938 2,167,463 0.23
Tencent Holdings Ltd 52,600 2,377,902 0.25
17,141,179 1.81
EES]
Bank of China Ltd — H Shares 1,743,000 777,391 0.08
China Communications Services Corp Ltd — H Shares 448,000 218,082 0.02
Dongfeng Motor Group Co Ltd — H Shares 194,000 200,946 0.02
Fuyao Glass Industry Group Co Ltd — H Shares 144A 9,600 31,548 0.00
Industrial & Commercial Bank of China Ltd — H Shares 2,010,000 1,419,857 0.15
Qingdao Port International Co Ltd — H Shares 144A 650,000 384,727 0.04
Zhejiang Expressway Co Ltd — H Shares 264,000 236,320 0.03
3,268,871 0.34
Fve—y
AP Moller — Maersk A/S 569 769,306 0.08
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Carlsberg A/S 7,317 731,385 0.08
Danske Bank A/S 28,153 921,961 0.10
GN Store Nord A/S 7,880 224,086 0.02
H Lundbeck A/S 10,199 441,314 0.05
Novo Nordisk A/S 21,193 907,992 0.09
Rockwool International A/S 375 90,776 0.01
Sydbank A/S 2,041 65,647 0.01
4,152,467 0.44
T TR
Nokia QY] 307,400 1,478,901 0.16
Stora Enso OY] 145,600 2,108,288 0.22
UPM-Kymmene OY] 99,606 2,819,846 0.30
6,407,035 0.68
TIAR
Atos SE 3,042 329,448 0.03
AXA SA 24,439 634,192 0.07
BNP Paribas SA 22,305 1,456,963 0.15
Bouygues SA 8,578 358,818 0.04
Capgemini SE 16,942 1,731,896 0.18
Cie Generale des Etablissements Michelin SCA 14,944 1,887,427 0.20
Elis SA 5,433 115,288 0.01
Engie SA 72,967 942,186 0.10
Faurecia SA 12,577 870,077 0.09
Legrand SA 8,115 521,632 0.06
Nexity SA 1,254 64,456 0.01
Orange SA 194,037 2,710,212 0.29
Peugeot SA 12,016 219,172 0.02
Safran SA 8,038 731,619 0.08
Societe Generale SA 18,774 880,031 0.09
TOTAL SA 150,822 7,075,814 0.75
20,529,231 2.17
KA
Allianz SE 3,885 750,660 0.08
Aurubis AG 2,473 171,799 0.02
BASF SE 20,519 1,779,613 0.19
Bayer AG 35,046 3,328,669 0.35
Beiersdorf AG 2,320 209,241 0.02
Covestro AG 144A 10,218 956,303 0.10
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Deutsche Post AG 93,860 3,502,855 0.37
Deutsche Telekom AG 62,197 827,376 0.09
E.ON SE 90,081 761,770 0.08
Fraport AG Frankfurt Airport Services Worldwide 5,386 453,447 0.05
HOCHTIEF AG 2,091 287,303 0.03
Muenchener Rueckversicherungs—Gesellschaft AG in Muenchen 1,684 312,087 0.03
Rheinmetall AG 3,848 418,278 0.04
SAP SE 4,073 348,730 0.04
Software AG 4,590 195,878 0.02
TAG Immobilien AG 13,043 202,036 0.02
TUI AG 42,241 738,226 0.08
Volkswagen AG (Preferred) 4,970 806,830 0.08
16,051,101 1.69
B
AIA Group Ltd 345,400 2,368,556 0.25
China Mobile Ltd 264,000 2,025,700 0.21
China Resources Power Holdings Co Ltd 344,000 489,598 0.05
CNOOC Ltd 1,269,000 1,511,501 0.16
6,395,355 0.67
AF
Adani Ports & Special Economic Zone Ltd 72,332 371,225 0.04
Godrej Consumer Products Ltd 37,785 507,064 0.05
HDFC Bank Ltd ADR 25,800 2,081,486 0.22
Housing Development Finance Corp Ltd 12,323 280,070 0.03
ICICI Bank Ltd ADR 90,647 728,982 0.08
Infosys Ltd ADR 63,101 905,677 0.09
Tata Consultancy Services Ltd 4,637 176,779 0.02
UPL Ltd 101,344 927,936 0.10
Zee Entertainment Enterprises Ltd 67,700 480,488 0.05
6,459,707 0.68
AVRERTT
Bank Negara Indonesia Persero Thk PT 1,257,100 726,897 0.08
Bank Rakyat Indonesia Persero Tbk PT 1,262,300 284,447 0.03
Telekomunikasi Indonesia Persero Tbk PT 642,500 153,579 0.01
1,164,923 0.12
TANVIGR
Allergan Plc 3,882 507,972 0.05
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Kingspan Group Plc 26,623 929,941 0.10
UDG Healthcare Plc 13,936 132,948 0.02
1,570,861 0.17
AZIT
A2A SpA 74,704 108,620 0.01
Banco BPM SpA 367,665 1,148,586 0.12
Eni SpA 79,063 1,087,195 0.12
Intesa Sanpaolo SpA 896,871 2,781,645 0.29
Iren SpA 50,829 123,870 0.01
Recordati SpA 11,329 333,356 0.04
Telecom Italia SpA/Milano 2,005,430 1,477,801 0.16
7,061,073 0.75
2N
Inpex Corp 25,300 253,577 0.03
Mitsubishi Estate Co Ltd 23,100 331,270 0.03
Nexon Co Ltd 40,800 1,210,578 0.13
Sumitomo Mitsui Financial Group Inc 29,500 1,057,118 0.11
Toyota Motor Corp 21,900 1,211,725 0.13
4,064,268 0.43
NI TN
RTL Group SA 66 4,773 0.00
Samsonite International SA 104,700 372,536 0.04
Subsea 7 SA 40,215 498,772 0.05
876,081 0.09
<=7
British American Tobacco Malaysia Bhd 11,800 69,955 0.01
<A
Kindred Group Plc 14,689 196,318 0.02
Axia
Fibra Uno Administracion SA de CV 832,400 1,008,606 0.11
FIE
Airbus SE 20,150 1,981,853 0.21
ASM International NV 4,114 240,916 0.03
ASR Nederland NV 5,207 192,086 0.02
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BE Semiconductor Industries NV 2,705 218,699 0.02
Fiat Chrysler Automobiles NV 5,795 102,206 0.01
Heineken Holding NV 2,495 202,033 0.02
ING Groep NV 171,057 2,498,117 0.26
Koninklijke Ahold Delhaize NV 142,461 2,625,699 0.28
Philips Lighting NV 144A 2,996 97,130 0.01
SBM Offshore NV 43,235 605,722 0.06
Unilever NV 4,760 205,418 0.02
Wolters Kluwer NV 19,369 806,235 0.09
9,776,114 1.03
Iz —
Norsk Hydro ASA 89,215 494,890 0.05
Orkla ASA 44,666 398,390 0.04
Salmar ASA 5,272 154,057 0.02
Statoil ASA 176,762 3,334,856 0.35
Telenor ASA 48,987 902,444 0.10
TGS NOPEC Geophysical Co ASA 11,883 238,235 0.02
Yara International ASA 12,675 463,049 0.05
5,985,921 0.63
TV
Robinsons Retail Holdings Inc 197,248 291,407 0.03
U HAR—IV
DBS Group Holdings Ltd 38,000 673,688 0.07
Parkway Life Real Estate Investment Trust 40,100 69,827 0.01
Singapore Telecommunications Ltd 22,500 46,974 0.00
United Overseas Bank Ltd 63,100 1,089,403 0.12
1,879,892 0.20
B7 7Y%
Naspers Ltd 1,376 313,155 0.03
®mE
E-MART Inc 1,120 257,779 0.03
Hyundai Motor Co (Preferred) 12,392 914,184 0.10
Hyundai Motor Co 10,774 1,317,236 0.14
Hyundai Steel Co 5,118 207,545 0.02
Kangwon Land Inc 10,687 233,451 0.02
KB Financial Group Inc 23,710 1,146,079 0.12
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Korea Electric Power Corp 45,187 1,129,681 0.12
Korea Investment Holdings Co Ltd 2,439 144,903 0.02
LG Corp 11,999 781,345 0.08
LG Uplus Corp 11,228 106,722 0.01
POSCO 4,840 1,321,587 0.14
Samsung Electronics Co Ltd 1,995 3,548,948 0.37
Samsung Electronics Co Ltd (Preferred) 1,127 1,699,880 0.18
Samsung Fire & Marine Insurance Co Ltd 1,330 290,782 0.03
Shinhan Financial Group Co Ltd 23,650 846,882 0.09
13,947,004 1.47
AR
Amadeus 1T Group SA 15,309 919,153 0.10
Atresmedia Corp de Medios de Comunicacion SA 47,151 403,259 0.04
Banco Bilbao Vizcaya Argentaria SA 111,022 766,496 0.08
Bankia SA 181,048 719,575 0.08
CaixaBank SA 446,575 1,784,960 0.19
International Consolidated Airlines Group SA 241,611 1,665,740 0.18
International Consolidated Airlines Group SA EUR 130,535 900,169 0.09
Mediaset Espana Comunicacion SA 28,076 266,357 0.03
Merlin Properties Socimi SA 31,958 368,795 0.04
Neinor Homes SA 144A 7,287 113,896 0.01
Obrascon Huarte Lain SA 47,894 222,588 0.02
8,130,988 0.86
AT z—F
Electrolux AB 30,827 834,531 0.09
Intrum Justitia AB 3,855 98,120 0.01
Loomis AB 5,953 178,748 0.02
Lundin Petroleum AB 23,663 455,289 0.05
Nordea Bank AB 45,198 424,145 0.04
Saab AB 3,474 130,451 0.01
Sandvik AB 5,563 84,772 0.01
SSAB AB - A Shares 48,133 236,518 0.02
SSAB AB - B Shares 105,495 426,218 0.05
Swedish Match AB 19,459 686,484 0.07
3,555,276 0.37
AAR
Adecco Group AG 23,961 1,576,908 0.17
Barry Callebaut AG 143 233,539 0.02
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Bucher Industries AG 486 168,989 0.02
Coca—Cola HBC AG 14,669 400,209 0.04
Flughafen Zurich AG 1,083 211,359 0.02
Georg Fischer AG 294 357,683 0.04
Logitech International SA 25,851 841,224 0.09
Lonza Group AG 3,355 702,074 0.07
Nestle SA 13,648 890,970 0.09
Novartis AG 54,171 3,727,249 0.39
Roche Holding AG 21,608 4,142,969 0.44
SGS SA 438 910,677 0.10
Sika AG 133 893,008 0.09
Straumann Holding AG 967 535,785 0.06
Swisscom AG 2,026 898,915 0.10
TE Connectivity Ltd 11,333 968,541 0.10
Temenos Group AG 6,696 641,487 0.07
UBS Group AG 92,077 1,450,010 0.15
VAT Group AG 144A 794 105,418 0.01
Zurich Insurance Group AG 5,400 1,468,809 0.16
21,125,823 2.23
=0
Asustek Computer Inc 47,000 364,671 0.04
China Life Insurance Co Ltd 178,220 147,149 0.02
Delta Electronics Inc 45,000 175,680 0.02
Gigabyte Technology Co Ltd 70,000 138,063 0.01
Hon Hai Precision Industry Co Ltd 443,300 1,095,558 0.12
MediaTek Inc 93,000 784,158 0.08
Quanta Computer Inc 124,000 207,371 0.02
Taiwan Semiconductor Manufacturing Co Ltd 205,000 1,415,290 0.15
Taiwan Semiconductor Manufacturing Co Ltd ADR 115,143 4,111,535 0.43
8,439,475 0.89
a4
Bangkok Bank PCL 80,900 489,414 0.05
Bangkok Bank PCL NVDR 90,800 500,767 0.06
CPN Retail Growth Leasehold REIT 187,600 109,822 0.01
1,100,003 0.12
AFYR
Aon Plc 6,938 809,047 0.09
AstraZeneca Plc 41,172 2,240,031 0.24
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Aviva Plc 870,275 4,979,409 0.53
Babcock International Group Plc 213,176 1,569,935 0.17
BAE Systems Plc 897,099 5,879,950 0.62
Balfour Beatty Plc 223,715 673,467 0.07
Barclays Plc 2,304,021 5,590,944 0.59
Barratt Developments Plc 111,189 684,308 0.07
Beazley Plc 245,217 1,463,474 0.15
Bellway Plc 10,222 362,965 0.04
BHP Billiton Plc 54,056 912,496 0.10
Booker Group Plc 370,020 961,510 0.10
BP Plc 2,062,801 11,195,550 1.18
British American Tobacco Plc 85,180 4,208,514 0.44
British Land Co Plc 167,717 1,197,717 0.13
BT Group Ple 1,740,963 4,794,188 0.51
BTG Plc 166,776 1,263,179 0.13
Bunzl Plec 51,375 1,142,038 0.12
Capita Plc 160,873 320,520 0.03
Carnival Plc 15,650 851,730 0.09
Dairy Crest Group Plc 92,901 585,228 0.06
Derwent London Plc 40,604 1,334,126 0.14
Drax Group Plc 61,868 169,003 0.02
easyJet Plc 226,452 4,319,999 0.46
Electrocomponents Plc 35,612 256,212 0.03
Essentra Plc 103,908 528,833 0.06
esure Group Plc 178,256 461,084 0.05
Experian Plc 9,752 171,702 0.02
G4S Ple 876,880 2,617,886 0.28
GlaxoSmithKline Plc 137,002 2,035,443 0.21
Glencore Plc 546,520 2,398,963 0.25
Hays Plc 87,786 193,254 0.02
HSBC Holdings Plc 79,600 649,486 0.07
Imperial Brands Plc 62,242 1,844,632 0.19
Indivior Ple 72,515 315,205 0.03
InterContinental Hotels Group Plc 11,582 618,000 0.06
Intertek Group Plc 8,737 487,180 0.05
J D Wetherspoon Plc 56,076 803,389 0.08
J Sainsbury Plc 1,052,161 3,095,283 0.33
Legal & General Group Plc 1,874,473 5,614,207 0.59
Man Group Plc 36,547 72,836 0.01
Marks & Spencer Group Plc 720,774 2,439,295 0.26
Moneysupermarket.com Group Plc 52,967 158,071 0.02
N Brown Group Plc 171,073 375,828 0.04



AVRRDT7U R =G A=\ 3—F T YR Ja—2V XL Ik T7UR

\ i MBI R
ik i PR (EUR) ®)
NewRiver REIT Plc 329,611 1,148,356 0.12
Next Plc 43,341 2,397,323 0.25
Nielsen Holdings Plc 39,266 1,065,928 0.11
Pagegroup Plc 23,495 143,880 0.01
Pearson Plc 36,992 305,287 0.03
Persimmon Plc 29,589 872,638 0.09
Provident Financial Plc 84,592 985,503 0.10
Randgold Resources Ltd 9,521 630,086 0.07
RELX Ple 146,859 2,477,566 0.26
Rentokil Initial Ple 555,134 1,828,721 0.19
Rightmove Plc 7,122 347,501 0.04
Rolls—Royce Holdings Plc 291,649 2,808,726 0.30
Royal Bank of Scotland Group Plc 584,624 1,780,806 0.19
Royal Dutch Shell Ple — A Shares EUR 108,503 2,856,070 0.30
Royal Dutch Shell Ple = A Shares GBP 292,476 7,645,657 0.81
Royal Dutch Shell Ple — B Shares 62,272 1,640,737 0.17
Royal Mail Ple 70,177 443,748 0.05
RSA Insurance Group Plc 228,854 1,643,390 0.17
Spirax—Sarco Engineering Plc 1,563 101,427 0.01
SSE Plc 18,830 263,533 0.03
SSP Group Ple 29,477 203,975 0.02
Stagecoach Group Plc 214,452 350,976 0.04
Standard Chartered Plc 59,103 546,089 0.06
Standard Chartered Ple HKD 125,450 1,173,147 0.13
TalkTalk Telecom Group Plc 617,998 723,298 0.08
Tesco Plc 521,673 1,258,062 0.13
Thomas Cook Group Plc 1,471,871 2,055,354 0.22
TP ICAP Plc 157,746 964,407 0.10
United Co RUSAL Plc 647,000 364,683 0.04
Vectura Group Plc 379,882 317,209 0.03
Victrex Plc 76 2,204 0.00
Vodafone Group Plc 1,610,280 3,716,855 0.39
WH Smith Plc 7,850 180,816 0.02
William Hill Ple 122,661 460,493 0.05
Wm Morrison Supermarkets Plc 242,543 620,226 0.07
126,970,794 13.41

TAVH
Altria Group Inc 37,499 1,964,250 0.21
American Express Co 12,285 1,001,433 0.11
Amgen Inc 7,339 1,116,187 0.12
Apache Corp 15,452 440,207 0.05
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Autoliv Inc 2,866 343,543 0.04
Baker Hughes a GE Co 22,412 495,216 0.05
Berkshire Hathaway Inc 5,215 895,296 0.09
Booking Holdings Inc 268 418,874 0.04
Chevron Corp 19,946 1,854,909 0.20
Citigroup Inc 38,012 2,375,687 0.25
eBay Inc 27,607 974,946 0.10
First Republic Bank/CA 24,379 1,887,423 0.20
Gilead Sciences Inc 20,695 1,361,161 0.14
JPMorgan Chase & Co 30,897 2,968,277 0.31
Las Vegas Sands Corp 25,672 1,534,694 0.16
Markel Corp 682 627,652 0.07
Mastercard Inc 2,760 397,493 0.04
Microsoft Corp 14,644 1,129,304 0.12
Nasdaq Inc 21,592 1,443,753 0.15
National Oilwell Varco Inc 34,532 1,024,757 0.11
Newmont Mining Corp 11,840 372,389 0.04
PayPal Holdings Inc 6,174 401,607 0.04
Pfizer Inc 52,360 1,575,670 0.17
Sohu.com Inc 2,833 79,364 0.01
Union Pacific Corp 7,704 843,415 0.09
United Rentals Inc 2,712 395,996 0.04
United Technologies Corp 17,395 1,906,426 0.20
Wells Fargo & Co 35,516 1,721,711 0.18
Williams—Sonoma Inc 11,674 489,955 0.05
32,041,595 3.38
A 344,054,849 36.33
(-t
T F
Argentine Republic Government International Bond 5.25% EUR 15/01/2028 100,000 97,424 0.01
ZF—ANVT
BHP Billiton Finance Ltd FRN GBP 22/10/2077 200,000 264,037 0.03
BHP Billiton Finance USA Ltd 144A FRN USD 19/10/2075 200,000 186,214 0.02
Origin Energy Finance Ltd FRN EUR 16/06/2071 100,000 102,711 0.01
Origin Energy Finance Ltd FRN EUR 16/09/2074 400,000 420,132 0.04
Origin Energy Finance Ltd 3.5% USD 09/10/2018 200,000 164,255 0.02
1,137,349 0.12
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ZA—ANT
JBS Investments GmbH 144A 7.25% USD 03/04/2024 200,000 163,214 0.02
R —
AG Insurance SA FRN USD Perpetual 200,000 169,334 0.02
NIz —4
Aircastle Ltd 4.125% USD 01/05/2024 244,000 197,223 0.02
Aircastle Ltd 5% USD 01/04/2023 262,000 221,423 0.02
Aircastle Ltd 7.625% USD 15/04/2020 35,000 30,904 0.00
Catlin Insurance Co Ltd FRN USD Perpetual 200,000 161,249 0.02
Digicel Ltd 6% USD 15/04/2021 200,000 154,087 0.01
Fidelity International Ltd 6.75% GBP 19/10/2020 100,000 127,658 0.02
892,544 0.09
HFE
1011778 BC ULC / New Red Finance Inc 144A 5% USD 15/10/2025 973,000 786,468 0.08
Air Canada 144A 7.75% USD 15/04/2021 80,000 72,685 0.01
Bombardier Inc 144A 6.125% USD 15/01/2023 190,000 156,491 0.02
Bombardier Inc 144A 7.5% USD 15/03/2025 277,000 234,100 0.03
Cott Corp 5.5% EUR 01/07/2024 300,000 321,444 0.03
Entertainment One Ltd 6.875% GBP 15/12/2022 300,000 363,544 0.04
First Quantum Minerals Ltd 144A 7% USD 15/02/2021 155,000 131,391 0.01
First Quantum Minerals Ltd 144A 7.5% USD 01/04/2025 200,000 170,253 0.02
Hudbay Minerals Inc 144A 7.625% USD 15/01/2025 208,000 186,427 0.02
Lions Gate Entertainment Corp 144A 5.875% USD 01/11/2024 154,000 131,410 0.01
Parkland Fuel Corp 5.625% CAD 09/05/2025 122,000 78,389 0.01
Precision Drilling Corp 5.25% USD 15/11/2024 289,000 227,091 0.03
Precision Drilling Corp 6.5% USD 15/12/2021 39,000 32,567 0.00
Precision Drilling Corp 7.75% USD 15/12/2023 12,000 10,411 0.00
Teck Resources Ltd 4.75% USD 15/01/2022 76,000 63,666 0.01
Teck Resources Ltd 6.125% USD 01/10/2035 134,000 120,102 0.01
Valeant Pharmaceuticals International Inc 144A 5.5% USD 01/11/2025 223,000 181,915 0.02
Valeant Pharmaceuticals International Inc 144A 6.5% USD 15/03/2022 540,000 463,683 0.05
Valeant Pharmaceuticals International Inc 7% USD 15/03/2024 100,000 86,559 0.01
Valeant Pharmaceuticals International Inc 144A 7% USD 15/03/2024 150,000 129,838 0.01
3,948,434 0.42
AR S
Alibaba Group Holding Ltd 3.6% USD 28/11/2024 400,000 327,014 0.03
CK Hutchison International 17 II Ltd 2.75% USD 29/03/2023 700,000 551,636 0.06
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Hutchison Whampoa Europe Finance 13 Ltd FRN EUR Perpetual 160,000 160,889 0.02
Phoenix Group Holdings 5.375% USD 06/07/2027 200,000 166,979 0.02
Phoenix Group Holdings 5.75% GBP 07/07/2021 100,000 126,573 0.01
SMFG Preferred Capital GBP 2 L.td FRN GBP Perpetual 100,000 182,303 0.02
Thames Water Utilities Cayman Finance Ltd 1.875% GBP 24/01/2024 250,000 274,624 0.03
Transocean Inc 144A 9% USD 15/07/2023 200,000 176,596 0.02
UPCB Finance IV Ltd 4% EUR 15/01/2027 200,000 208,592 0.02
UPCB Finance IV Ltd 144A 5.375% USD 15/01/2025 200,000 163,500 0.02
XLIT Ltd FRN USD Perpetual 394,000 308,389 0.03
2,647,095 0.28

Fa2TV—
Teva Pharmaceutical Finance IV BV 3.65% USD 10/11/2021 205,000 160,787 0.02

Trv—y
Danske Bank A/S FRN GBP 29/09/2021 400,000 463,182 0.05
Danske Bank A/S FRN USD Perpetual 200,000 173,143 0.02
TDC A/S FRN EUR 26/02/3015 100,000 100,949 0.01
737,274 0.08

TIVA

Accor SA 1.25% EUR 25/01/2024 400,000 404,656 0.04
AXA SA 144A FRN USD Perpetual 200,000 166,160 0.02
BNP Paribas SA FRN USD Perpetual 200,000 182,838 0.02
Burger King France SAS FRN EUR 01/05/2023 100,000 102,301 0.01
Burger King France SAS 6% EUR 01/05/2024 100,000 106,370 0.01
Carrefour SA 0.75% EUR 26/04/2024 150,000 148,063 0.02
Carrefour SA 1.25% EUR 03/06/2025 100,000 100,651 0.01
CNP Assurances 1.875% EUR 20/10/2022 100,000 104,246 0.01
Credit Agricole SA 7.875% FRN USD Perpetual 200,000 183,140 0.02
Credit Agricole SA 8.125% FRN USD Perpetual 200,000 192,353 0.02
Electricite de France SA FRN GBP Perpetual 600,000 694,444 0.07
Engie SA FRN EUR Perpetual 100,000 103,238 0.01
Gecina SA FRN EUR 30/06/2022 200,000 201,077 0.02
La Financiere Atalian SAS 4% EUR 15/05/2024 320,000 332,045 0.04
Loxam SAS 3.5% EUR 15/04/2022 100,000 103,791 0.01
Loxam SAS 4.25% EUR 15/04/2024 100,000 106,035 0.01
Loxam SAS 6% EUR 15/04/2025 100,000 107,873 0.01
Orange SA 5.75% FRN GBP Perpetual 200,000 251,300 0.03
Orange SA 5.875% FRN GBP Perpetual 200,000 251,526 0.03
Paprec Holding SA 7.375% EUR 01/04/2023 100,000 106,093 0.01
Picard Groupe SAS FRN EUR 30/11/2023 400,000 401,136 0.04
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RCI Banque SA 0.5% EUR 15/09/2023 150,000 147,673 0.02
SFR Group SA 144A 7.375% USD 01/05/2026 800,000 634,356 0.07
Societe Generale SA FRN GBP Perpetual 505,000 581,325 0.06
Societe Generale SA FRN USD Perpetual 500,000 456,327 0.05
Solvay Finance SA FRN EUR Perpetual 350,000 411,113 0.04
Teleperformance 1.5% EUR 03/04/2024 300,000 303,850 0.03
TOTAL SA 2.25% FRN EUR Perpetual 300,000 312,405 0.03
TOTAL SA 3.875% FRN EUR Perpetual 100,000 110,966 0.01
Veolia Environnement SA FRN GBP Perpetual 400,000 456,137 0.05
7,763,488 0.82
KA
Allianz SE 3.875% USD Perpetual 800,000 602,433 0.07
Allianz SE FRN EUR Perpetual 100,000 109,390 0.01
Bayer AG FRN EUR 01/07/2074 100,000 107,650 0.01
Deutsche Bank AG 4.5% EUR 19/05/2026 100,000 110,620 0.01
Deutsche Bank AG FRN GBP Perpetual 100,000 118,243 0.01
PrestigeBidCo GmbH 6.25% EUR 15/12/2023 180,000 192,173 0.02
RWE AG FRN GBP Perpetual 100,000 118,895 0.01
Unitymedia Hessen GmbH & Co KG / Unitymedia NRW GmbH 4.625% EUR 15/02/2026 400,000 438,168 0.05
Unitymedia Hessen GmbH & Co KG / Unitymedia NRW GmbH 144A 5% USD 15/01/2025 200,000 168,190 0.02
WEPA Hygieneprodukte GmbH 3.75% EUR 15/05/2024 100,000 102,528 0.01
2,068,290 0.22
TANVIGUR
Ardagh Packaging Finance Ple / Ardagh Holdings USA Inc 144A 4.625% USD 15/05/2023 200,000 164,318 0.02
Bank of Ireland Group Ple FRN GBP 19/09/2027 140,000 156,819 0.01
321,137 0.03
AZVT
Enel SpA 144A FRN USD 24/09/2073 200,000 197,551 0.02
Enel SpA FRN GBP 10/09/2075 100,000 129,820 0.01
Enel SpA FRN GBP 15/09/2076 200,000 258,643 0.03
Intesa Sanpaolo SpA FRN EUR Perpetual 50,000 56,008 0.01
Intesa Sanpaolo SpA 144A FRN USD Perpetual 400,000 357,695 0.04
Italy Buoni Poliennali Del Tesoro 1.25% EUR 01/12/2026 200,000 190,475 0.02
Pro-Gest SpA 3.25% EUR 15/12/2024 170,000 166,699 0.02
Republic of Italy Government International Bond 6% GBP 04/08/2028 22,000 30,673 0.00
Telecom Italia SpA/Milano 2.375% EUR 12/10/2027 150,000 148,070 0.02
Telecom Italia SpA/Milano 144A 5.303% USD 30/05/2024 750,000 633,654 0.07
Telecom Italia SpA/Milano 5.875% GBP 19/05/2023 150,000 195,138 0.02
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UniCredit SpA FRN EUR Perpetual 520,000 576,511 0.06
Wind Tre SpA 3.125% EUR 20/01/2025 520,000 466,872 0.05
Wind Tre SpA 144A 5% USD 20/01/2026 200,000 142,906 0.01
3,550,715 0.38
2N
Mitsubishi UFJ Financial Group Inc FRN USD 22/02/2022 270,000 223,228 0.02
Mitsubishi UF] Lease & Finance Co Ltd 144A 2.652% USD 19/09/2022 1,000,000 793,915 0.09
SoftBank Group Corp 3.125% EUR 19/09/2025 800,000 766,784 0.08
SoftBank Group Corp 4% EUR 19/09/2029 250,000 236,830 0.03
2,020,757 0.22
NI' TN
Allergan Funding SCS 3.8% USD 15/03/2025 150,000 120,924 0.01
Altice Financing SA 144A 6.625% USD 15/02/2023 200,000 163,705 0.02
Altice Financing SA 144A 7.5% USD 15/05/2026 1,100,000 909,942 0.10
Altice Finco SA 4.75% EUR 15/01/2028 370,000 333,718 0.04
Altice Luxembourg SA 144A 7.75% USD 15/05/2022 400,000 306,946 0.03
ArcelorMittal 6.125% USD 01/06/2025 65,000 58,790 0.01
Codere Finance 2 Luxembourg SA 144A 7.625% USD 01/11/2021 400,000 329,138 0.03
Dana Financing Luxembourg Sarl 144A 5.75% USD 15/04/2025 55,000 46,257 0.00
FAGE International SA/ FAGE USA Dairy Industry Inc 144A 5.625% USD 15/08/2026 200,000 154,906 0.02
Intelsat Jackson Holdings SA 144A 8% USD 15/02/2024 615,000 527,303 0.05
Millicom International Cellular SA 5.125% USD 15/01/2028 200,000 160,840 0.02
Puma International Financing SA 5% USD 24/01/2026 200,000 161,454 0.02
Puma International Financing SA 5.125% USD 06/10/2024 200,000 166,160 0.02
Telecom Italia Capital SA 6.375% USD 15/11/2033 20,000 18,008 0.00
Telecom Italia Capital SA 7.2% USD 18/07/2036 144,000 138,494 0.01
Telenet Finance VI Luxembourg SCA 4.875% EUR 15/07/2027 200,000 216,981 0.02
Trinseo Materials Operating SCA / Trinseo Materials Finance Inc 144A 5.375% USD 01/09/2025 79,000 65,552 0.01
UniCredit International Bank Luxembourg SA FRN GBP Perpetual 100,000 115,396 0.01
3,994,514 0.42
~—I ¥V
Global Ship Lease Inc 144A 9.875% USD 15/11/2022 300,000 249,240 0.03
AxTa
Cemex SAB de CV 7.75% USD 16/04/2026 200,000 183,349 0.02
Mexican Bonos 5.75% MXN 05/03/2026 108,624,000 4,200,574 0.44
Mexican Bonos 7.5% MXN 03/06/2027 177,200,000 7,637,123 0.81
Mexican Bonos 10% MXN 05/12/2024 80,846,000 3,971,094 0.42
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Petroleos Mexicanos 5.125% EUR 15/03/2023 100,000 114,642 0.01
Petroleos Mexicanos 144A 5.375% USD 13/03/2022 40,000 34,263 0.00
Petroleos Mexicanos 6.5% USD 13/03/2027 200,000 174,829 0.02
Petroleos Mexicanos 8.25% GBP 02/06/2022 150,000 209,734 0.02
Unifin Financiera SAB de CV SOFOM ENR 144A FRN USD Perpetual 200,000 163,500 0.02
16,689,108 1.76

ZEFE
Taylor Morrison Communities Inc / Taylor Morrison Holdings I Inc 144A 5.875% USD 15/04/2023 215,000 183,902 0.02
Venator Finance Sarl / Venator Materials LLC 144A 5.75% USD 15/07/2025 152,000 127,526 0.01
311,428 0.03

Ao E
ABN AMRO Bank NV 144A 4.75% USD 28/07/2025 300,000 252,972 0.03
Alcoa Nederland Holding BV 144A 6.75% USD 30/09/2024 600,000 530,747 0.05
ASR Nederland NV FRN EUR Perpetual 200,000 214,492 0.02
AT Securities BV FRN USD Perpetual 500,000 403,363 0.04
Axalta Coating Systems Dutch Holding B BV 3.75% EUR 15/01/2025 230,000 241,875 0.03
BMW Finance NV 0.875% GBP 16/08/2022 300,000 327,414 0.03
CBR Fashion Finance BV 5.125% EUR 01/10/2022 400,000 375,324 0.04
Constellium NV 4.25% EUR 15/02/2026 100,000 101,552 0.01
Constellium NV 144A 5.875% USD 15/02/2026 250,000 206,677 0.02
Cooperatieve Rabobank UA FRN USD 10/04/2029 200,000 161,287 0.02
Cooperatieve Rabobank UA 144A FRN USD Perpetual 200,000 179,666 0.02
de Volksbank NV FRN EUR 05/11/2025 100,000 108,473 0.01
EDP Finance BV 144A 5.25% USD 14/01/2021 200,000 172,560 0.02
ELM BV for Swiss Life Insurance & Pension Group FRN EUR Perpetual 200,000 224,794 0.02
ELM BV for Swiss Reinsurance Co Ltd FRN GBP Perpetual 650,000 774,814 0.08
Enel Finance International NV 144A 3.625% USD 25/05/2027 200,000 157,848 0.02
Hema Bondco I BV FRN EUR 15/07/2022 650,000 654,570 0.07
Iberdrola International BV 1.125% EUR 21/04/2026 200,000 199,382 0.02
ING Groep NV FRN USD Perpetual 200,000 168,910 0.02
Koninklijke KPN NV FRN GBP 14/03/2073 350,000 429,491 0.05
Koninklijke KPN NV FRN USD 28/03/2073 200,000 179,871 0.02
LafargeHolcim Sterling Finance Netherlands BV 3% GBP 12/05/2032 350,000 379,296 0.04
Maxeda DIY Holding BV 6.125% EUR 15/07/2022 150,000 146,144 0.02
NN Group NV FRN EUR 13/01/2048 100,000 113,483 0.01
NXP BV / NXP Funding LLC 144A 3.875% USD 01/09/2022 200,000 164,474 0.02
NXP BV / NXP Funding LLC 144A 4.625% USD 01/06/2023 600,000 506,584 0.05
OI European Group BV 144A 4% USD 15/03/2023 59,000 46,814 0.00
Petrobras Global Finance BV 5.375% GBP 01/10/2029 250,000 283,445 0.03
Petrobras Global Finance BV 5.75% USD 01/02/2029 224,000 177,665 0.02
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Petrobras Global Finance BV 8.75% USD 23/05/2026 50,000 48,293 0.01
Sensata Technologies BV 144A 5% USD 01/10/2025 495,000 413,272 0.04
SRLEV NV FRN EUR 15/04/2041 250,000 303,125 0.03
Telefonica Europe BV FRN GBP Perpetual 300,000 376,378 0.04
Telefonica Europe BV 2.625% FRN EUR Perpetual 200,000 197,264 0.02
Telefonica Europe BV 3.75% FRN EUR Perpetual 100,000 105,311 0.01
Telefonica Europe BV 7.625% FRN EUR Perpetual 100,000 120,305 0.01
Teva Pharmaceutical Finance Netherlands 11l BV 2.8% USD 21/07/2023 150,000 107,435 0.01
UPC Holding BV 3.875% EUR 15/06/2029 400,000 375,194 0.04
UPC Holding BV 144A 5.5% USD 15/01/2028 200,000 153,882 0.02
VIVAT NV FRN USD Perpetual 470,000 384,225 0.04
VTR Finance BV 144A 6.875% USD 15/01/2024 200,000 171,620 0.02
Ziggo Secured Finance BV 3.75% EUR 15/01/2025 300,000 306,051 0.03
Ziggo Secured Finance BV 144A 5.5% USD 15/01/2027 200,000 157,566 0.02
11,103,908 1.17

IV z—
Aker BP ASA 6% USD 01/07/2022 150,000 127,997 0.01

R—FUF
Republic of Poland Government Bond 2.5% PLN 25/07/2026 44,367,000 10,086,259 1.06
Republic of Poland Government Bond 2.5% PLN 25/07/2027 84,472,000 18,930,340 2.00
29,016,599 3.06

AN %
EDP - Energias de Portugal SA FRN EUR 16/09/2075 100,000 111,145 0.01
Portugal Obrigacoes do Tesouro OT 144A 2.125% EUR 17/10/2028 243,000 246,232 0.02
Portugal Obrigacoes do Tesouro OT 144A 2.875% EUR 15/10/2025 500,000 549,379 0.06
906,756 0.09

B7 7Y%
Republic of South Africa Government Bond 8.75% ZAR 28/02/2048 18,500,000 1,242,111 0.13

ARAY

Banco Bilbao Vizcaya Argentaria SA FRN USD Perpetual 1,000,000 831,824 0.09
Banco de Sabadell SA 5.625% EUR 06/05/2026 200,000 238,383 0.03
Banco de Sabadell SA FRN EUR Perpetual 200,000 215,636 0.02
Bankinter SA FRN EUR 06/04/2027 100,000 103,303 0.01
CaixaBank SA FRN EUR 15/02/2027 100,000 107,146 0.01
CaixaBank SA FRN EUR Perpetual 200,000 231,758 0.03
Grifols SA 3.2% EUR 01/05/2025 450,000 455,760 0.05
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Masaria Investments SAU FRN EUR 15/09/2024 170,000 170,134 0.02
Naviera Armas SA FRN EUR 31/07/2023 200,000 212,228 0.02
Spain Government Bond 144A 1.95% EUR 30/04/2026 66,000 69,791 0.01
Spain Government Bond 144A 2.75% EUR 31/10/2024 100,000 112,223 0.01
Spain Government Inflation Linked Bond 144A 0.55% EUR 30/11/2019 475,000 503,474 0.05
Telefonica Emisiones SAU 4.103% USD 08/03/2027 150,000 121,583 0.01
Telefonica Emisiones SAU 4.895% USD 06/03/2048 600,000 490,584 0.05
3,863,827 0.41
AT z—F
Intrum Justitia AB 2.75% EUR 15/07/2022 150,000 148,007 0.01
AAR
Credit Suisse AG 6.5% USD 08/08/2023 200,000 180,734 0.02
Credit Suisse Group AG FRN USD Perpetual 200,000 182,531 0.02
UBS AG 5.125% USD 15/05/2024 350,000 295,472 0.03
UBS Group AG 6.875% FRN USD Perpetual 200,000 173,906 0.02
UBS Group AG 7.125% FRN USD Perpetual 200,000 173,871 0.02
1,006,514 0.11
24
PTTEP Treasury Center Co Ltd FRN USD Perpetual 250,000 206,980 0.02
%=
Coca—Cola Icecek AS 4.215% USD 19/09/2024 200,000 162,632 0.02
AFYR
AA Bond Co Ltd 2.75% GBP 31/07/2023 100,000 105,463 0.01
AA Bond Co Ltd 2.875% GBP 31/01/2022 525,000 574,262 0.06
AA Bond Co Ltd 5.5% GBP 31/07/2022 700,000 708,754 0.08
Adient Global Holdings Ltd 3.5% EUR 15/08/2024 200,000 205,894 0.02
AngloGold Ashanti Holdings Plc 5.125% USD 01/08/2022 120,000 101,704 0.01
Annington Funding Plc 2.646% GBP 12/07/2025 350,000 392,616 0.04
Argiva Broadcast Finance Plc 9.5% GBP 31/03/2020 100,000 117,201 0.01
Aviva Ple FRN GBP 20/05/2058 100,000 151,355 0.02
Barclays Bank Plc FRN USD 10/04/2023 200,000 164,932 0.02
Barclays Bank Plc 14% FRN GBP Perpetual 650,000 845,901 0.09
Barclays Bank Plc 8.25% FRN GBP Perpetual 300,000 360,712 0.04
Barclays Plc FRN GBP Perpetual 500,000 599,918 0.06
Barclays Plc FRN USD Perpetual 500,000 442,847 0.05
BAT International Finance Plc 1.625% USD 09/09/2019 300,000 241,667 0.03
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BAT International Finance Plc 2.25% GBP 09/09/2052 500,000 447,456 0.05
Boparan Finance Plc 5.5% GBP 15/07/2021 300,000 332,704 0.04
BP Capital Markets Plc 1.177% GBP 12/08/2023 350,000 382,887 0.04
British Land Co Plc 2.375% GBP 14/09/2029 500,000 538,880 0.06
British Telecommunications Plc 1.75% EUR 10/03/2026 100,000 102,427 0.01
BUPA Finance Plc 5% GBP 25/04/2023 330,000 414,910 0.04
BUPA Finance Plc 5% GBP 08/12/2026 300,000 383,202 0.04
Cadent Finance Plc 1.125% GBP 22/09/2021 100,000 111,400 0.01
Centrica Ple FRN GBP 10/04/2075 440,000 528,671 0.06
Cognita Financing Plc 7.75% GBP 15/08/2021 100,000 117,286 0.01
Co-operative Group Holdings 2011 Ltd 7.5% GBP 08/07/2026 100,000 139,843 0.02
Coventry Building Society FRN GBP Perpetual 200,000 236,158 0.03
CYBG Plc FRN GBP 09/02/2026 300,000 356,322 0.04
Delphi Technologies Plc 144A 5% USD 01/10/2025 186,000 151,339 0.01
EI Group Plc 6.375% GBP 15/02/2022 220,000 263,465 0.03
EI Group Ple 6.5% GBP 06/12/2018 42,000 49,077 0.01
EI Group Plc 6.875% GBP 09/05/2025 150,000 189,766 0.02
Ensco Plc 4.5% USD 01/10/2024 3,000 2,044 0.00
Ensco Plc 7.75% USD 01/02/2026 340,000 266,470 0.03
Eversholt Funding Plc 3.529% GBP 07/08/2042 160,000 179,492 0.02
HBOS Capital Funding LP FRN GBP Perpetual 235,000 275,582 0.03
Heathrow Finance Plc 5.75% GBP 03/03/2025 130,000 164,381 0.02
Heathrow Funding Ltd 5.225% GBP 15/02/2023 150,000 195,652 0.02
HSBC Bank Plc FRN USD Perpetual 350,000 265,713 0.03
HSBC Holdings Plc 6% FRN USD Perpetual 200,000 167,715 0.02
HSBC Holdings Plc 6.375% FRN USD Perpetual 200,000 173,936 0.02
Iceland Bondco Ple 144A 4.625% GBP 15/03/2025 100,000 105,331 0.01
Imperial Brands Finance Plc 7.75% GBP 24/06/2019 100,000 122,724 0.01
InterContinental Hotels Group Plc 2.125% GBP 24/08/2026 200,000 212,561 0.02
Jaguar Land Rover Automotive Plc 2.75% GBP 24/01/2021 100,000 114,049 0.01
Jaguar Land Rover Automotive Plc 3.875% GBP 01/03/2023 200,000 232,155 0.02
Jaguar Land Rover Automotive Plc 144A 5.625% USD 01/02/2023 150,000 125,695 0.01
John Lewis Plc 4.25% GBP 18/12/2034 100,000 117,825 0.01
LHC3 Plec 4.125% EUR 15/08/2024 100,000 101,781 0.01
Lloyds Bank Plc FRN GBP Perpetual 750,000 1,575,360 0.17
Lloyds Banking Group Plc FRN GBP Perpetual 500,000 699,021 0.07
MARB BondCo Plc 6.875% USD 19/01/2025 300,000 235,462 0.03
MARB BondCo Ple 7% USD 15/03/2024 400,000 320,498 0.03
Marks & Spencer Plc 4.75% GBP 12/06/2025 250,000 312,925 0.03
Marks & Spencer Plc 144A 7.125% USD 01/12/2037 300,000 280,378 0.03
Mercury Bondco Ple 7.125% EUR 30/05/2021 250,000 260,150 0.03
Mercury Bondco Ple 8.25% EUR 30/05/2021 200,000 210,232 0.02
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Miller Homes Group Holdings Plc 5.5% GBP 15/10/2024 100,000 114,189 0.01
Moto Finance Plc 144A 4.5% GBP 01/10/2022 100,000 114,560 0.01
Moy Park BondCo Plec 6.25% GBP 29/05/2021 100,000 116,981 0.01
Nationwide Building Society 10.25% FRN GBP Perpetual 2,810 507,805 0.05
Nationwide Building Society 6.875% FRN GBP Perpetual 500,000 596,672 0.06
Next Plc 3.625% GBP 18/05/2028 300,000 344,154 0.04
NGG Finance Ple FRN EUR 18/06/2076 200,000 216,456 0.02
Ocado Group Plc 4% GBP 15/06/2024 450,000 513,024 0.05
Pension Insurance Corp Plc 6.5% GBP 03/07/2024 300,000 382,056 0.04
Petra Diamonds US Treasury Plc 144A 7.25% USD 01/05/2022 400,000 332,730 0.04
Pinewood Finco Plc 3.75% GBP 01/12/2023 100,000 114,548 0.01
Pinnacle Bidco Plc 6.375% GBP 15/02/2025 100,000 115,010 0.01
Pizzaexpress Financing 2 Plc 6.625% GBP 01/08/2021 100,000 108,054 0.01
Premier Foods Finance Plc FRN GBP 15/07/2022 120,000 138,352 0.01
Premier Foods Finance Plc 6.5% GBP 15/03/2021 300,000 345,080 0.04
RAC Bond Co Plc 4.565% GBP 06/05/2023 200,000 235,910 0.03
RAC Bond Co Plc 4.87% GBP 06/05/2026 100,000 118,085 0.01
Rl Finance Bonds No 3 Plc 6.125% GBP 13/11/2028 250,000 328,908 0.04
Royal Bank of Scotland Group Plc FRN EUR 25/03/2024 400,000 412,676 0.04
Royal Bank of Scotland Group Plc 5.125% USD 28/05/2024 525,000 440,276 0.05
Royal Bank of Scotland Group Plc FRN EUR Perpetual 450,000 448,459 0.05
Royal Bank of Scotland Group Plc FRN USD Perpetual 500,000 429,213 0.05
Royal Bank of Scotland Ple FRN GBP Perpetual 35,000 41,657 0.00
Saga Plc 3.375% GBP 12/05/2024 350,000 375,640 0.04
Shop Direct Funding Plc 7.75% GBP 15/11/2022 500,000 522,724 0.06
Sky Plc 2.875% GBP 24/11/2020 100,000 117,580 0.01
Society of Lloyd’s FRN GBP 07/02/2047 100,000 125,184 0.01
SSE Plc FRN GBP Perpetual 250,000 293,167 0.03
Standard Life Aberdeen Plc FRN USD 30/06/2048 250,000 195,016 0.02
Stonegate Pub Co Financing Plc FRN GBP 15/03/2022 100,000 113,477 0.01
Stonegate Pub Co Financing Plc 4.875% GBP 15/03/2022 100,000 112,651 0.01
Synlab Bondco Ple FRN EUR 01/07/2022 100,000 101,003 0.01
Tesco Ple 6.125% GBP 24/02/2022 600,000 770,931 0.08
Tesco Property Finance 2 Ple 6.052% GBP 13/10/2039 43,795 57,944 0.01
Tesco Property Finance 3 Plc 5.744% GBP 13/04/2040 243,552 314,652 0.03
Thomas Cook Finance 2 Plc 3.875% EUR 15/07/2023 130,000 133,240 0.01
Thomas Cook Group Plc 6.25% EUR 15/06/2022 180,000 194,506 0.02
Travis Perkins Plc 4.5% GBP 07/09/2023 420,000 496,541 0.05
TVL Finance Plc 8.5% GBP 15/05/2023 80,000 97,787 0.01
United Kingdom Gilt 3.5% GBP 22/01/2045 100,000 150,044 0.02
United Kingdom Gilt Inflation Linked Bond 0.125% GBP 22/03/2026 130,000 181,583 0.02
Virgin Media Finance Plc 7% GBP 15/04/2023 100,000 118,162 0.01
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Virgin Media Secured Finance Plc 5.125% GBP 15/01/2025 550,000 645,640 0.07
Virgin Media Secured Finance Plc 5.5% GBP 15/01/2025 90,000 105,344 0.01
Virgin Media Secured Finance Plc 144A 5.5% USD 15/08/2026 600,000 487,283 0.05
Virgin Media Secured Finance Plc 6.25% GBP 28/03/2029 350,000 424,364 0.05
Vodafone Group Plc 2.875% EUR 20/11/2037 1,000,000 988,095 0.10
Vodafone Group Ple 3.375% GBP 08/08/2049 390,000 402,126 0.04
Whitbread Group Ple 3.375% GBP 16/10/2025 100,000 115,743 0.01
William Hill Plc 4.25% GBP 05/06/2020 150,000 175,745 0.02
William Hill Plc 4.875% GBP 07/09/2023 400,000 475,801 0.05
Wm Morrison Supermarkets Plc 4.75% GBP 04/07/2029 325,000 421,370 0.04
31,704,349 3.34

TAVH
Acadia Healthcare Co Inc 6.5% USD 01/03/2024 130,000 110,132 0.01
ADT Corp 6.25% USD 15/10/2021 135,000 118,236 0.01
AECOM 5.125% USD 15/03/2027 169,000 134,139 0.01
AerCap Global Aviation Trust 144A FRN USD 15/06/2045 200,000 179,257 0.02
AES Corp/VA 5.5% USD 15/04/2025 577,000 484,095 0.05
AES Corp/VA 8% USD 01/06/2020 12,000 10,805 0.00
Albertsons Cos LLC / Safeway Inc / New Albertson’s Inc / Albertson's LLC 6.6255USD 15/06/2024 229,000 174,223 0.02
Ally Financial Inc 5.125% USD 30/09/2024 838,000 712,502 0.08
Altice US Finance I Corp 144A 5.5% USD 15/05/2026 200,000 162,477 0.02
AMC Entertainment Holdings Inc 5.75% USD 15/06/2025 400,000 320,043 0.03
AMC Entertainment Holdings Inc 5.875% USD 15/11/2026 80,000 63,681 0.01
AMC Networks Inc 4.75% USD 01/08/2025 132,000 104,939 0.01
AMC Networks Inc 5% USD 01/04/2024 190,000 155,714 0.02
American Greetings Corp 144A 7.875% USD 15/02/2025 60,000 50,339 0.01
AmeriGas Partners LP / AmeriGas Finance Corp 5.625% USD 20/05/2024 53,000 43,788 0.01
AmeriGas Partners LP / AmeriGas Finance Corp 5.875% USD 20/08/2026 483,000 398,312 0.04
AMN Healthcare Inc 144A 5.125% USD 01/10/2024 115,000 95,307 0.01
Andeavor Logistics LP / Tesoro Logistics Finance Corp 6.375% USD 01/05/2024 225,000 198,211 0.02
Anheuser-Busch InBev Finance Inc 3.7% USD 01/02/2024 200,000 166,192 0.02
Antero Midstream Partners LP / Antero Midstream Finance Corp 5.375% USD 15/09/2024 470,000 395,285 0.04
Antero Resources Corp 5.625% USD 01/06/2023 417,000 350,711 0.04
Apple Inc 1.375% EUR 24/05/2029 400,000 403,564 0.04
Apple Inc 3.45% USD 09/02/2045 200,000 148,738 0.02
Aramark Services Inc 144A 5% USD 01/04/2025 388,000 320,738 0.03
Archrock Partners LP / Archrock Partners Finance Corp 6% USD 01/10/2022 240,000 197,919 0.02
Arconic Inc 5.125% USD 01/10/2024 225,000 191,189 0.02
Ashland LLC 4.75% USD 15/08/2022 145,000 121,060 0.01
AT&T Inc 3.55% GBP 14/09/2037 580,000 660,991 0.07
AT&T Inc 3.9% USD 14/08/2027 600,000 487,753 0.05
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Avis Budget Car Rental LLC / Avis Budget Finance Inc 144A 5.25% USD 15/03/2025 87,000 68,452 0.01
Avis Budget Car Rental LLC / Avis Budget Finance Inc 5.5% USD 01/04/2023 90,000 73,759 0.01
Axalta Coating Systems LLC 144A 4.875% USD 15/08/2024 150,000 123,699 0.01
B&G Foods Inc 5.25% USD 01/04/2025 143,000 114,415 0.01
Ball Corp 4% USD 15/11/2023 250,000 203,608 0.02
Ball Corp 4.375% EUR 15/12/2023 100,000 113,130 0.01
Ball Corp 5.25% USD 01/07/2025 275,000 237,755 0.03
Bank of America Corp FRN USD Perpetual 90,000 74,293 0.01
Beazer Homes USA Inc 5.875% USD 15/10/2027 27,000 21,106 0.00
Beazer Homes USA Inc 6.75% USD 15/03/2025 435,000 362,289 0.04
Beazer Homes USA Inc 8.75% USD 15/03/2022 110,000 97,169 0.01
Belden Inc 4.125% EUR 15/10/2026 100,000 106,332 0.01
Berkshire Hathaway Inc 1.625% EUR 16/03/2035 200,000 195,246 0.02
Berry Global Inc 5.125% USD 15/07/2023 230,000 191,790 0.02
BMC East LLC 144A 5.5% USD 01/10/2024 362,000 301,491 0.03
Booking Holdings Inc 1.8% EUR 03/03/2027 300,000 304,706 0.03
Booking Holdings Inc 3.6% USD 01/06/2026 450,000 359,483 0.04
Boyd Gaming Corp 6.375% USD 01/04/2026 325,000 281,316 0.03
Boyd Gaming Corp 6.875% USD 15/05/2023 60,000 52,058 0.01
Brink’s Co 144A 4.625% USD 15/10/2027 180,000 139,968 0.02
Builders FirstSource Inc 144A 5.625% USD 01/09/2024 300,000 250,468 0.03
Callon Petroleum Co 6.125% USD 01/10/2024 388,000 324,733 0.03
Calpine Corp 5.375% USD 15/01/2023 95,000 76,496 0.01
Carrols Restaurant Group Inc 8% USD 01/05/2022 175,000 150,225 0.02
Catalent Pharma Solutions Inc 144A 4.875% USD 15/01/2026 42,000 34,120 0.00
CB Escrow Corp 144A 8% USD 15/10/2025 27,000 21,824 0.00
CCO Holdings LLC / CCO Holdings Capital Corp 144A 5.125% USD 01/05/2027 540,000 426,952 0.05
CCO Holdings LLC / CCO Holdings Capital Corp 5.75% USD 01/09/2023 175,000 146,285 0.02
CCO Holdings LLC / CCO Holdings Capital Corp 5.75% USD 15/01/2024 150,000 125,541 0.01
CCO Holdings LLC / CCO Holdings Capital Corp 144A 5.75% USD 15/02/2026 738,000 613,131 0.06
CDW LLC / CDW Finance Corp 5% USD 01/09/2025 459,000 380,399 0.04
Cedar Fair LP / Canada’s Wonderland Co / Magnum Management Corp 5.373% USD 01/06/2024 275,000 232,409 0.02
CEMEX Finance LLC 4.625% EUR 15/06/2024 100,000 107,691 0.01
Centene Corp 4.75% USD 15/01/2025 139,000 113,775 0.01
Centene Corp 6.125% USD 15/02/2024 15,000 12,892 0.00
CenturyLink Inc 6.45% USD 15/06/2021 227,000 191,089 0.02
CenturyLink Inc 7.5% USD 01/04/2024 320,000 264,219 0.03
Chemours Co 6.625% USD 15/05/2023 877,000 758,224 0.08
Chemours Co 7% USD 15/05/2025 155,000 137,497 0.01
Choice Hotels International Inc 5.75% USD 01/07/2022 215,000 188,961 0.02
CHS/Community Health Systems Inc 5.125% USD 01/08/2021 170,000 131,148 0.01
CHS/Community Health Systems Inc 6.25% USD 31/03/2023 507,000 382,987 0.04
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Cincinnati Bell Inc 144A 7% USD 15/07/2024 267,000 208,711 0.02
CIT Group Inc 5% USD 01/08/2023 549,000 462,716 0.05
CIT Group Inc FRN USD Perpetual 30,000 24,924 0.00
Clear Channel Worldwide Holdings Inc 6.5% USD 15/11/2022 465,000 393,935 0.04
Clear Channel Worldwide Holdings Inc 7.625% USD 15/03/2020 185,000 151,472 0.02
Cleaver-Brooks Inc 144A 7.875% USD 01/03/2023 213,000 184,370 0.02
Cleveland—Cliffs Inc 144A 5.75% USD 01/03/2025 317,000 250,715 0.03
CommScope Technologies LLC 144A 6% USD 15/06/2025 606,000 515,172 0.05
Concho Resources Inc 4.375% USD 15/01/2025 260,000 218,800 0.02
Continental Resources Inc/OK 3.8% USD 01/06/2024 385,000 306,465 0.03
Cott Holdings Inc 144A 5.5% USD 01/04/2025 150,000 122,472 0.01
Crown Americas LLC / Crown Americas Capital Corp V 4.25% USD 30/09/2026 70,000 54,289 0.01
Crown Americas LLC / Crown Americas Capital Corp VI 144A 4.75% USD 01/02/2026 50,000 40,619 0.00
CSC Holdings LLC 6.75% USD 15/11/2021 368,000 319,290 0.03
CSC Holdings LLC 144A 10.125% USD 15/01/2023 600,000 550,107 0.06
CSC Holdings LLC 144A 10.875% USD 15/10/2025 200,000 193,204 0.02
CyrusOne LP / CyrusOne Finance Corp 5% USD 15/03/2024 91,000 75,231 0.01
CyrusOne LP / CyrusOne Finance Corp 5.375% USD 15/03/2027 253,000 209,416 0.02
Dana Inc 5.5% USD 15/12/2024 375,000 313,085 0.03
DaVita Inc 5% USD 01/05/2025 150,000 120,937 0.01
Dell International LLC / EMC Corp 144A 5.45% USD 15/06/2023 70,000 60,605 0.01
Dell International LLC / EMC Corp 144A 7.125% USD 15/06/2024 673,000 593,052 0.06
Dell International LLC / EMC Corp 144A 8.1% USD 15/07/2036 230,000 230,639 0.02
Dell International LLC / EMC Corp 144A 8.35% USD 15/07/2046 82,000 84,790 0.01
Diebold Nixdorf Inc 8.5% USD 15/04/2024 211,000 182,855 0.02
Discover Financial Services FRN USD Perpetual 142,000 116,811 0.01
DISH DBS Corp 5.875% USD 15/11/2024 1,015,000 780,953 0.08
DISH DBS Corp 7.875% USD 01/09/2019 280,000 242,365 0.03
Dresdner Funding Trust I 144A 8.151% USD 30/06/2031 100,000 107,820 0.01
Dynegy Inc 7.375% USD 01/11/2022 70,000 60,591 0.01
Encompass Health Corp 5.75% USD 15/09/2025 320,000 267,572 0.03
Energy Transfer Equity LP 5.875% USD 15/01/2024 642,000 555,051 0.06
Energy Transfer Partners LP FRN USD Perpetual 157,000 123,931 0.01
EnerSys 144A 5% USD 30/04/2023 365,000 306,604 0.03
Entegris Inc 144A 4.625% USD 10/02/2026 99,000 80,223 0.01
Envision Healthcare Corp 144A 6.25% USD 01/12/2024 80,000 68,939 0.01
EP Energy LLC / Everest Acquisition Finance Inc 144A 8% USD 29/11/2024 205,000 174,509 0.02
Equinix Inc 2.875% EUR 01/02/2026 500,000 493,310 0.05
Equinix Inc 5.875% USD 15/01/2026 715,000 612,680 0.06
FedEx Corp 3.25% USD 01/04/2026 20,000 15,946 0.00
Ferrellgas LP / Ferrellgas Finance Corp 6.5% USD 01/05/2021 96,000 75,042 0.01
First Data Corp 144A 5% USD 15/01/2024 240,000 198,410 0.02
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First Data Corp 144A 5.375% USD 15/08/2023 50,000 41,847 0.00
First Data Corp 144A 7% USD 01/12/2023 675,000 581,510 0.06
Freeport-McMoRan Inc 5.4% USD 14/11/2034 450,000 360,969 0.04
Frontier Communications Corp 8.5% USD 15/04/2020 100,000 79,192 0.01
Frontier Communications Corp 10.5% USD 15/09/2022 266,000 182,891 0.02
Frontier Communications Corp 11% USD 15/09/2025 435,000 275,055 0.03
GCP Applied Technologies Inc 144A 9.5% USD 01/02/2023 140,000 125,766 0.01
Gibraltar Industries Inc 6.25% USD 01/02/2021 45,000 37,358 0.00
GLP Capital LP / GLP Financing II Inc 5.375% USD 15/04/2026 80,000 67,774 0.01
Graphic Packaging International LLC 4.125% USD 15/08/2024 266,000 217,183 0.02
Gulfport Energy Corp 6% USD 15/10/2024 298,000 240,942 0.03
Gulfport Energy Corp 6.625% USD 01/05/2023 125,000 105,385 0.01
H&E Equipment Services Inc 144A 5.625% USD 01/09/2025 441,000 369,993 0.04
Hanesbrands Inc 144A 4.625% USD 15/05/2024 270,000 220,471 0.02
HCA Inc 5.25% USD 15/04/2025 967,000 815,257 0.09
HCA Inc 5.375% USD 01/02/2025 385,000 322,222 0.03
HCA Inc 5.875% USD 15/03/2022 25,000 21,787 0.00
HCA Inc 5.875% USD 01/05/2023 20,000 17,312 0.00
HCA Inc 5.875% USD 15/02/2026 280,000 238,354 0.03
Herc Rentals Inc 144A 7.75% USD 01/06/2024 225,000 200,282 0.02
Hertz Corp 144A 7.625% USD 01/06/2022 534,000 453,482 0.05
Hewlett Packard Enterprise Co 4.9% USD 15/10/2025 100,000 84,809 0.01
Hill-Rom Holdings Inc 144A 5% USD 15/02/2025 326,000 267,506 0.03
Holly Energy Partners LP / Holly Energy Finance Corp 144A 6% USD 01/08/2024 187,000 158,038 0.02
Hot Topic Inc 144A 9.25% USD 15/06/2021 254,000 208,425 0.02
Hughes Satellite Systems Corp 5.25% USD 01/08/2026 489,000 391,752 0.04
Hughes Satellite Systems Corp 7.625% USD 15/06/2021 115,000 102,014 0.01
Ingles Markets Inc 5.75% USD 15/06/2023 499,000 408,443 0.04
International Business Machines Corp 2.75% GBP 21/12/2020 500,000 589,127 0.06
Iron Mountain Inc 3% EUR 15/01/2025 250,000 249,970 0.03
Iron Mountain Inc 144A 4.875% USD 15/09/2027 370,000 287,711 0.03
Iron Mountain Inc 6% USD 15/08/2023 417,000 354,977 0.04
Iron Mountain US Holdings Inc 144A 5.375% USD 01/06/2026 341,000 276,325 0.03
Itron Inc 144A 5% USD 15/01/2026 197,000 160,644 0.02
JC Penney Corp Inc 6.375% USD 15/10/2036 150,000 83,796 0.01
JC Penney Corp Inc 7.4% USD 01/04/2037 450,000 266,122 0.03
Johnson & Johnson 4.375% USD 05/12/2033 150,000 132,980 0.01
Johnson & Johnson 5.5% GBP 06/11/2024 300,000 420,039 0.04
JPMorgan Chase & Co FRN USD Perpetual 100,000 82,671 0.01
KB Home 7.5% USD 15/09/2022 155,000 141,778 0.02
KFC Holding Co/Pizza Hut Holdings LLC/Taco Bell of America LLC 144A 4.75% USD 01/06/2027 119,000 95,456 0.01
KFC Holding Co/Pizza Hut Holdings LLC/Taco Bell of America LLC 144A 5.25% USD 01/06/2026 190,000 158,241 0.02
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KLX Inc 144A 5.875% USD 01/12/2022 148,000 125,230 0.01
Koppers Inc 144A 6% USD 15/02/2025 231,000 197,115 0.02
Kraton Polymers LLC / Kraton Polymers Capital Corp 144A 10.5% USD 15/04/2023 365,000 335,359 0.04
L Brands Inc 5.625% USD 15/02/2022 492,000 422,366 0.04
L Brands Inc 6.75% USD 01/07/2036 13,000 10,508 0.00
L Brands Inc 6.875% USD 01/11/2035 52,000 42,563 0.00
Lamar Media Corp 5.75% USD 01/02/2026 595,000 507,111 0.05
Lamb Weston Holdings Inc 144A 4.625% USD 01/11/2024 299,000 247,186 0.03
Lennar Corp 4.75% USD 15/11/2022 175,000 144,853 0.02
Lennar Corp 144A 5.25% USD 01/06/2026 142,000 119,136 0.01
Lennar Corp 144A 5.375% USD 01/10/2022 122,000 104,603 0.01
Lennar Corp 144A 8.375% USD 15/01/2021 15,000 13,843 0.00
Level 3 Financing Inc 5.25% USD 15/03/2026 390,000 306,493 0.03
Level 3 Financing Inc 5.375% USD 01/05/2025 162,000 132,601 0.01
Levi Strauss & Co 5% USD 01/05/2025 200,000 168,207 0.02
LifePoint Health Inc 5.375% USD 01/05/2024 326,000 258,500 0.03
LifePoint Health Inc 5.875% USD 01/12/2023 12,000 9,870 0.00
Lithia Motors Inc 144A 5.25% USD 01/08/2025 69,000 57,698 0.01
LPL Holdings Inc 144A 5.75% USD 15/09/2025 152,000 126,126 0.01
Mattel Inc 5.45% USD 01/11/2041 90,000 66,300 0.01
Mattel Inc 6.2% USD 01/10/2040 50,000 38,675 0.00
Mattel Inc 144A 6.75% USD 31/12/2025 377,000 314,562 0.03
McDonald’s Corp 3.25% USD 10/06/2024 200,000 163,878 0.02
Mercer International Inc 144A 5.5% USD 15/01/2026 72,000 58,916 0.01
Mercer International Inc 6.5% USD 01/02/2024 131,000 112,588 0.01
Merck & Co Inc 2.75% USD 10/02/2025 200,000 157,814 0.02
Meredith Corp 144A 6.875% USD 01/02/2026 412,000 347,770 0.04
Meritage Homes Corp 6% USD 01/06/2025 305,000 264,629 0.03
Meritor Inc 6.25% USD 15/02/2024 435,000 372,970 0.04
MGM Resorts International 4.625% USD 01/09/2026 524,000 418,184 0.04
MGM Resorts International 6% USD 15/03/2023 90,000 78,732 0.01
MGM Resorts International 7.75% USD 15/03/2022 155,000 142,096 0.02
Micron Technology Inc 5.5% USD 01/02/2025 254,000 217,261 0.02
Microsoft Corp 2.4% USD 08/08/2026 620,000 470,401 0.05
Microsoft Corp 2.7% USD 12/02/2025 100,000 79,067 0.01
Molina Healthcare Inc 144A 4.875% USD 15/06/2025 85,000 67,139 0.01
Moog Inc 144A 5.25% USD 01/12/2022 50,000 42,461 0.00
MSCI Inc 144A 5.25% USD 15/11/2024 292,000 245,582 0.03
MSCI Inc 144A 5.75% USD 15/08/2025 65,000 56,263 0.01
Murphy Oil USA Inc 5.625% USD 01/05/2027 402,000 335,216 0.04
Navient Corp 7.25% USD 25/01/2022 185,000 162,216 0.02
Navient Corp 8% USD 25/03/2020 300,000 263,360 0.03
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Netflix Inc 3.625% EUR 15/05/2027 650,000 655,174 0.07
Netflix Inc 5.75% USD 01/03/2024 192,000 165,407 0.02
Newfield Exploration Co 5.625% USD 01/07/2024 308,000 266,601 0.03
Nexstar Broadcasting Inc 144A 5.625% USD 01/08/2024 120,000 98,959 0.01
NGPL PipeCo LLC 144A 4.875% USD 15/08/2027 126,000 104,552 0.01
Novelis Corp 144A 6.25% USD 15/08/2024 461,000 390,018 0.04
NRG Energy Inc 6.25% USD 01/05/2024 288,000 245,753 0.03
NRG Energy Inc 6.625% USD 15/01/2027 113,000 95,962 0.01
Oasis Petroleum Inc 6.875% USD 15/01/2023 258,000 216,458 0.02
Oshkosh Corp 5.375% USD 01/03/2025 210,000 178,766 0.02
Parsley Energy LLC / Parsley Finance Corp 144A 6.25% USD 01/06/2024 469,000 400,683 0.04
Penske Automotive Group Inc 5.5% USD 15/05/2026 255,000 208,202 0.02
Pinnacle Entertainment Inc 5.625% USD 01/05/2024 314,000 272,568 0.03
Plains All American Pipeline LP FRN USD Perpetual 205,000 165,490 0.02
Plastipak Holdings Inc 144A 6.25% USD 15/10/2025 207,000 173,670 0.02
PolyOne Corp 5.25% USD 15/03/2023 310,000 258,817 0.03
PQ Corp 144A 6.75% USD 15/11/2022 154,000 133,301 0.01
Pride International LLC 6.875% USD 15/08/2020 175,000 153,268 0.02
Prime Security Services Borrower LLC / Prime Finance Inc 144A 9.25% USD 15/05/2023 620,000 554,427 0.06
QEP Resources Inc 5.25% USD 01/05/2023 44,000 36,015 0.00
QEP Resources Inc 5.625% USD 01/03/2026 80,000 64,909 0.01
QEP Resources Inc 6.875% USD 01/03/2021 300,000 262,746 0.03
Rackspace Hosting Inc 144A 8.625% USD 15/11/2024 254,000 217,521 0.02
Range Resources Corp 4.875% USD 15/05/2025 495,000 390,988 0.04
Range Resources Corp 5.875% USD 01/07/2022 110,000 92,063 0.01
Rayonier AM Products Inc 144A 5.5% USD 01/06/2024 418,000 341,715 0.04
Reynolds Group Issuer I / Reynolds Group Issuer LLC / Reynolds Group Issuer Lu 1444 5,123% USD 1/07/2023 115,000 95,514 0.01
Reynolds Group Issuer Inc / Reynolds Group Issuer LLC / Reynolds Group Issuer Lu 5.75% USD 15/10/2020 101,756 84,539 0.01
RSP Permian Inc 5.25% USD 15/01/2025 416,000 345,613 0.04
RSP Permian Inc 6.625% USD 01/10/2022 60,000 51,321 0.01
Sabine Pass Liquefaction LLC 5.625% USD 01/03/2025 324,000 285,207 0.03
SBA Communications Corp 4.875% USD 01/09/2024 577,000 466,384 0.05
Sealed Air Corp 144A 6.875% USD 15/07/2033 30,000 27,748 0.00
SemGroup Corp 6.375% USD 15/03/2025 190,000 154,353 0.02
ServiceMaster Co LLC 144A 5.125% USD 15/11/2024 326,000 262,169 0.03
ServiceMaster Co LLC 7.45% USD 15/08/2027 110,000 97,916 0.01
SESI LLC 7.125% USD 15/12/2021 145,000 121,505 0.01
Sirius XM Radio Inc 144A 5.375% USD 15/07/2026 318,000 263,544 0.03
Sirius XM Radio Inc 144A 6% USD 15/07/2024 230,000 197,673 0.02
Six Flags Entertainment Corp 144A 4.875% USD 31/07/2024 233,000 190,716 0.02
SM Energy Co 6.125% USD 15/11/2022 130,000 107,738 0.01
SM Energy Co 6.75% USD 15/09/2026 180,000 148,808 0.02
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Southern Co FRN USD 15/03/2057 37,000 31,526 0.00
Southwestern Energy Co 4.1% USD 15/03/2022 424,000 327,098 0.03
Spectrum Brands Inc 4% EUR 01/10/2026 140,000 147,223 0.02
Spectrum Brands Inc 5.75% USD 15/07/2025 270,000 229,289 0.02
Springs Industries Inc 6.25% USD 01/06/2021 158,000 131,913 0.01
Sprint Communications Inc 11.5% USD 15/11/2021 95,000 92,923 0.01
Sprint Corp 7.25% USD 15/09/2021 367,000 313,952 0.03
Sprint Corp 7.625% USD 15/02/2025 50,000 41,131 0.00
Sprint Corp 7.875% USD 15/09/2023 1,176,000 1,001,087 0.11
Standard Industries Inc/NJ 144A 5% USD 15/02/2027 95,000 77,371 0.01
Standard Industries Inc/NJ 144A 6% USD 15/10/2025 344,000 297,762 0.03
Steel Dynamics Inc 5% USD 15/12/2026 26,000 21,654 0.00
Steel Dynamics Inc 5.5% USD 01/10/2024 168,000 143,012 0.02
Suburban Propane Partners LP/Suburban Energy Finance Corp 5.5% USD 01/06/2024 519,000 416,317 0.04
SunCoke Energy Partners LP / SunCoke Energy Partners Finance Corp 144A 7.5% USD 15/06/2025 318,000 273,305 0.03
Sunoco LP / Sunoco Finance Corp 144A 4.875% USD 15/01/2023 170,000 139,149 0.01
Symantec Corp 144A 5% USD 15/04/2025 138,000 114,695 0.01
Targa Resources Partners LP / Targa Resources Partners Finance Corp 5.125% USD 01/02/2025 299,000 244,433 0.03
Targa Resources Partners LP / Targa Resources Partners Finance Corp 5.25% USD 01/05/2023 73,000 61,097 0.01
Teleflex Inc 4.875% USD 01/06/2026 52,000 42,350 0.00
Teleflex Inc 5.25% USD 15/06/2024 6,000 5,034 0.00
Tenet Healthcare Corp 4.5% USD 01/04/2021 150,000 123,392 0.01
Tenet Healthcare Corp 6% USD 01/10/2020 520,000 443,722 0.05
Tenet Healthcare Corp 144A 7.5% USD 01/01/2022 13,000 11,293 0.00
Tenneco Inc 5.375% USD 15/12/2024 170,000 143,671 0.02
Terex Corp 144A 5.625% USD 01/02/2025 376,000 310,458 0.03
Time Warner Cable LLC 5.875% USD 15/11/2040 250,000 215,325 0.02
Titan International Inc 144A 6.5% USD 30/11/2023 438,000 369,269 0.04
T-Mobile USA Inc 4.75% USD 01/02/2028 360,000 287,118 0.03
T-Mobile USA Inc 6% USD 15/04/2024 300,000 255,686 0.03
T-Mobile USA Inc 6.5% USD 15/01/2024 300,000 258,449 0.03
T-Mobile USA Inc 6.5% USD 15/01/2026 820,000 721,528 0.08
TransDigm Inc 6.5% USD 15/05/2025 695,000 584,518 0.06
TreeHouse Foods Inc 144A 6% USD 15/02/2024 315,000 263,636 0.03
Tribune Media Co 5.875% USD 15/07/2022 255,000 213,420 0.02
United Rentals North America Inc 5.5% USD 15/07/2025 390,000 329,599 0.04
United Rentals North America Inc 5.5% USD 15/05/2027 80,000 67,119 0.01
United Rentals North America Inc 5.875% USD 15/09/2026 90,000 77,811 0.01
United States Steel Corp 6.875% USD 15/08/2025 470,000 406,827 0.04
United States Treasury Inflation Indexed Bonds 0.125% USD 15/04/2021 1,550,000 1,307,883 0.14
United States Treasury Note/Bond 1.25% USD 31/12/2018 5,160,000 4,196,193 0.44
United States Treasury Note/Bond 1.625% USD 15/05/2026 1,600,000 1,189,621 0.13
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United States Treasury Note/Bond 4.5% USD 15/02/2036 650,000 642,854 0.07
US Foods Inc 144A 5.875% USD 15/06/2024 418,000 354,973 0.04
Valvoline Inc 5.5% USD 15/07/2024 271,000 229,306 0.02
Verizon Communications Inc 3.375% GBP 27/10/2036 280,000 308,716 0.03
Verizon Communications Inc 4.4% USD 01/11/2034 500,000 401,752 0.04
VFH Parent LLC / Orchestra Co-Issuer Inc 144A 6.75% USD 15/06/2022 43,000 37,044 0.00
Walgreens Boots Alliance Inc 4.8% USD 18/11/2044 100,000 81,183 0.01
Walmart Inc 2.65% USD 15/12/2024 750,000 597,287 0.06
Walt Disney Co 1.85% USD 30/07/2026 220,000 159,967 0.02
Walt Disney Co 3% USD 13/02/2026 100,000 79,973 0.01
Waste Pro USA Inc 144A 5.5% USD 15/02/2026 167,000 137,719 0.01
WellCare Health Plans Inc 5.25% USD 01/04/2025 335,000 278,661 0.03
Western Digital Corp 4.75% USD 15/02/2026 310,000 255,645 0.03
Whiting Petroleum Corp 6.25% USD 01/04/2023 340,000 282,125 0.03
Williams Cos Inc 4.55% USD 24/06/2024 361,000 299,181 0.03
Williams Cos Inc 7.875% USD 01/09/2021 70,000 64,459 0.01
WPX Energy Inc 5.25% USD 15/09/2024 389,000 320,595 0.03
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp 144A 5.25% USD 15/05/2027 53,000 42,568 0.00
Wynn Las Vegas LLC / Wynn Las Vegas Capital Corp 144A 5.5% USD 01/03/2025 328,000 273,174 0.03
XPO Logistics Inc 144A 6.125% USD 01/09/2023 40,000 34,173 0.00
XPO Logistics Inc 144A 6.5% USD 15/06/2022 150,000 128,150 0.01
73,286,548 7.74
BHas 199,698,360 21.08
ARIRFEETRIC_ EHEEN TS ERIXBIOEHI TR CTHRA| 543.753.209 57.41
SN TCWHBIEFTREA MESR A 3 Ve )
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Albion Capital Corporation S.A. (Bank Of Tokyo-Mitsubishi UF]) C/P EUR 16/03/2018 7,000,000 7,002,184 0.74
Bank of China C/D EUR 31/05/2018 7,000,000 7,004,487 0.74
Chesham Finance C/P EUR 14/05/2018 5,000,000 5,003,649 0.53
Citibank NA London Branch C/D EUR 02/05/2018 7,000,000 7,005,644 0.74
Collateralized Commercial Paper 1l LLC C/P EUR 18/04/2018 6,000,000 6,003,675 0.63
Cooeperatieve Rabobank UA C/P EUR 23/08/2018 5,000,000 5,009,918 0.53
Halkin Finance Plc C/P EUR 14/05/2018 7,000,000 7,005,989 0.74
Industrial Commercial Bank of China Luxembourg Branch C/D EUR 22/05/2018 8,000,000 8,005,536 0.84
ING Bank NV C/P EUR 29/06/2018 7,000,000 7,008,480 0.74
Matchpoint Finance C/P EUR 13/08/2018 3,000,000 3,004,725 0.32
National Bank of Abu Dhabi PJ C/D EUR 16/04/2018 3,000,000 3,001,647 0.32
Natixis S.A. C/D EUR 16/05/2018 7,000,000 7,006,272 0.74
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Nordea AB C/P EUR 18/06/2018 7,000,000 7,009,338 0.74
Norinchukin Bank C/D EUR 02/05/2018 7,000,000 7,005,029 0.74
OP Corporate Bank C/P EUR 12/07/2018 3,000,000 3,004,700 0.32
Sumitomo Mitsui Banking Brussels Branch C/D EUR 04/06/2018 5,000,000 5,005,595 0.53
Svenska Handelsbanken AB C/P EUR 29/06/2018 5,000,000 5,006,925 0.53
Svenska Handelsbanken AB C/P EUR 02/08/2018 5,000,000 5,008,487 0.53
UBS AG C/P EUR 10/05/2018 5,000,000 5,005,135 0.53
20104E12 8 17 H OHBAEE41 IHRICESER R EH &/t
HIETE A B 109,107,415 11.53
A =T RElT7 7R
TANVIGR
Invesco Short-Term Investments Co Global Series — Euro Liquidity Portfolio 24,399,365 24,292,618 2.56
NI TN
Invesco Funds SICAV - Invesco India All-Cap Equity Fund 13,200 149,426 0.01
A =T R R A 24,442,044 2.57
BB MESRS R 677,302,668 71.51
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Buy 117,259 EUR to Sell 873,000 DKK Barclays 14 27/03/2018
Buy 45,564 EUR to Sell 60,277,000 KRW Deutsche Bank 65 27/03/2018
Buy 3,251,000 JPY to Sell 24,703 EUR Deutsche Bank 136 27/03/2018
Buy 84,351 EUR to Sell 850,000 SEK Barclays 201 27/03/2018
Buy 38,212 EUR to Sell 151,000 BRL Deutsche Bank 203 07/03/2018
Buy 180,000 AUD to Sell 114,529 EUR Deutsche Bank 241 27/03/2018
Buy 282,357,000 KRW to Sell 212,863 EUR Deutsche Bank 272 27/03/2018
Buy 67,359 EUR to Sell 676,000 SEK Goldman Sachs 435 27/03/2018
Buy 93,000 USD to Sell 75,493 EUR Goldman Sachs 457 27/03/2018
Buy 1,717,920 uUsD to Sell 1,017,600,000 CLP Citigroup 577 11/05/2018
Buy 928,305,488 KRW to Sell 700,090 EUR Barclays 633 27/03/2018
Buy 1,436,322 EUR to Sell 1,267,000 GBP Deutsche Bank 1,135 07/03/2018
Buy 2,118,747 EUR to Sell 3,321,000 AUD Goldman Sachs 1,227 27/03/2018
Buy 2,204,000 BRL to Sell 673,882 uUsDh Barclays 1,362 12/04/2018
Buy 5,098,000 JPY to Sell 37,560 EUR Goldman Sachs 1,398 07/03/2018
Buy 1,086,000 CHF to Sell 941,023 EUR Deutsche Bank 1,735  27/03/2018
Buy 563,155 EUR to Sell 9,477,900,000 IDR Deutsche Bank 1,936  27/03/2018
Buy 1,180,588 EUR to Sell 1,842,000 CAD Deutsche Bank 2,061  27/03/2018
Buy 2,356,798 ZAR to Sell 196,540 [SNY) JP Morgan Chase 2,232 05/04/2018
Buy 305,387 EUR to Sell 370,000 usD JP Morgan Chase 3,381  03/04/2018
Buy 291,580 UsD to Sell 5,887,000 ARS Royal Bank of Scotland 5,575  11/04/2018
Buy 829,991 UsD to Sell 15,646,000 MXN Goldman Sachs 6,484  11/05/2018
Buy 63,694,722 JPY to Sell 586,338 usD Deutsche Bank 8,249  09/04/2018
Buy 3,791,603 GBP to Sell 4,285,876 EUR Goldman Sachs 9,042  07/03/2018
Buy 63,694,722 JPY to Sell 584,247 usD Deutsche Bank 9,831  05/04/2018
Buy 1,267,000 GBP to Sell 1,424,908 EUR Morgan Stanley 10,279 07/03/2018
Buy 11,680,000 BRL to Sell 3,566,086 UsD Goldman Sachs 11,401 12/04/2018
Buy 1,001,500,000 CLP to Sell 1,669,306 usD Barclays 13,666  12/10/2018
Buy 2,844,290 EUR to Sell 2,500,000 GBP Royal Bank of Scotland 16,733  26/04/2018
Buy 4,532,275 USD to Sell 482,637,475 JPY Morgan Stanley 19,350  07/03/2018
Buy 150,789,684 JPY to Sell 1,298,400 CHF Barclays 24,686  12/04/2018
Buy 324,540,507 JPY to Sell 2,827,200 CHF UBS 26,492 07/03/2018
Buy 1,325,000 NZD to Sell 923,113 UsSD Deutsche Bank 26,959  07/03/2018
Buy 14,627,362 USD to Sell 92,696,519 CNH Deutsche Bank 28,565  11/05/2018
Buy 15,805,529 USD to Sell 100,000,000 CNH Deutsche Bank 29,592 12/04/2018
Buy 2,689,000 AUD to Sell 2,063,267 usD Deutsche Bank 29,598  07/03/2018
Buy 2,958,199 USD to Sell 4,049,000 NZD Goldman Sachs 29,940  07/03/2018
Buy 2,979,209 EUR to Sell 29,758,000 SEK Deutsche Bank 33,140  27/03/2018
Buy 5,694,715 EUR to Sell 5,000,000 GBP Royal Bank of Scotland 35,008 29/03/2018
Buy 25,084,000 MXN to Sell 1,277,287 UsD Barclays 38,204  12/04/2018
Buy 76,264,000 HKD to Sell 7,924,630 EUR Barclays 39,414 27/03/2018
Buy 40,438,001 BRL to Sell 12,386,058 UsD Goldman Sachs 46,423  07/03/2018
Buy 365,609,000 JPY to Sell 3,353,088 usD Barclays 50,960  07/03/2018
Buy 496,679,939 RUB to Sell 8,677,148 uUsD Barclays 54,594 11/05/2018
Buy 18,766,356 USD to Sell 15,251,000 EUR Goldman Sachs 57,073  12/04/2018
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Buy 13,926,219 uUsD to Sell 17,740,000 AUD Deutsche Bank 61,325  12/04/2018
Buy 18,718,925 uUsD to Sell 15,251,000 EUR Goldman Sachs 61,863  07/03/2018
Buy 5,471,984 EUR to Sell 6,622,961 USD Goldman Sachs 69,509  12/04/2018
Buy 15,915,566 EUR to Sell 14,000,000 GBP JP Morgan Chase 72,097  06/04/2018
Buy 8,933,943 UsD to Sell 12,233,000 NZD Goldman Sachs 90,286  11/05/2018
Buy 4,782,041 USDh to Sell 5,956,367 CAD Deutsche Bank 93,213 12/04/2018
Buy 554,140,800 JPY to Sell 5,059,482 USD Citigroup 95,789  07/03/2018
Buy 3,810,657 USDh to Sell 4,710,500 CAD Goldman Sachs 97,253 12/04/2018
Buy 6,403,196 EUR to Sell 7,700,000 UsDh JP Morgan Chase 106,921 12/03/2018
Buy 14,086,872 UsD to Sell 17,789,000 CAD Barclays 127,352 07/03/2018
Buy 5,335,784 EUR to Sell 6,355,266 UsDh Deutsche Bank 136,911 07/03/2018
Buy 8,203,189 UsD to Sell 6,559,267 EUR BNY Mellon 151,284  07/03/2018
Buy 504,730,904 RUB to Sell 8,720,902 UsD Deutsche Bank 156,490 12/04/2018
Buy 24,339,000 uUsD to Sell 19,715,531 EUR Deutsche Bank 161,332 27/03/2018
Buy 506,717,002 MXN to Sell 26,655,988 UsD Barclays 205,412 07/03/2018
Buy 10,881,031 UsD to Sell 13,548,733 CAD Deutsche Bank 210,176  11/05/2018
Buy 18,575,864 uUsD to Sell 23,402,000 AUD Deutsche Bank 220,693  09/11/2018
Buy 18,558,348 UsD to Sell 23,402,000 AUD Deutsche Bank 231,834  11/05/2018
Buy 7,886,400,000 CLP to Sell 12,975,107 UsDh Deutsche Bank 275,665 12/04/2018
Buy 7,886,400,000 CLP to Sell 12,925,770 usDh Deutsche Bank 283,880  12/10/2018
Buy 183,101,000 MXN to Sell 9,309,492 USD Goldman Sachs 290,359  12/04/2018
Buy 2,204,000,000 CLP to Sell 3,360,832 USD JP Morgan Chase 296,048  07/03/2018
Buy 13,460,500,000 CLP to Sell 22,321,814 usD Barclays 319,824  11/05/2018
Buy 583,795,534 RUB to Sell 9,827,711 UsDh Deutsche Bank 430,554  07/03/2018
Buy 2,385,363,589 JPY to Sell 20,252,533 CHF Deutsche Bank 630,758  11/05/2018
Buy 2,311,249,373 JPY to Sell 20,836,464 USD Goldman Sachs 661,307  12/04/2018
Buy 6,903,979,699 JPY to Sell 63,645,302 USD Goldman Sachs 694,612 07/03/2018
Buy 15,311,100,000 CLP to Sell 23,433,683 USD Goldman Sachs 1,986,187  07/03/2018
Buy 56,449,312,792 JPY to Sell 429,272,882 EUR BNY Mellon 2,103,911  07/03/2018
RIRGESE 2 B L RRICARD AR EH RIS A F 11,003,804

Buy 56,632,557 uUsD to Sell 376,278,038 CNH Goldman Sachs (2,312,161)  07/03/2018
Buy 375,870,000 SEK to Sell 38,321,887 EUR Barclays (1,109,232)  12/04/2018
Buy 70,979,814 EUR to Sell 87,818,000 USD Goldman Sachs (738,266) 27/03/2018
Buy 21,629,114 usD to Sell 2,396,489,454 JPY Goldman Sachs (620,077)  07/03/2018
Buy 20,888,054 USD to Sell 20,252,535 CHF Deutsche Bank (545,717)  12/04/2018
Buy 20,826,405 uUsD to Sell 20,252,533 CHF Deutsche Bank (539,367) 07/03/2018
Buy 196,852,000 SEK to Sell 20,018,193 EUR Goldman Sachs (527,843) 11/05/2018
Buy 1,682,006,899 INR to Sell 26,272,327 USD Goldman Sachs (518,733)  12/04/2018
Buy 321,441,999 SEK to Sell 32,239,953 EUR Barclays (417,236)  07/03/2018
Buy 21,282,667 uUsD to Sell 27,862,000 AUD Goldman Sachs (385,057) 07/03/2018
Buy 1,984,771,599 INR to Sell 30,595,668 usD Barclays (366,074)  11/05/2018
Buy 43,554,657 EUR to Sell 420,302,000 HKD Barclays (336,351) 27/03/2018
Buy 5,237,422,674 JPY to Sell 49,335,180 USD Goldman Sachs (334,677)  07/03/2018
Buy 16,142,717 EUR to Sell 20,186,699 UsDh JP Morgan Chase (323,957) 12/04/2018
Buy 15,251,000 EUR to Sell 19,020,742 USD JP Morgan Chase (308,762) 07/03/2018
Buy 31,512,940 EUR to Sell 39,139,497 USD Goldman Sachs (294,747)  31/05/2018
Buy 32,109,923 EUR to Sell 39,873,789 usD Barclays (294,505) 31/05/2018
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Buy 3,887,326 usD to Sell 2,418,500,000 CLP Deutsche Bank (161,736)  07/03/2018
Buy 149,663,894 EUR to Sell 132,344,788 GBP Deutsche Bank (152,325)  27/03/2018
Buy 16,380,980 usD to Sell 1,768,953,000 JPY Morgan Stanley (117,735)  07/03/2018
Buy 6,501,674 EUR to Sell 8,100,000 USDh Royal Bank of Scotland (112,218) 29/03/2018
Buy 41,017,544 usD to Sell 44,555,225,496 KRW Goldman Sachs (111,733)  07/03/2018
Buy 4,500,945 EUR to Sell 5,650,000 usD Goldman Sachs (105,289) 20/04/2018
Buy 5,607,447 EUR to Sell 7,000,000 USD Royal Bank of Scotland (96,996)  26/04/2018
Buy 14,964,826 usb to Sell 16,304,926,000 KRW Barclays (78,102)  07/03/2018
Buy 3,733,212 EUR to Sell 4,665,395 uUsSD Goldman Sachs (64,289) 11/05/2018
Buy 1,902,716,299 INR to Sell 29,243,765 USD Goldman Sachs (60,265) 07/03/2018
Buy 219,125,600 INR to Sell 3,406,592 uUsSD Citigroup (54,471)  12/04/2018
Buy 8,759,146 usD to Sell 12,233,000 NZD Deutsche Bank (53,060) 12/04/2018
Buy 4,481,219 EUR to Sell 593,036,000 JPY Barclays (49,980) 27/03/2018
Buy 8,109,458 EUR to Sell 10,000,000 USD JP Morgan Chase (49,444)  09/04/2018
Buy 11,374,810 GBP to Sell 12,927,712 EUR Goldman Sachs (42,959)  07/03/2018
Buy 6,458,589 usD to Sell 9,017,000 NZD Deutsche Bank (39,041) 07/03/2018
Buy 1,595,209 EUR to Sell 2,000,000 USD JP Morgan Chase (36,914) 06/04/2018
Buy 27,297,084 EUR to Sell 31,482,000 CHF Barclays (32,483) 27/03/2018
Buy 82,294,000 MXN to Sell 4,362,143 usSD Barclays (31,341)  11/05/2018
Buy 860,061 GBP to Sell 1,226,946 USD Deutsche Bank (27,994)  05/04/2018
Buy 4,667,442 EUR to Sell 4,150,000 GBP JP Morgan Chase (27,117)  20/04/2018
Buy 10,686,000 BRL to Sell 3,295,097 usSD Goldman Sachs (24,502) 11/05/2018
Buy 5,221,245 EUR to Sell 50,538,000 NOK Barclays (23,864) 27/03/2018
Buy 4,623,063 EUR to Sell 4,100,000 GBP JP Morgan Chase (20,442) 12/03/2018
Buy 17,162,691 EUR to Sell 15,166,413 GBP Barclays (16,979) 07/03/2018
Buy 1,250,879 EUR to Sell 5,052,000 BRL Deutsche Bank (15,946) 27/03/2018
Buy 921,567 EUR to Sell 1,150,000 USD Deutsche Bank (15,592)  26/04/2018
Buy 3,782,828 EUR to Sell 135,902,000 TWD Deutsche Bank (14,643) 27/03/2018
Buy 654,910 EUR to Sell 820,266 usb Deutsche Bank (14,523)  05/04/2018
Buy 339,609 uUSDh to Sell 492,000 NZD JP Morgan Chase (12,597) 07/03/2018
Buy 1,830,919 EUR to Sell 2,985,000 SGD Goldman Sachs (12,036) 27/03/2018
Buy 12,538,507 EUR to Sell 16,625,810,000 KRW Barclays (11,332) 27/03/2018
Buy 5,887,000 ARS to Sell 295,236 usD Royal Bank of Scotland (8,557) 11/04/2018
Buy 481,910 EUR to Sell 600,000 usD JP Morgan Chase (7,384) 16/04/2018
Buy 2,257,028 EUR to Sell 2,000,000 GBP JP Morgan Chase (6,129) 09/04/2018
Buy 2,592,677 EUR to Sell 208,319,000 INR Goldman Sachs (6,104) 27/03/2018
Buy 808,000 GBP to Sell 919,784 EUR Deutsche Bank (5,116) 27/03/2018
Buy 368,168 EUR to Sell 455,000 usb Deutsche Bank (3,416) 27/03/2018
Buy 639,041 EUR to Sell 14,836,000 MXN  JP Morgan Chase (2,170) 27/03/2018
Buy 2,012,000 SEK to Sell 201,107 EUR Deutsche Bank (1,917)  27/03/2018
Buy 247,157 EUR to Sell 306,449 usSD CIBC (1,886) 31/05/2018
Buy 820,000 CHF to Sell 713,582 EUR Goldman Sachs (1,739)  27/03/2018
Buy 79,800 EUR to Sell 100,000 usDh Royal Bank of Canada (London Branch) (1,467) 31/05/2018
Buy 95,053 EUR to Sell 117,932 USD BNY Mellon (1,420) 07/03/2018
Buy 163,661 EUR to Sell 202,000 usb Barclays (1,305) 27/03/2018
Buy 368,526 EUR to Sell 580,000 AUD Barclays (1,290) 27/03/2018
Buy 122,602 EUR to Sell 16,199,000 JPY Deutsche Bank (1,170)  27/03/2018
Buy 37,833 EUR to Sell 5,098,000 JPY Morgan Stanley (1,125) 07/03/2018
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Buy 204,851 EUR to Sell 323,000 AUD Goldman Sachs (1,098) 27/03/2018
Buy 523,830 EUR to Sell 464,690 GBP CIBC (1,082) 31/05/2018
Buy 327,199 EUR to Sell 434,897,000 KRW Deutsche Bank (1,079) 27/03/2018
Buy 864,407 MXN to Sell 46,529 usDh Deutsche Bank (693) 05/04/2018
Buy 151,342 EUR to Sell 12,180,000 INR Deutsche Bank (604) 27/03/2018
Buy 895,000 GBP to Sell 1,013,748 EUR Barclays (595) 27/03/2018
Buy 213,131 EUR to Sell 335,000 AUD Deutsche Bank (470)  27/03/2018
Buy 937,284 EUR to Sell 1,080,000 CHF Deutsche Bank (265) 27/03/2018
Buy 77,539 EUR to Sell 122,000 CAD CIBC (222) 31/05/2018
Buy 3,063,636 EUR to Sell 22,813,000 DKK Deutsche Bank (174)  27/03/2018
Buy 36,263 EUR to Sell 59,000 SGD Deutsche Bank (163) 27/03/2018
Buy 161,628,000 KRW to Sell 122,166 EUR Deutsche Bank (163) 27/03/2018
Buy 47,901 EUR to Sell 75,000 CAD Barclays (84) 27/03/2018
Buy 228,382 EUR to Sell 2,201,000 NOK Deutsche Bank (50) 27/03/2018
Buy 49,129 EUR to Sell 196,000 BRL Goldman Sachs (19) 27/03/2018
Buy 151,000 BRL to Sell 38,021 EUR Morgan Stanley (12) 07/03/2018
RIRGESE 2 B LRI RDOAR B AR (11,719,678)

KRB EHERELRNRORERBEAFH (715,874




AVRRDT7U R =G A=\ 3—F T YR Ja—2V XL Ik T7UR

SEWERHK
o =R 7 N, o EBAZ |

g T I A Bl
Dax Index Future 16/03/2018 (231)  (71,802,019)  Short 3,730,727
Euro Stoxx 50 Future 16/03/2018 (1,978) (68,033,310) Short 2,523,385
CAC40 10 Euro Future 16/03/2018 1,381 73,393,245 Long 2,433,065
S&P 500 Emini Future 16/03/2018 (418) (46,995,446) Short 1,437,065
FTSE 100 Index Future 16/03/2018 (739)  (60,667,723) Short 798,905
Hang Seng China Enterprises Index Future 28/03/2018 (370) (23,954,415) Short 728,217
FTSE UK Mid Cap Future 16/03/2018 (351) (15,010,740) Short 129,628
Nikkei 225 (SGX) Future 08/03/2018 (76) (6,417,236) Short 127,757
Swiss Market Index Future 16/03/2018 998 76,570,173 Long 115,458
MSCI Taiwan Index Future 29/03/2018 761 24,788,157 Long 44,565
Euro-Bund Future 08/03/2018 (6) (955,770)  Short 21,870
Euro—Schatz Future 08/03/2018 (35) (3,917,638) Short 6,387
US 2 Year Note (CBT) Future 29/06/2018 91) (15,822,958) Short 5,237
Mexican Bolsa Index Future 16/03/2018 (442) (9,221,442) Short 5,134
US 10 Year Note (CBT) Future 20/06/2018 4 392,405 Long 128
FeMEFNARDAREBR IS A7) 12,107,528
Bovespa Index Future 18/04/2018 (760) (16,791,941) Short (665,408)
Euro—Buxl 30 Year Bond Future 08/03/2018 11 1,775,950 Long (57,200)
Euro Stoxx Bank Future 16/03/2018 3,074 20,711,075 Long (49,262)
Long Gilt Future 27/06/2018 (33) (4,521,078) Short (13,834)
US Ultra Bond (CBT) Future 20/06/2018 (5) (635,826) Short (8,244)
MSCI AC Asia ex Japan Future 16/03/2018 (505) (21,536,213) Short (5,819)
AN AR DR EBRIAE (799,767)
FFRARDRERHREE 11,307,761

EUR 13,607,859DFEHLA=23 /S 7 « A7« T AV F7« AV )L - U FIZZEL ALV TND,
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iTraxx EUR CDSI S27 5Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 52,436,000 (1,261,994)
Markit CDSI S29 5Y Goldman Sachs 1.00% 20/12/2022 USD 44,024,000 (721,643)
iTraxx EUR CDSI S27 5Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 26,883,000 (647,001)
Markit CDSI S29 5Y Citigroup 1.00% 20/12/2022 USD 37,374,020 (612,636)
Markit CDSI S29 5Y Citigroup 1.00% 20/12/2022 USD 37,373,980 (612,636)
Markit CDSI S29 5Y Citigroup 1.00% 20/12/2022 USD 32,993,000 (540,822)
iTraxx EUR CDSI S28 5Y Bank of America Merrill Lynch 1.00% 20/12/2022 EUR 17,532,000 (394,070)
Markit CDSI S29 5Y Citigroup 1.00% 20/12/2022 USD 20,232,470 (331,651)
iTraxx EUR CDSI S27 5Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 13,109,000 (315,498)
iTraxx Crossover CDSI S28 5Y Bank of America Merrill Lynch 5.00% 20/12/2022 EUR 2,300,000 (235,724)
Markit CDSI S29 5Y Barclays 1.00% 20/12/2022 USD 10,116,188 (165,825)
Markit CDSI S29 5Y Barclays 1.00% 20/12/2022 USD 10,116,158 (165,824)
iTraxx EUR CDSI S28 5Y Bank of America Merrill Lynch 1.00% 20/12/2022 EUR 7,025,000 (157,902)
Markit CDSI S29 5Y BNP Paribas 1.00% 20/12/2022 USD 8,745,592 (143,358)
Markit CDSI S29 5Y Citigroup 1.00% 20/12/2022 USD 8,745,592 (143,358)
Markit CDSI S29 5Y Citigroup 1.00% 20/12/2022 USD 8,623,000 (141,349)
iTraxx EUR CDSI S28 5Y Bank of America Merrill Lynch 1.00% 20/12/2022 EUR 5,423,000 (121,894)
iTraxx EUR CDSI S27 4Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 4,860,000 (116,967)
Markit CDSI S29 5Y Citigroup 1.00% 20/12/2022 USD 6,543,000 (107,253)
iTraxx Crossover CDSI S28 5Y Bank of America Merrill Lynch 5.00% 20/12/2022 EUR 1,000,000 (102,489)
iTraxx EUR CDSI S28 5Y Bank of America Merrill Lynch 1.00% 20/12/2022 EUR 4,314,000 (96,967)
iTraxx EUR CDSI S27 5Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 3,449,000 (83,008)
Markit CDSI S29 5Y Barclays 1.00% 20/12/2022 USD 3,134,000 (51,373)
Markit CDSI S29 5Y Merrill Lynch 1.00% 20/12/2022 USD 3,068,000 (50,291)
Markit CDSI S29 5Y Morgan Stanley 1.00% 20/12/2022 USD 2,011,000 (32,964)
iTraxx EUR CDSI S27 5Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 1,171,000 (28,183)
iTraxx EUR CDSI S27 5Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 1,092,000 (26,281)
iTraxx EUR CDSI S28 5Y Bank of America Merrill Lynch 1.00% 20/12/2022 EUR 1,000,000 (22,477)
iTraxx EUR CDSI S27 5Y Bank of America Merrill Lynch 1.00% 20/06/2022 EUR 430,000 (10,349)
JLVYR T T AN ATy T IARHR TR LA G (7,441,787)
VPO T 74NV ATy 7 IREREBR S EF (7,441,787)
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S&P 500 Index JP Morgan 24/12/2018 USD 76,259 146,597
S&P 500 Index UBS 24/12/2018 USD 50,839 98,311
S&P 500 Index Societe Generale 24/12/2018 USD 50,839 88,791
KOSPT 200 Index UBS 14/12/2018 KRW 34,475,120 78,391
KOSPI 200 Index UBS 14/12/2018 KRW 34,514,823 58,930
S&P 500 Index UBS 24/12/2018 USD 30,644 56,981
KOSPT 200 Index UBS 14/12/2018 KRW 21,609,560 50,494
S&P 500 Index Societe Generale 24/12/2018 USD 25,419 44,924
S&P 500 Index UBS 24/12/2018 USD 24,345 43,876
S&P 500 Index Societe Generale 24/12/2018 USD 25,420 43,789
KOSPT 200 Index Societe Generale 14/12/2018 KRW 17,408,592 41,907
KOSPI 200 Index Societe Generale 14/12/2018 KRW 17,408,592 41,606
S&P 500 Index Societe Generale 24/12/2018 USD 21,378 37,495
S&P 500 Index UBS 18/06/2018  USD 32,495 32,890
Hang Seng Index JP Morgan 31/12/2018 HKD 948,018 28,706
S&P 500 Index Societe Generale 18/06/2018 USD 24,371 24,667
Hang Seng Index UBS 29/06/2018 HKD 229,134 23,030
S&P 500 Index UBS 24/12/2018 USD 15,394 22,810
S&P 500 Index Citigroup 18/06/2018  USD 24,974 21,506
S&P 500 Index UBS 24/12/2018 USD 12,710 20,657
S&P 500 Index BNP Paribas 24/12/2018 USD 15,933 20,614
S&P 500 Index Citigroup 24/12/2018 USD 12,710 20,203
Hang Seng Index UBS 31/12/2018 HKD 200,500 18,136
Hang Seng Index UBS 29/06/2018 HKD 193,715 15,207
S&P 500 Index UBS 18/06/2018  USD 18,730 13,988
S&P 500 Index Citigroup 24/12/2018 USD 13,780 13,811
S&P 500 Index Citigroup 18/06/2018  USD 8,268 13,702
S&P 500 Index JP Morgan 18/06/2018  USD 9,296 13,627
Hang Seng Index UBS 31/12/2018 HKD 280,301 12,806
S&P 500 Index UBS 18/06/2018  USD 11,015 12,387
S&P 500 Index UBS 24/12/2018 USD 18,359 11,267
S&P 500 Index Societe Generale 24/12/2018 USD 40,618 10,908
S&P 500 Index JP Morgan 18/06/2018  USD 6,972 10,221
S&P 500 Index Citigroup 24/12/2018 USD 31,217 9,072
S&P 500 Index JP Morgan 24/12/2018 USD 23,523 8,823
Hang Seng Index JP Morgan 31/12/2018 HKD 121,494 7,095
S&P 500 Index Societe Generale 24/12/2018 USD 39,955 6,313
S&P 200 Index JP Morgan 21/12/2018 AUD 31,382 6,245
Hang Seng Index Citigroup 29/06/2018 HKD 186,156 6,135
S&P 500 Index JP Morgan 24/12/2018 USD 11,620 5,724
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S&P 500 Index Societe Generale 18/06/2018  USD 15,565 5,685
S&P 500 Index UBS 24/12/2018 USD 31,364 5,567
Hang Seng Index JP Morgan 31/12/2018 HKD 87,941 5,126
S&P 500 Index UBS 18/06/2018  USD 20,754 5,109
S&P 500 Index Societe Generale 24/12/2018 USD 29,966 4,735
S&P 500 Index UBS 24/12/2018 USD 15,682 2,784
S&P 500 Index JP Morgan 24/12/2018 USD 19,978 1,982
YT LA ATy FISRDAR TR B 7 1,273,630
S&P 500 Index UBS 24/12/2018  USD 104,547 (381,143)
KOSPI 200 Index JP Morgan 14/12/2018 KRW 86,385,910 (208,806)
KOSPI 200 Index Societe Generale 14/12/2018 KRW 57,588,065 (146,623)
KOSPI 200 Index Societe Generale 14/12/2018 KRW 50,355,659 (145,432)
S&P 500 Index UBS 24/12/2018 USD 37,228 (140,699)
KOSPI 200 Index UBS 14/12/2018 KRW 57,521,943 (136,205)
KOSPI 200 Index UBS 14/12/2018  KRW 34,203,533 (95,053)
KOSPI 200 Index Societe Generale 14/12/2018 KRW 28,861,275 (91,138)
KOSPI 200 Index Societe Generale 14/12/2018 KRW 28,762,242 (82,092)
S&P 500 Index Goldman Sachs 24/12/2018 USD 53,960 (79,051)
KOSPI 200 Index UBS 14/12/2018  KRW 30,456,655 (76,542)
KOSPI 200 Index UBS 14/12/2018 KRW 20,513,039 (63,883)
KOSPI 200 Index Societe Generale 14/12/2018 KRW 20,421,182 (61,846)
KOSPI 200 Index UBS 14/12/2018  KRW 20,469,585 (60,768)
S&P 500 Index Goldman Sachs 24/12/2018  USD 40,470 (59,288)
KOSPI 200 Index UBS 14/12/2018 KRW 30,790,675 (55,195)
KOSPI 200 Index BNP Paribas 14/12/2018  KRW 16,485,704 (49,192)
KOSPI 200 Index Citigroup 14/12/2018 KRW 14,437,044 (45,165)
KOSPI 200 Index UBS 14/12/2018 KRW 14,436,895 (44,740)
KOSPI 200 Index Citigroup 14/12/2018 KRW 22,623,586 (44,196)
S&P 500 Index JP Morgan 24/12/2018 USD 52,493 (43,708)
S&P 500 Index Goldman Sachs 24/12/2018 USD 26,980 (39,526)
KOSPI 200 Index Societe Generale 14/12/2018 KRW 20,163,557 (34,211)
S&P 500 Index JP Morgan 24/12/2018 USD 39,370 (32,781)
Hang Seng Index Societe Generale 29/06/2018 HKD 173,293 (30,449)
S&P 500 Index Societe Generale 24/12/2018 USD 14,477 (29,412)
Hang Seng Index UBS 31/12/2018 HKD 310,853 (26,663)
Hang Seng Index JP Morgan 31/12/2018 HKD 174,578 (25,641)
S&P 500 Index JP Morgan 24/12/2018 USD 22,238 (25,055)
S&P 500 Index Societe Generale 24/12/2018 USD 10,858 (22,059)
S&P 500 Index JP Morgan 24/12/2018 USD 26,247 (21,855)
Hang Seng Index JP Morgan 31/12/2018 HKD 150,348 (20,167)
KOSPI 200 Index Citigroup 14/12/2018 KRW 7,722,568 (20,062)
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Hang Seng Index UBS 31/12/2018 HKD 414,471 (19,676)
Hang Seng Index UBS 29/06/2018 HKD 207,952 (19,490)
S&P 500 Index Goldman Sachs 24/12/2018 USD 33,772 (19,212)
S&P 500 Index Goldman Sachs 24/12/2018  USD 33,772 (19,212)
KOSPT 200 Index UBS 14/12/2018 KRW 7,635,829 (18,842)
Hang Seng Index JP Morgan 31/12/2018 HKD 408,063 (17,094)
Hang Seng Index UBS 31/12/2018 HKD 245,021 (16,830)
S&P 500 Index Societe Generale 24/12/2018 USD 7,238 (14,705)
S&P 200 Index UBS 21/12/2018 AUD 53,744 (13,690)
S&P 500 Index UBS 24/12/2018  USD 40,190 (13,602)
S&P 200 Index UBS 21/12/2018 AUD 144,802 (12,888)
S&P 500 Index Goldman Sachs 24/12/2018  USD 22,515 (12,808)
Hang Seng Index UBS 29/06/2018 HKD 163,442 (12,773)
S&P 500 Index UBS 24/12/2018  USD 53,062 (12,492)
Hang Seng Index UBS 31/12/2018 HKD 297,261 (12,204)
Hang Seng Index UBS 31/12/2018 HKD 124,397 (12,088)
Hang Seng Index Citigroup 29/06/2018 HKD 69,034 (11,304)
S&P 500 Index UBS 24/12/2018 USD 30,142 (10,201)
S&P 500 Index Societe Generale 24/12/2018  USD 25,942 (10,020)
S&P 500 Index UBS 24/12/2018  USD 39,797 (9,369)
Hang Seng Index UBS 29/06/2018 HKD 78,384 (9,085)
Hang Seng Index JP Morgan 29/06/2018 HKD 54,511 (7,789)
S&P 500 Index UBS 24/12/2018  USD 20,095 (6,801)
Hang Seng Index UBS 29/06/2018 HKD 72,643 (6,444)
S&P 500 Index Goldman Sachs 24/12/2018 USD 11,257 (6,404)
S&P 500 Index UBS 24/12/2018  USD 26,531 (6,246)
Hang Seng Index Societe Generale 29/06/2018 HKD 137,805 (4,601)
Hang Seng Index Societe Generale 31/12/2018 HKD 100,276 (4,121)
S&P 200 Index UBS 21/12/2018 AUD 38,005 (4,099)
Hang Seng Index Societe Generale 31/12/2018 HKD 100,276 (3,680)
S&P 200 Index BNP Paribas 21/12/2018  AUD 38,006 (3,625)
Hang Seng Index JP Morgan 29/06/2018 HKD 72,682 (3,077)
S&P 200 Index UBS 21/12/2018 AUD 38,006 (2,800)
S&P 200 Index UBS 21/12/2018 AUD 19,003 (1,307)
Hang Seng Index UBS 31/12/2018 HKD 200,552 (759)
S&P 200 Index UBS 21/12/2018 AUD 89,569 (530)
NYT LA ATy TR DARFEBUE A G (2,798,514)
NYT LR RV 7 IR BAREBR R F (1,524,884)
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Pay Fixed 1.1414% / Receive CPTFEMU Bank of America Merrill Lynch 15/03/2022 EUR 33,506,900 350,968
Pay Fixed 1.275% / Receive CPTFEMU Bank of America Merrill Lynch 15/10/2022 EUR 46,752,000 336,833
Pay Fixed 1.1051% / Receive CPTFEMU Bank of America Merrill Lynch 15/04/2022 EUR 23,933,500 279,772
Pay Fixed 1.114% / Receive CPTFEMU Bank of America Merrill Lynch 15/03/2022 EUR 19,146,800 228,067
Pay Fixed 1.285% / Receive CPTFEMU Bank of America Merrill Lynch 15/08/2022 EUR 26,200,000 166,909
Pay Fixed 1.14% / Receive CPTFEMU Bank of America Merrill Lynch 15/03/2022 EUR 14,360,100 151,470
Pay Fixed 2.1525% / Receive CPURNSA Bank of America Merrill Lynch 05/10/2027 USD 7,760,000 131,993
Pay Fixed 1.20167% / Receive CPTFEMU Bank of America Merrill Lynch 15/07/2022 EUR 14,903,875 130,342
Pay Fixed 1.31% / Receive CPTFEMU Bank of America Merrill Lynch 15/08/2022 EUR 24,838,943 125,556
Pay Fixed 1.22247% / Receive CPTFEMU Bank of America Merrill Lynch 15/07/2022 EUR 14,954,512 114,476
Pay Fixed 1.1338% / Receive CPTFEMU Bank of America Merrill Lynch 15/04/2022 EUR 10,667,000 108,670
Pay Fixed 1.26% / Receive CPTFEMU Bank of America Merrill Lynch 15/09/2022 EUR 13,235,000 106,962
Pay Fixed 1.176% / Receive CPTFEMU Bank of America Merrill Lynch 15/07/2022 EUR 10,276,201 103,688
Pay Fixed 1.18% / Receive CPTFEMU Bank of America Merrill Lynch 15/07/2022 EUR 9,989,171 98,700
Pay Fixed 1.24% / Receive CPTFEMU Bank of America Merrill Lynch 15/08/2022 EUR 10,512,000 91,829
Pay Fixed 1.2925% / Receive CPTFEMU Bank of America Merrill Lynch 15/10/2022 EUR 14,460,000 90,880
Pay Fixed 1.1625% / Receive CPTFEMU Bank of America Merrill Lynch 15/05/2022 EUR 9,810,000 85,272
Pay Fixed 2.1225% / Receive CPURNSA Bank of America Merrill Lynch 19/10/2027 USD 4,266,000 80,076
Pay Fixed 1.2174% / Receive CPTFEMU Bank of America Merrill Lynch 15/07/2022 EUR 9,989,171 79,123
Pay Fixed 2.131% / Receive CPURNSA Bank of America Merrill Lynch 19/10/2027 USD 4,266,000 77,361
Receive Fixed 3.5935% / Pay UKRPI Bank of America Merrill Lynch 15/04/2027 GBP 2,687,000 75,026
Pay Fixed 1.955% / Receive CPURNSA Bank of America Merrill Lynch 18/10/2026 USD 2,670,000 73,676
Pay Fixed 1.96% / Receive CPURNSA Bank of America Merrill Lynch 18/10/2026 USD 2,670,000 72,661
Pay Fixed 2.1475% / Receive CPURNSA Bank of America Merrill Lynch 20/10/2027 USD 4,266,000 71,936
Pay Fixed 1.29956% / Receive CPTFEMU Bank of America Merrill Lynch 15/10/2022 EUR 11,854,000 70,101
Receive Fixed 3.38825% / Pay UKRPI Bank of America Merrill Lynch 15/10/2027 GBP 15,441,611 68,643
Pay Fixed 1.11% / Receive CPTFEMU Bank of America Merrill Lynch 15/04/2022 EUR 5,897,000 67,422
Pay Fixed 1.995% / Receive CPURNSA Bank of America Merrill Lynch 24/10/2026  USD 2,670,000 65,826
Pay Fixed 1.995% / Receive CPURNSA Bank of America Merrill Lynch 19/10/2026 USD 2,670,000 65,592
Pay Fixed 1.335% / Receive CPTFEMU Bank of America Merrill Lynch 15/11/2022 EUR 18,733,000 65,122
Pay Fixed 1.9925% / Receive CPURNSA Bank of America Merrill Lynch 21/10/2026  USD 2,614,000 64,810
Pay Fixed 2.0% / Receive CPURNSA Bank of America Merrill Lynch 19/10/2026 USD 2,614,000 63,219
Pay Fixed 2.01% / Receive CPURNSA Bank of America Merrill Lynch 21/10/2026 USD 2,670,000 62,632
Pay Fixed 2.01% / Receive CPURNSA Bank of America Merrill Lynch 20/10/2026  USD 2,670,000 62,583
Receive Fixed 3.633% / Pay UKRPI Bank of America Merrill Lynch 15/01/2027 GBP 2,295,227 62,125
Pay Fixed 2.04% / Receive CPURNSA Bank of America Merrill Lynch 01/11/2026 USD 2,682,000 57,311
Receive Fixed 3.4675% / Pay UKRPI Bank of America Merrill Lynch 15/05/2027 GBP 5,485,000 55,021
Pay Fixed 2.0475% / Receive CPURNSA Bank of America Merrill Lynch 01/11/2026  USD 2,631,000 54,710
Pay Fixed 1.1265% / Receive CPTFEMU Bank of America Merrill Lynch 15/03/2022 EUR 4,786,700 53,880
Pay Fixed 1.31522% / Receive CPTFEMU Bank of America Merrill Lynch 15/08/2022 EUR 11,190,850 53,491
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Pay Fixed 2.1425% / Receive CPURNSA Bank of America Merrill Lynch 17/10/2027 USD 2,883,000 49,988
Pay Fixed 2.154% / Receive CPURNSA Bank of America Merrill Lynch 16/11/2027 USD 3,420,000 49,896
Receive Fixed 3.438% / Pay UKRPI Bank of America Merrill Lynch 15/11/2027 GBP 7,450,000 49,735
Pay Fixed 2.128% / Receive CPURNSA Bank of America Merrill Lynch 14/08/2027 USD 2,843,000 48,652
Receive Fixed 3.40125% / Pay UKRPI Bank of America Merrill Lynch 15/10/2027 GBP 7,809,000 48,096
Receive Fixed 3.635% / Pay UKRPI Bank of America Merrill Lynch 15/01/2027 GBP 1,671,886 45,710
Receive Fixed 3.63% / Pay UKRPI Bank of America Merrill Lynch 15/01/2027 GBP 1,671,887 44,569
Pay Fixed 1.20785% / Receive CPTFEMU Bank of America Merrill Lynch 15/07/2022 EUR 4,974,277 41,891
Pay Fixed 2.0735% / Receive CPURNSA Bank of America Merrill Lynch 23/08/2027 USD 1,945,000 41,658
Receive Fixed 3.381% / Pay UKRPI Bank of America Merrill Lynch 15/10/2027 GBP 11,512,215 40,183
Pay Fixed 2.0925% / Receive CPURNSA Bank of America Merrill Lynch 21/08/2027 USD 1,945,000 38,811
Pay Fixed 2.0925% / Receive CPURNSA Bank of America Merrill Lynch 21/08/2027 USD 1,945,000 38,811
Pay Fixed 2.13125% / Receive CPURNSA Bank of America Merrill Lynch 23/10/2027 USD 2,132,000 38,312
Pay Fixed 2.1435% / Receive CPURNSA Bank of America Merrill Lynch 25/09/2027 USD 2,084,000 36,488
Pay Fixed 2.19875% / Receive CPURNSA Bank of America Merrill Lynch 26/04/2027 USD 5,705,000 36,161
Pay Fixed 2.15% / Receive CPURNSA Bank of America Merrill Lynch 20/10/2027 USD 2,133,000 35,568
Receive Fixed 3.521% / Pay UKRPI Bank of America Merrill Lynch 15/12/2026 GBP 3,333,000 35,436
Pay Fixed 2.127% / Receive CPURNSA Bank of America Merrill Lynch 01/08/2027 USD 1,983,000 33,440
Pay Fixed 1.1275% / Receive CPTFEMU Bank of America Merrill Lynch 15/06/2022 EUR 2,493,000 33,179
Pay Fixed 2.169% / Receive CPURNSA Bank of America Merrill Lynch 30/10/2027 USD 2,216,000 33,034
Pay Fixed 2.069% / Receive CPURNSA Bank of America Merrill Lynch 25/08/2027 USD 1,460,000 31,833
Pay Fixed 2.082% / Receive CPURNSA Bank of America Merrill Lynch 24/08/2027 USD 1,462,000 30,418
Pay Fixed 2.082% / Receive CPURNSA Bank of America Merrill Lynch 24/08/2027 USD 1,458,000 30,335
Pay Fixed 2.147% / Receive CPURNSA Bank of America Merrill Lynch 25/04/2027 USD 2,852,000 29,446
Receive Fixed 1.45575% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 15,353,174 27,714
Pay Fixed 2.2175% / Receive CPURNSA Bank of America Merrill Lynch 16/11/2026  USD 3,666,000 27,195
Receive Fixed 3.4475% / Pay UKRPI Bank of America Merrill Lynch 15/04/2027 GBP 3,259,300 27,010
Pay Fixed 2.225% / Receive CPURNSA Bank of America Merrill Lynch 16/11/2026  USD 3,799,000 25,969
Pay Fixed 2.189% / Receive CPURNSA Bank of America Merrill Lynch 20/09/2027 USD 1,649,000 22,871
Pay Fixed 2.0785% / Receive CPURNSA Bank of America Merrill Lynch 23/08/2027 USD 973,000 20,456
Receive Fixed 1.438% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 23,029,760 19,995
Pay Fixed 2.2075% / Receive CPURNSA Bank of America Merrill Lynch 18/04/2027 USD 3,272,000 18,251
Pay Fixed 2.2545% / Receive CPURNSA Bank of America Merrill Lynch 17/11/2026  USD 3,882,000 17,563
Pay Fixed 2.255% / Receive CPURNSA Bank of America Merrill Lynch 17/11/2026 USD 3,885,000 17,425
Receive Fixed 3.475% / Pay UKRPI Bank of America Merrill Lynch 15/03/2027 GBP 3,270,000 17,239
Pay Fixed 2.095% / Receive CPURNSA Bank of America Merrill Lynch 04/08/2027 USD 865,000 16,730
Pay Fixed 3.4525% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 621,000 15,813
Pay Fixed 2.249% / Receive CPURNSA Bank of America Merrill Lynch 16/11/2026 USD 3,109,000 15,449
Pay Fixed 3.45375% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 554,265 13,727
Pay Fixed 2.284% / Receive CPURNSA Bank of America Merrill Lynch 16/11/2026 USD 5,777,000 12,943
Pay Fixed 2.259% / Receive CPURNSA Bank of America Merrill Lynch 16/11/2026 USD 2,656,000 11,130
Receive Fixed 1.4475% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 10,514
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Receive Fixed 1.4475% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 10,514
Receive Fixed 1.445% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 9,501
Receive Fixed 1.445% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 9,501
Receive Fixed 1.445% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 9,501
Receive Fixed 1.445% / Pay CPTFEMU Bank of America Merrill Lynch 16/01/2023 EUR 7,676,587 9,501
Receive Fixed 1.433% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 15,353,173 9,280
Pay Fixed 3.4425% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 277,901 8,625
Pay Fixed 3.4375% / Receive UKRPI Bank of America Merrill Lynch 15/06/2047 GBP 241,000 8,442
Receive Fixed 3.3575% / Pay UKRPI Bank of America Merrill Lynch 15/10/2027 GBP 17,974,000 7,181
Receive Fixed 3.4175% / Pay UKRPI Bank of America Merrill Lynch 15/04/2027 GBP 1,629,700 6,980
Pay Fixed 3.44% / Receive UKRPI Bank of America Merrill Lynch 15/07/2047 GBP 206,000 6,959
Receive Fixed 1.4244% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 45,390,436 6,849
Pay Fixed 3.42% / Receive UKRPI Bank of America Merrill Lynch 15/06/2047 GBP 110,000 4,923
Pay Fixed 3.436% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 136,000 4,713
Pay Fixed 3.4525% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 183,505 4,673
Pay Fixed 3.4525% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 183,504 4,673
Pay Fixed 3.4575% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 183,505 4,160
Pay Fixed 3.47812% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 366,660 4,073
Pay Fixed 3.48% / Receive UKRPI Bank of America Merrill Lynch 15/08/2047 GBP 366,660 3,687
Receive Fixed 3.358% / Pay UKRPI Bank of America Merrill Lynch 15/10/2027 GBP 6,204,000 2,886
Receive Fixed 3.3875% / Pay UKRPI Bank of America Merrill Lynch 15/09/2027 GBP 2,880,000 2,199
Receive Fixed 3.411% / Pay UKRPI Bank of America Merrill Lynch 15/05/2027 GBP 690,000 1,717
Pay Fixed 2.32625% / Receive CPURNSA Bank of America Merrill Lynch 07/02/2028 USD 5,484,000 1,511
Pay Fixed 2.3% / Receive CPURNSA Bank of America Merrill Lynch 12/01/2027 USD 3,277,000 566
Receive Fixed 1.4216% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 15,353,174 50
AL TVHBIAY » T ARAHRIEBIFIE A5 5,647,043
Receive Fixed 2.84% / Pay UKRPI Royal Bank of Scotland 15/03/2026  GBP 20,959,000 (1,407,108)
Receive Fixed 1.46% / Pay CPTFEMU Bank of America Merrill Lynch 15/10/2027 EUR 46,752,000 (501,656)
Receive Fixed 1.3766% / Pay CPTFEMU Bank of America Merrill Lynch 15/03/2027 EUR 33,506,900 (462,250)
Receive Fixed 1.3325% / Pay CPTFEMU Bank of America Merrill Lynch 15/04/2027 EUR 23,933,500 (431,279)
Receive Fixed 1.3394% / Pay CPTFEMU Bank of America Merrill Lynch 15/03/2027 EUR 19,146,800 (339,971)
Receive Fixed 2.9225% / Pay UKRPI Morgan Stanley 01/08/2026  GBP 4,644,000 (301,052)
Receive Fixed 1.445% / Pay CPTFEMU Bank of America Merrill Lynch 15/08/2027 EUR 26,200,000 (294,647)
Receive Fixed 2.0546% / Pay CPURNSA Bank of America Merrill Lynch 08/06/2027 USD 12,717,000 (261,400)
Receive Fixed 3.106% / Pay UKRPI Barclays 15/06/2026  GBP 5,885,000 (247,532)
Receive Fixed 1.4624% / Pay CPTFEMU Bank of America Merrill Lynch 15/08/2027 EUR 24,838,943 (233,243)
Receive Fixed 3.0425% / Pay UKRPI Citigroup 15/08/2026  GBP 4,660,000 (229,133)
Receive Fixed 1.38842% / Pay CPTFEMU Bank of America Merrill Lynch 15/07/2027 EUR 14,903,875 (224,573)
Receive Fixed 1.40565% / Pay CPTFEMU Bank of America Merrill Lynch 15/07/2027 EUR 14,954,512 (197,976)
Receive Fixed 1.3807% / Pay CPTFEMU Bank of America Merrill Lynch 15/03/2027 EUR 14,360,100 (191,827)
Receive Fixed 1.434% / Pay CPTFEMU Bank of America Merrill Lynch 15/09/2027 EUR 13,235,000 (174,113)
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Receive Fixed 1.375% / Pay CPTFEMU Bank of America Merrill Lynch 15/07/2027 EUR 10,276,201 (169,466)
Receive Fixed 1.38% / Pay CPTFEMU Bank of America Merrill Lynch 15/07/2027 EUR 9,989,171 (159,438)
Receive Fixed 2.801% / Pay UKRPI Citigroup 15/05/2026  GBP 2,139,000 (158,047)
Receive Fixed 1.3642% / Pay CPTFEMU Bank of America Merrill Lynch 15/04/2027 EUR 10,667,000 (156,321)
Receive Fixed 1.4125% / Pay CPTFEMU Bank of America Merrill Lynch 15/08/2027 EUR 10,512,000 (154,577)
Receive Fixed 2.985% / Pay UKRPI Royal Bank of Scotland 15/04/2026  GBP 2,888,000 (144,043)
Receive Fixed 1.46775% / Pay CPTFEMU Bank of America Merrill Lynch 15/10/2027 EUR 14,460,000 (143,235)
Pay Fixed 1.6% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 45,390,436 (138,332)
Receive Fixed 1.405% / Pay CPTFEMU Bank of America Merrill Lynch 15/07/2027 EUR 9,989,171 (132,932)
Receive Fixed 2.08083% / Pay CPURNSA Bank of America Merrill Lynch 18/05/2027 USD 7,240,000 (123,593)
Receive Fixed 1.39% / Pay CPTFEMU Bank of America Merrill Lynch 15/05/2027 EUR 9,810,000 (118,808)
Receive Fixed 2.12% / Pay CPURNSA Bank of America Merrill Lynch 12/05/2027 USD 7,651,000 (103,402)
Receive Fixed 1.465% / Pay CPTFEMU Bank of America Merrill Lynch 15/08/2027 EUR 11,190,850 (101,978)
Receive Fixed 1.48112% / Pay CPTFEMU Bank of America Merrill Lynch 15/10/2027 EUR 11,854,000 (100,543)
Receive Fixed 1.5075% / Pay CPTFEMU Bank of America Merrill Lynch 15/11/2027 EUR 18,733,000 (99,443)
Receive Fixed 1.345% / Pay CPTFEMU Bank of America Merrill Lynch 15/04/2027 EUR 5,897,000 (98,445)
Receive Fixed 1.36% / Pay CPTFEMU Bank of America Merrill Lynch 15/03/2027 EUR 4,786,700 (74,503)
Receive Fixed 1.39126% / Pay CPTFEMU Bank of America Merrill Lynch 15/07/2027 EUR 4,974,277 (73,454)
Pay Fixed 1.6% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 23,029,760 (70,185)
Receive Fixed 2.895% / Pay UKRPI Citigroup 15/04/2026  GBP 1,136,997 (70,040)
Receive Fixed 3.335% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 6,767,730 (69,183)
Receive Fixed 2.1375% / Pay CPURNSA Bank of America Merrill Lynch 11/05/2027 USD 5,280,000 (63,823)
Receive Fixed 2.144% / Pay CPURNSA Bank of America Merrill Lynch 11/05/2027 USD 5,280,000 (61,215)
Pay Fixed 3.5643% / Receive UKRPI Bank of America Merrill Lynch 15/05/2047 GBP 1,405,500 (56,805)
Receive Fixed 3.3535% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 6,926,000 (53,920)
Receive Fixed 1.33375% / Pay CPTFEMU Bank of America Merrill Lynch 15/06/2027 EUR 2,493,000 (53,022)
Receive Fixed 2.1325% / Pay CPURNSA Bank of America Merrill Lynch 15/05/2027 USD 3,749,000 (48,784)
Pay Fixed 1.6% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 15,353,173 (46,790)
Pay Fixed 1.6% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 15,353,174 (46,790)
Pay Fixed 3.55183% / Receive UKRPI Bank of America Merrill Lynch 15/05/2047 GBP 1,405,500 (46,689)
Receive Fixed 2.12% / Pay CPURNSA Bank of America Merrill Lynch 12/05/2027 USD 3,188,000 (43,085)
Pay Fixed 3.53138% / Receive UKRPI Bank of America Merrill Lynch 15/10/2047 GBP 1,368,546 (42,395)
Pay Fixed 1.595% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 15,353,174 (38,554)
Receive Fixed 3.321% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 2,694,290 (32,505)
Pay Fixed 3.54% / Receive UKRPI Bank of America Merrill Lynch 15/05/2047 GBP 1,200,000 (31,696)
Pay Fixed 1.605% / Receive CPTFEMU Bank of America Merrill Lynch 17/01/2028 EUR 7,676,587 (27,515)
Receive Fixed 2.135% / Pay CPURNSA Bank of America Merrill Lynch 11/05/2027 USD 2,193,000 (26,925)
Pay Fixed 3.5237% / Receive UKRPI Bank of America Merrill Lynch 15/05/2047 GBP 1,405,500 (23,997)
Pay Fixed 1.6% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (23,395)
Pay Fixed 1.5999% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (23,313)
Receive Fixed 3.37375% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 4,493,704 (22,976)
Pay Fixed 3.5175% / Receive UKRPI Bank of America Merrill Lynch 15/10/2047 GBP 982,594 (22,693)
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Receive Fixed 3.345% / Pay UKRPI Bank of America Merrill Lynch 15/07/2027 GBP 2,302,000 (22,166)
Pay Fixed 3.54883% / Receive UKRPI Bank of America Merrill Lynch 15/05/2047 GBP 691,000 (21,760)
Pay Fixed 1.5975% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (21,336)
Pay Fixed 1.5975% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (21,336)
Pay Fixed 3.53% / Receive UKRPI Bank of America Merrill Lynch 15/10/2047 GBP 690,000 (20,833)
Receive Fixed 3.3425% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 2,247,524 (20,755)
Receive Fixed 3.3425% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 2,247,524 (20,755)
Receive Fixed 3.3775% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 4,493,704 (20,749)
Pay Fixed 1.595% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (19,277)
Receive Fixed 3.3525% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 2,247,524 (17,794)
Pay Fixed 1.5925% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (17,219)
Pay Fixed 1.5924% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (17,137)
Pay Fixed 1.5924% / Receive CPTFEMU Bank of America Merrill Lynch 15/01/2028 EUR 7,676,587 (17,137)
Pay Fixed 3.53% / Receive UKRPI Bank of America Merrill Lynch 15/11/2047 GBP 653,000 (15,948)
Receive Fixed 3.345% / Pay UKRPI Bank of America Merrill Lynch 15/08/2027 GBP 1,517,000 (13,510)
Receive Fixed 3.38% / Pay UKRPI Bank of America Merrill Lynch 15/06/2027 GBP 2,472,000 (11,932)
Receive Fixed 2.135% / Pay CPURNSA Bank of America Merrill Lynch 11/05/2027 USD 791,000 9,712)
Receive Fixed 3.37% / Pay UKRPI Bank of America Merrill Lynch 15/06/2027 GBP 1,226,000 (7,542)
Pay Fixed 3.5% / Receive UKRPI  Bank of America Merrill Lynch 15/10/2047 GBP 544,000 (7,181)
Pay Fixed 3.49451% / Receive UKRPI Bank of America Merrill Lynch 15/10/2047 GBP 583,860 (5,900)
Pay Fixed 3.48% / Receive UKRPI Bank of America Merrill Lynch 15/10/2047 GBP 1,589,000 (3,099)
Pay Fixed 2.288% / Receive CPURNSA Bank of America Merrill Lynch 23/03/2027 USD 5,389,000 (2,658)
Receive Fixed 3.35238% / Pay UKRPI Bank of America Merrill Lynch 15/10/2027 GBP 7,514,174 (2,052)
Pay Fixed 3.5% / Receive UKRPI Bank of America Merrill Lynch 15/09/2047 GBP 255,000 (2,005)
Receive Fixed 1.4175% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 (1,634)
Receive Fixed 1.4178% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 (1,513)
Receive Fixed 1.418% / Pay CPTFEMU Bank of America Merrill Lynch 15/01/2023 EUR 7,676,587 (1,432)
Pay Fixed 2.3025% / Receive CPURNSA Bank of America Merrill Lynch 03/01/2027 USD 2,462,000 (694)
Pay Fixed 2.30375% / Receive CPURNSA Bank of America Merrill Lynch 12/01/2027 USD 3,277,000 (391)
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Pay Fixed 2.626% / Receive US0003M Float US Bank of America Merrill Lynch 18/03/2027 USD 32,718,346 576,986
Pay Fixed 2.63% / Receive US0003M Float US Bank of America Merrill Lynch 18/03/2027  USD 30,936,791 539,533
Pay Fixed 2.637% / Receive US0003M Float US Bank of America Merrill Lynch 18/03/2027  USD 30,975,754 529,638
Pay Fixed 2.641% / Receive US0003M Float US Bank of America Merrill Lynch 18/03/2027 USD 30,975,755 523,595
Pay Fixed 2.643% / Receive US0003M Float US Bank of America Merrill Lynch 18/03/2027 USD 30,897,828 519,264
Pay Fixed 2.30694% / Receive US0003M Float US Bank of America Merrill Lynch 20/12/2027  USD 10,040,962 412,867
Pay Fixed 2.3357% / Receive US0003M Float US Bank of America Merrill Lynch 20/12/2027  USD 9,381,000 366,912
Pay Fixed 2.292% / Receive US0003M Float US Bank of America Merrill Lynch 21/12/2026  USD 9,496,000 353,554
Pay Fixed 2.337% / Receive US0003M Float US Bank of America Merrill Lynch 21/12/2026  USD 9,496,000 326,396
Receive Fixed 2.025% / Pay STIB3M Float SE  Goldman Sachs 03/03/2026  SEK 190,428,000 309,350
Pay Fixed 2.62% / Receive US0003M Float US Bank of America Merrill Lynch 18/03/2027  USD 15,478,526 277,492
Receive Fixed 2.0625% / Pay STIB3M Float SE  Citigroup 11/02/2026  SEK 113,143,000 212,487
Pay Fixed 2.301% / Receive US0003M Float US Bank of America Merrill Lynch 20/12/2027  USD 5,020,519 208,515
Pay Fixed 2.3015% / Receive US0003M Float US Bank of America Merrill Lynch 20/12/2027  USD 5,020,519 208,340
Pay Fixed 2.225% / Receive US0003M Float US Bank of America Merrill Lynch 20/09/2027  USD 4,265,000 193,987
Pay Fixed 2.2377% / Receive US0003M Float US Bank of America Merrill Lynch 25/09/2027  USD 3,908,000 174,763
Pay Fixed 2.2835% / Receive US0003M Float US Bank of America Merrill Lynch 15/03/2027  USD 4,421,390 171,899
Pay Fixed 1.55175% / Receive BPO06M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 13,545,254 165,518
Pay Fixed 2.3847% / Receive US0003M Float US Bank of America Merrill Lynch 20/12/2027  USD 4,163,000 148,597
Pay Fixed 2.277T% / Receive US0003M Float US Bank of America Merrill Lynch 21/06/2027  USD 3,652,000 148,291
Pay Fixed 2.34875% / Receive US0003M Float US Bank of America Merrill Lynch 21/12/2026  USD 4,295,516 144,438
Pay Fixed 2.272% / Receive US0003M Float US Bank of America Merrill Lynch 15/03/2027  USD 3,542,198 140,366
Pay Fixed 2.289% / Receive US0003M Float US Bank of America Merrill Lynch 15/03/2027 USD 3,542,199 136,450
Pay Fixed 2.29% / Receive US0003M Float US Bank of America Merrill Lynch 15/03/2027 USD 3,542,198 136,220
Pay Fixed 2.3047% / Receive US0003M Float US Bank of America Merrill Lynch 20/12/2027  USD 3,283,000 135,504
Pay Fixed 2.2862% / Receive US0003M Float US Bank of America Merrill Lynch 20/09/2027  USD 3,025,000 124,958
Pay Fixed 2.1597% / Receive US0003M Float US Bank of America Merrill Lynch 20/09/2027  USD 2,321,000 115,906
Receive Fixed 3.0375% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 19,855,000 105,508
Pay Fixed 2.243% / Receive US0003M Float US Bank of America Merrill Lynch 15/03/2027  USD 2,432,015 100,959
Pay Fixed 0.4202% / Receive EURO06M Float EU  Bank of America Merrill Lynch 21/03/2023 EUR 31,245,841 100,786
Receive Fixed 2.201% / Pay STIB3M Float SE  Bank of America Merrill Lynch 21/12/2027  SEK 236,952,000 100,452
Pay Fixed 1.6147% / Receive BP006M Float GB Bank of America Merrill Lynch 17/09/2046 GBP 9,151,183 95,317
Pay Fixed 2.8767% / Receive US0003M Float US Bank of America Merrill Lynch 18/03/2027 USD 16,246,000 87,866
Receive Fixed 3.135% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 21/12/2026 AUD 7,001,347 85,782
Pay Fixed 2.433% / Receive US0003M Float US Bank of America Merrill Lynch 20/12/2027  USD 2,631,000 85,049
Pay Fixed 1.544% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 5,604,497 84,245
Pay Fixed 1.54875% / Receive BPO06M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 5,604,497 81,113
Pay Fixed 2.355% / Receive US0003M Float US Bank of America Merrill Lynch 21/12/2026  USD 2,386,395 79,295
Pay Fixed 1.5575% / Receive BP006M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 5,604,497 75,344
Pay Fixed 2.247% / Receive US0003M Float US Bank of America Merrill Lynch 20/09/2027  USD 1,660,000 73,011
Pay Fixed 2.3445% / Receive US0003M Float US Bank of America Merrill Lynch 21/12/2026  USD 2,117,949 71,788
Pay Fixed 2.352% / Receive US0003M Float US Bank of America Merrill Lynch 21/12/2026  USD 2,088,102 69,782
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Pay Fixed ~0.05537% / Receive STIB3M Float SE  Bank of America Merrill Lynch 31/01/2021  SEK 203,727,000 67,282
Pay Fixed 1.5012% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 3,420,000 65,269
Pay Fixed 2.4282% / Receive US0003M Float US Bank of America Merrill Lynch 21/06/2027 USD 2,111,000 64,532
Pay Fixed 1.5755% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 6,772,627 63,992
Pay Fixed 2.7847% / Receive US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 6,411,000 57,378
Receive Fixed 3.0485% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 21/12/2026 AUD 6,735,663 53,591
Receive Fixed 2.0068% / Pay EUR006M Float EU Bank of America Merrill Lynch 15/12/2047 EUR 3,594,000 51,452
Pay Fixed 1.6135% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 10,232,641 51,317
Pay Fixed 1.358% / Receive BP006M Float GB Bank of America Merrill Lynch 16/06/2047 GBP 1,344,000 51,027
Pay Fixed 2.41% / Receive US0003M Float US Bank of America Merrill Lynch 15/03/2027 USD 1,632,000 50,026
Pay Fixed 0.4% / Receive STIB3M Float SE Bank of America Merrill Lynch 20/12/2022  SEK 107,742,000 49,005
Pay Fixed 1.523% / Receive BP006M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 2,783,659 48,720
Pay Fixed 0.427% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 16,603,400 47,887
Pay Fixed 0.42% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 14,475,159 46,836
Pay Fixed 2.1897% / Receive US0003M Float US Bank of America Merrill Lynch 21/06/2027 USD 940,000 43,685
Pay Fixed 2.278% / Receive US0003M Float US Bank of America Merrill Lynch 21/06/2027 USD 1,052,000 42,696
Pay Fixed 1.545% / Receive BP006M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 2,806,850 41,861
Pay Fixed 1.581% / Receive BP006M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 4,511,478 39,732
Pay Fixed 2.397% / Receive US0003M Float US Bank of America Merrill Lynch 15/03/2027 USD 1,130,000 35,593
Pay Fixed 2.343% / Receive US0003M Float US Bank of America Merrill Lynch 21/12/2026  USD 1,044,038 35,487
Pay Fixed 1.46125% / Receive BPO06M Float GB Bank of America Merrill Lynch 17/09/2046  GBP 1,229,000 35,357
Receive Fixed 2.183% / Pay STIB3M Float SE  Barclays 28/04/2026  SEK 16,070,000 34,798
Receive Fixed 2.9658% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 8,485,576 32,815
Pay Fixed 1.5975% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 3,990,000 31,130
Pay Fixed 0.4269% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 10,637,893 30,735
Receive Fixed 3.029% / Pay ADBB006M Float AU Bank of America Merrill Lynch 15/03/2027 AUD 4,654,000 30,388
Receive Fixed 2.9603% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 8,485,577 29,512
Receive Fixed 3.0875% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 21/12/2026 AUD 2,722,573 26,935
Pay Fixed 1.5205% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/06/2047 GBP 1,418,000 26,618
Pay Fixed 1.608% / Receive BP006M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 3,990,000 26,222
Pay Fixed 1.334% / Receive BP006M Float GB Bank of America Merrill Lynch 16/06/2047 GBP 635,000 25,909
Receive Fixed 3.005% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/09/2027 AUD 6,227,000 25,783
Receive Fixed 2.965% / Pay ADBB006M Float AU Bank of America Merrill Lynch 21/12/2026 AUD 6,735,664 25,659
Pay Fixed 1.4935% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 1,213,000 25,440
Pay Fixed 0.432% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 9,264,697 24,395
Pay Fixed 0.4221% / Receive EUR0O06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 6,801,275 21,289
Pay Fixed 0.42% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 6,565,980 21,245
Pay Fixed 0.4191% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 6,450,103 21,161
Receive Fixed 3.005% / Pay ADBB006M Float AU Bank of America Merrill Lynch 21/06/2027 AUD 4,551,000 21,145
Receive Fixed 2.93875% / Pay ADBB006M Float AU Bank of America Merrill Lynch 21/12/2026 ~AUD 8,437,655 21,143
Pay Fixed 0.33% / Receive STIB3M Float SE Bank of America Merrill Lynch 21/06/2022  SEK 86,188,000 20,258
Receive Fixed 1.978% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/12/2047 EUR 1,799,000 20,154
Pay Fixed 0.425% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 6,737,999 20,110
Pay Fixed 0.424% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 6,591,234 20,003
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Pay Fixed 0.426% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 6,723,059 19,728
Receive Fixed 2.9438% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 8,485,577 19,603
Receive Fixed 3.00% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 9,589,591 18,700
Pay Fixed 1.5825% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 1,770,000 18,589
Pay Fixed 0.423% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 5,978,070 18,442
Receive Fixed 2.9425% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 21/12/2026 ~AUD 6,735,664 18,133
Receive Fixed 2.9825% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 7,007,000 16,267
Pay Fixed 0.437% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 6,641,360 15,820
Pay Fixed 1.5075% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/06/2047 GBP 772,000 15,677
Receive Fixed 2.981% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 6,523,000 14,611
Receive Fixed 2.97% / Pay ADBB006M Float AU Bank of America Merrill Lynch 21/12/2026 AUD 3,590,434 14,569
Receive Fixed 2.9343% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 8,485,577 13,897
Pay Fixed 1.5692% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 1,128,000 13,612
Receive Fixed 3.13% / Pay ADBB006M Float AU Bank of America Merrill Lynch 15/06/2027 AUD 1,152,000 12,975
Receive Fixed 2.99% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 9,606,677 12,698
Receive Fixed 1.89935% / Pay EUR006M Float EU Bank of America Merrill Lynch 15/12/2047 EUR 4,675,151 12,627
Receive Fixed 2.9313% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 8,485,576 12,096
Receive Fixed 1.9608% / Pay EUR006M Float EU Bank of America Merrill Lynch 15/12/2047 EUR 1,203,000 11,240
Pay Fixed 0.4149% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,138,170 10,957
Pay Fixed 0.4171% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,180,577 10,754
Receive Fixed 2.5175% / Pay CDOR006M Float CA Bank of America Merrill Lynch 21/03/2023 CAD 4,888,000 10,569
Pay Fixed 0.4191% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,191,976 10,472
Pay Fixed 1.8237% / Receive EUR006M Float EU Bank of America Merrill Lynch 15/12/2047 EUR 1,902,000 10,417
Pay Fixed 0.4138% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,896,759 10,274
Pay Fixed 0.4221% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,248,006 10,167
Pay Fixed 0.4271% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,323,504 9,569
Pay Fixed 0.4269% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,194,955 9,231
Pay Fixed 0.4351% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,599,643 8,918
Pay Fixed 0.4249% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,957,918 8,843
Pay Fixed 0.419% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,632,547 8,650
Pay Fixed 0.426% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,910,617 8,541
Pay Fixed 0.4271% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,889,517 8,319
Receive Fixed 1.959% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 1,020,000 8,275
Pay Fixed 0.4296% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,940,418 8,097
Pay Fixed 0.432% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,985,979 7,862
Pay Fixed 0.433% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,986,833 7,715
Receive Fixed 1.9045% / Pay EUR006M Float EU Bank of America Merrill Lynch 15/12/2047 EUR 2,341,849 7,629
Pay Fixed 1.648% / Receive BP006M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 3,993,000 7,529
Pay Fixed 0.4332% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,833,247 7,290
Pay Fixed 0.4354% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,945,162 7,252
Pay Fixed 0.437% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,022,246 7,199
Pay Fixed 0.4325% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,627,275 6,852
Pay Fixed 0.443% / Receive EURO06M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 2,939,581 6,117
Pay Fixed 1.5% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 298,000 6,022
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Receive Fixed 2.125% / Pay STIB3M Float SE  Bank of America Merrill Lynch 21/12/2027 SEK 75,984,000 5,756
Pay Fixed 0.02% / Receive STIB3M Float SE Bank of America Merrill Lynch 21/09/2021  SEK 6,791,000 4,663
Receive Fixed 2.9175% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 15/03/2027 AUD 4,973,075 4,316
Receive Fixed 2.947% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 9,335,259 3,641
Receive Fixed 2.91375% / Pay ADBB006M Float AU Bank of America Merrill Lynch 15/03/2027 AUD 4,973,075 3,369
Receive Fixed 2.9125% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 15/03/2027 AUD 4,973,075 3,053
Receive Fixed 2.068% / Pay STIB3M Float SE  Bank of America Merrill Lynch 21/09/2027  SEK 93,305,000 2,815
Pay Fixed 1.69269% / Receive BPO06M Float GB Bank of America Merrill Lynch 17/09/2046  GBP 2,548,817 2,773
Receive Fixed 2.9173% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 5,820,540 2,530
Pay Fixed 1.538% / Receive BP006M Float GB Bank of America Merrill Lynch 17/03/2047 GBP 132,000 2,333
Receive Fixed 1.8748% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,900,981 1,994
Pay Fixed 1.634% / Receive BP006M Float GB Bank of America Merrill Lynch 17/03/2047 GBP 266,000 1,671
Receive Fixed 2.905% / Pay ADBB006M Float AU Bank of America Merrill Lynch 15/03/2027 AUD 6,207,087 1,447
Receive Fixed 2.941% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 9,335,259 593
BFIAT SN AR DR EBRAE ST 10,767,453
Receive Fixed 2.515% / Pay US0003M Float US Bank of America Merrill Lynch 18/03/2023 USD 70,021,175 (647,862)
Receive Fixed 2.524% / Pay US0003M Float US Bank of America Merrill Lynch 18/03/2023 USD 66,335,706 (600,517)
Receive Fixed 2.526% / Pay US0003M Float US Bank of America Merrill Lynch 18/03/2023 USD 66,335,707 (597,573)
Receive Fixed 2.53% / Pay US0003M Float US Bank of America Merrill Lynch 18/03/2023 USD 66,335,706 (591,686)
Receive Fixed 2.53% / Pay US0003M Float US Bank of America Merrill Lynch 18/03/2023 USD 66,324,021 (591,582)
Receive Fixed 2.44822% / Pay US0003M Float US Morgan Stanley 24/03/2046  USD 13,654,232 (506,780)
Receive Fixed 2.5338% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2023 USD 40,677,443 (400,115)
Receive Fixed 2.5125% / Pay US0003M Float US Bank of America Merrill Lynch 18/03/2023 USD 33,166,685 (308,710)
Receive Fixed 2.559% / Pay US0003M Float US Bank of America Merrill Lynch 15/03/2027 USD 10,733,000 (225,014)
Pay Fixed 0.3817% / Receive STIB3M Float SE  Citigroup 02/05/2021  SEK 245,497,693 (200,653)
Receive Fixed 2.5353% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2023  USD 18,966,557 (185,479)
Receive Fixed 1.607% / Pay EURO06M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 18,493,600 (145,359)
Receive Fixed 2.8073% / Pay US0003M Float US Bank of America Merrill Lynch 18/03/2023 USD 51,229,000 (141,769)
Receive Fixed 2.5725% / Pay US0003M Float US Bank of America Merrill Lynch 16/06/2047 USD 5,241,000 (137,729)
Receive Fixed 2.045% / Pay CDOR006M Float CA  Bank of America Merrill Lynch 20/12/2022 CAD 12,239,429 (126,796)
Receive Fixed 1.5939% / Pay EUR006M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 11,848,954 (100,555)
Pay Fixed 0.58% / Receive STIB3M Float SE Bank of America Merrill Lynch 20/12/2022  SEK 236,952,000 (95,314)
Receive Fixed 2.0375% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 8,742,444 (92,560)
Receive Fixed 2.04% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 8,742,445 (91,896)
Pay Fixed 3.1085% / Receive ADBB006M Float AU Bank of America Merrill Lynch 21/03/2028 AUD 10,666,686 (88,991)
Receive Fixed 1.593% / Pay EURO06M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 10,319,429 (88,018)
Pay Fixed 0.3872% / Receive STIB3M Float SE  Citigroup 29/04/2021  SEK 102,774,307 (86,386)
Receive Fixed 2.18% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 13,757,000 (86,114)
Pay Fixed 3.0975% / Receive ADBB006M Float AU Bank of America Merrill Lynch 21/03/2028 AUD 10,666,686 (82,512)
Receive Fixed 2.685% / Pay US0003M Float US Bank of America Merrill Lynch 16/06/2047 USD 4,285,000 (81,640)
Receive Fixed 2.0425% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 7,642,107 (79,750)
Pay Fixed 3.0925% / Receive ADBB006M Float AU Bank of America Merrill Lynch 21/03/2028 AUD 10,666,686 (79,567)
Pay Fixed 3.0925% / Receive ADBB006M Float AU Bank of America Merrill Lynch 21/03/2028 AUD 10,666,686 (79,567)
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Receive Fixed 2.7135% / Pay US0003M Float US Bank of America Merrill Lynch 15/12/2047 USD 4,771,000 (78,245)
Pay Fixed 3.089% / Receive ADBB006M Float AU Bank of America Merrill Lynch 21/03/2028 AUD 10,666,687 (77,506)
Receive Fixed 1.5701% / Pay EUR006M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 7,575,560 (72,910)
Receive Fixed 1.575% / Pay EURO06M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 7,505,081 (70,473)
Receive Fixed 1.5666% / Pay EUR0O06M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 7,184,409 (70,348)
Pay Fixed 3.0745% / Receive ADBB006M Float AU Bank of America Merrill Lynch 21/03/2028 AUD 10,666,686 (68,966)
Receive Fixed 2.645% / Pay US0003M Float US Bank of America Merrill Lynch 15/12/2047 USD 3,268,693 (67,780)
Receive Fixed 2.649% / Pay US0003M Float US Bank of America Merrill Lynch 15/12/2047 USD 3,268,654 (66,952)
Receive Fixed 1.585% / Pay EURO06M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 7,488,440 (66,736)
Receive Fixed 2.65625% / Pay US0003M Float US Bank of America Merrill Lynch 15/12/2047  USD 3,268,653 (65,452)
Receive Fixed 1.59% / Pay EUR006M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 7,397,440 (64,157)
Receive Fixed 1.5915% / Pay EUR006M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 7,313,479 (62,904)
Receive Fixed 1.595% / Pay EURO06M Float EU Bank of America Merrill Lynch 21/03/2028 EUR 7,341,608 (61,917)
Receive Fixed 2.208% / Pay US0003M Float US Bank of America Merrill Lynch 21/06/2027 USD 1,352,000 (61,183)
Receive Fixed 2.85% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 8,058,000 (60,222)
Receive Fixed 2.843% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 10,991,000 (57,906)
Receive Fixed 2.6665% / Pay US0003M Float US Bank of America Merrill Lynch 15/12/2047 USD 2,965,000 (57,448)
Receive Fixed 2.17525% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 8,747,855 (56,020)
Receive Fixed 2.78375% / Pay US0003M Float US Bank of America Merrill Lynch 15/12/2047 USD 4,610,000 (55,104)
Receive Fixed 2.6705% / Pay US0003M Float US Bank of America Merrill Lynch 15/09/2047 USD 2,756,000 (53,847)
Receive Fixed 2.% / Pay STIB3M Float SE Bank of America Merrill Lynch 21/12/2027 SEK 107,742,000 (53,539)
Receive Fixed 2.08125% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 5,543,000 (51,321)
Receive Fixed 2.546% / Pay US0003M Float US Bank of America Merrill Lynch 15/09/2047 USD 1,852,000 (50,888)
Receive Fixed 1.5% / Pay BP006M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 2,621,000 (50,389)
Pay Fixed 3.08% / Receive ADBB006M Float AU Bank of America Merrill Lynch 21/03/2028 AUD 7,392,883 (50,044)
Receive Fixed 2.7328% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,372,600 (50,038)
Receive Fixed 1.509% / Pay BP006M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 2,621,000 (47,626)
Receive Fixed 2.7448% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,376,816 (47,555)
Receive Fixed 2.7428% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,309,279 (47,019)
Receive Fixed 2.7483% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,338,874 (46,286)
Receive Fixed 2.169% / Pay CDOR006M Float CA  Bank of America Merrill Lynch 20/12/2022 CAD 6,730,429 (44,378)
Receive Fixed 2.17% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 6,730,429 (44,174)
Receive Fixed 2.1735% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 6,730,429 (43,459)
Receive Fixed 2.175% / Pay CDOR006M Float CA  Bank of America Merrill Lynch 20/12/2022 CAD 6,730,429 (43,152)
Pay Fixed 1.7452% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 4,108,500 (42,526)
Pay Fixed 1.7412% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 4,108,500 (40,609)
Receive Fixed 2.6781% / Pay US0003M Float US Bank of America Merrill Lynch 16/06/2047 USD 2,070,000 (40,356)
Receive Fixed 2.19% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 6,730,429 (40,086)
Receive Fixed 2.618% / Pay US0003M Float US Bank of America Merrill Lynch 15/09/2047 USD 1,740,000 (39,822)
Pay Fixed 1.7142% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 6,370,000 (37,395)
Receive Fixed 2.8023% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,455,833 (36,184)
Receive Fixed 2.8058% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,391,392 (34,763)
Receive Fixed 2.729% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 3,016,237 (34,599)
Receive Fixed 2.115% / Pay CDOR006M Float CA  Bank of America Merrill Lynch 20/12/2022 CAD 4,168,000 (34,318)
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Receive Fixed 2.73125% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 3,013,763 (34,202)
Receive Fixed 2.674% / Pay US0003M Float US Bank of America Merrill Lynch 15/12/2047 USD 1,806,000 (34,134)
Receive Fixed 2.1525% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 4,771,000 (33,849)
Receive Fixed 2.8113% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,391,392 (33,591)
Receive Fixed 2.853% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/09/2027 AUD 8,360,000 (33,039)
Receive Fixed 2.145% / Pay CDOR006M Float CA  Bank of America Merrill Lynch 15/09/2022 CAD 5,934,577 (31,812)
Receive Fixed 2.15% / Pay CDOR006M Float CA Bank of America Merrill Lynch 15/09/2022 CAD 5,934,577 (30,905)
Receive Fixed 2.8238% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,374,519 (30,774)
Receive Fixed 2.1525% / Pay CDOR006M Float CA Bank of America Merrill Lynch 15/09/2022 CAD 5,934,576 (30,452)
Receive Fixed 2.155% / Pay CDOR006M Float CA  Bank of America Merrill Lynch 18/09/2022 CAD 5,934,577 (30,366)
Receive Fixed 2.16% / Pay CDOR006M Float CA Bank of America Merrill Lynch 18/09/2022 CAD 5,934,577 (29,459)
Receive Fixed 2.1625% / Pay CDOR006M Float CA Bank of America Merrill Lynch 18/09/2022 CAD 5,934,576 (29,006)
Pay Fixed 1.9247% / Receive EUR0O06M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 4,504,569 (28,902)
Receive Fixed 2.8328% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,340,775 (28,578)
Pay Fixed 1.9202% / Receive EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 4,501,984 (26,707)
Receive Fixed 2.8463% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 3,374,520 (26,004)
Receive Fixed 2.03% / Pay CDOR006M Float CA Bank of America Merrill Lynch 20/12/2022 CAD 2,396,575 (25,919)
Receive Fixed 2.851% / Pay ADBB006M Float AU Bank of America Merrill Lynch 21/06/2027 AUD 7,231,000 (24,373)
Receive Fixed 2.723% / Pay US0003M Float US Bank of America Merrill Lynch 15/09/2047 USD 1,463,000 (23,686)
Receive Fixed 2.789% / Pay US0003M Float US Bank of America Merrill Lynch 16/06/2047 USD 1,837,000 (22,727)
Receive Fixed 1.816% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,062,000 (22,720)
Receive Fixed 2.728% / Pay ADBB006M Float AU Bank of America Merrill Lynch 21/06/2027 AUD 2,314,000 (22,616)
Receive Fixed 2.646% / Pay US0003M Float US Bank of America Merrill Lynch 15/09/2047 USD 1,019,000 (21,501)
Receive Fixed 1.821% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,062,000 (21,057)
Receive Fixed 1.8211% / Pay EUR006M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,061,000 (21,017)
Receive Fixed 1.822% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,061,000 (20,718)
Receive Fixed 1.824% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,062,000 (20,059)
Receive Fixed 1.8295% / Pay EUR006M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,062,000 (18,230)
Receive Fixed 2.14% / Pay CDOR006M Float CA Bank of America Merrill Lynch 18/09/2022 CAD 3,119,540 (17,392)
Receive Fixed 2.852% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/09/2027 AUD 4,300,000 (17,223)
Receive Fixed 1.8113% / Pay EUR006M Float EU Bank of America Merrill Lynch 15/12/2047 EUR 2,471,000 (16,845)
Pay Fixed 1.8972% / Receive EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 4,430,724 (15,323)
Receive Fixed 1.7968% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 2,072,000 (15,211)
Receive Fixed 1.841% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,062,000 (14,405)
Receive Fixed 1.841% / Pay EURO06M Float EU Bank of America Merrill Lynch 15/09/2047 EUR 3,061,000 (14,401)
Pay Fixed 1.7042% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 2,580,600 (14,367)
Pay Fixed 1.7307% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 1,978,000 (13,712)
Receive Fixed 2.8888% / Pay US0003M Float US Bank of America Merrill Lynch 21/03/2028 USD 8,485,577 (13,428)
Pay Fixed 1.7002% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/12/2047  GBP 3,108,000 (13,148)
Receive Fixed 2.538% / Pay US0003M Float US Bank of America Merrill Lynch 15/09/2047 USD 463,000 (12,958)
Pay Fixed 1.8917% / Receive EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 4,430,723 (12,701)
Pay Fixed 1.6992% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 2,504,700 (12,483)
Pay Fixed 1.6987% / Receive BPOO6M Float GB Bank of America Merrill Lynch 16/03/2048 GBP 2,504,700 (12,337)
Receive Fixed 2.9296% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 20/12/2027 AUD 18,670,482 (10,394)
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Pay Fixed 0.32% / Receive STIB3M Float SE Goldman Sachs 09/05/2021  SEK 16,657,000 (10,166)
Receive Fixed 1.983% / Pay STIB3M Float SE  Bank of America Merrill Lynch 15/06/2027  SEK 86,188,000 (9,556)
Receive Fixed 1.8183% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,899,900 (9,554)
Receive Fixed 1.8218% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,902,275 (8,849)
Receive Fixed 1.5575% / Pay STIB3M Float SE  Bank of America Merrill Lynch 15/09/2026  SEK 6,791,000 (8,707)
Receive Fixed 1.8238% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,864,229 (8,271)
Receive Fixed 2.9575% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 10,678,366 (7,688)
Receive Fixed 1.8283% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,880,901 (7,435)
Pay Fixed 0.458% / Receive STIB3M Float SE  Bank of America Merrill Lynch 20/09/2022  SEK 93,305,000 (7,197)
Receive Fixed 1.8323% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,910,486 (6,730)
Pay Fixed 0.5132% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 4,477,500 (6,464)
Pay Fixed 0.5112% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 4,477,500 (6,014)
Pay Fixed 0.51% / Receive STIB3M Float SE Bank of America Merrill Lynch 20/12/2022  SEK 75,984,000 (5,238)
Pay Fixed 1.6782% / Receive BPOO6M Float GB Bank of America Merrill Lynch 15/12/2047 GBP 3,110,000 (5,140)
Receive Fixed 6.925% / Pay MXIBTIE Float MX Goldman Sachs 16/06/2021 MXN 10,000,000 (4,427)
Receive Fixed 1.8443% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,946,787 (4,345)
Receive Fixed 2.9625% / Pay US0003M Float US Bank of America Merrill Lynch 16/03/2048 USD 10,678,366 (4,334)
Receive Fixed 2.884% / Pay ADBB006M Float AU Bank of America Merrill Lynch 21/06/2027 AUD 2,463,000 (4,071)
Receive Fixed 1.8453% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,900,982 (4,038)
Receive Fixed 2.8935% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 21/06/2027 AUD 3,431,000 (3,974)
Pay Fixed 0.38% / Receive STIB3M Float SE Bank of America Merrill Lynch 15/03/2022  SEK 16,529,000 (3,753)
Receive Fixed 2.9025% / Pay ADBB006M Float AU Bank of America Merrill Lynch 20/09/2027 AUD 2,473,000 (3,256)
Pay Fixed 0.4962% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,577,000 2,111)
Receive Fixed 2.8885% / Pay ADBBO06M Float AU Bank of America Merrill Lynch 15/03/2027 AUD 3,414,688 (2,065)
Pay Fixed 0.4957% / Receive EUR006M Float EU Bank of America Merrill Lynch 21/03/2023 EUR 3,577,000 (2,021)
Receive Fixed 1.8573% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,910,487 (1,592)
Receive Fixed 1.8588% / Pay EUR006M Float EU Bank of America Merrill Lynch 16/03/2048 EUR 1,881,972 (1,265)
Pay Fixed 1.674% / Receive BP006M Float GB Bank of America Merrill Lynch 15/09/2047 GBP 922,000 (241)
BFIAT S AR DR EBHL GG (10,018,329)
SFRIRT P IARDRETE R EF 749,124

EUR 18,533,304DFEHLAZ 25/ S 7 « A7« T AV F7« AV )L YU FIZZEL ALV TND,
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i{ilcceqllxl:n?xcesmilaogﬁ@yé ;rggszg(;ggSM Mixed Float US 22/02/2019 Underlying Index: Macquarie  22/02/2019  USD 171,280,065 26,276

i{ilcceql:l:n:néesmfogﬁ? ;}rfgszg(QOOSM Mixed Float US 22/02/2019 Underlying Index: Macquarie  22/02/2019  USD 42,968,585 14,203

DX T AT A AT T\ ARBRERANE A 40,479
R [ Do Ao . 06/

i b %xﬁe??&iasUSé)f?fﬁlfggmfuﬁﬂfeL&‘nff[fiiﬂifIﬁfefﬁ/’%/fmg NP Parbas - 26/06/2018 - USD 6,499,314 e

i i B s b i s A o b DNP P 26/06/2018  USD - 6.150.314 e
o Eo0n [ Do . - 06/

i b %xﬁe??&iasUSé)f?fﬁlfggmfuﬁﬂfeL&‘nff[fiiﬂifIﬁfefﬁ/’%/fmg NP Parbas - 26/06/2018 - USD- 2,999,956 o

i bl %xﬁeiiﬁiasUSé)f?flﬁlfggmfuﬁﬂiL&ﬁiﬁfiisflifIffefﬁ/’%/fm NP Paribes 26/06/2018 - USD 2,999,556 o

i i B s b i e s A o b DNP Parbs 26/06/2018  USD 299,556 How
o Eo0n [ Do . - 06/

i bl %xﬁe??&iasUSé)f?fﬁlfggmfuﬁﬂfeL&‘nff[fiiﬂifIffefﬁ/’%/fm NP Perbis - 26/06/2018 - USD- 1,097,961 o

i bl %xﬁeiiﬁiasUSé)f?flﬁlfggmfuﬁﬂiL&ﬁiﬁfiisflifIffefﬁ/’%/fm NP Paribos 26/06/2018 - USD 95,342 o

i i B s b i s A o b DVP Parbs 2/06/2018  USD 846,750 )
o E a0 [ Do . - 06/

it i s 1 A g o U g PN P 26/06/2018  USD 43,197 1o

SET T4 AT ST IR REIIR S A T (.A475)

SETAT A ATy T ARBR KRR AR 39,004
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Eg%d [fggﬁe; I&tfgfﬁthjéogs‘p\ggffsp‘r’ + 0.0bps; and pays . on Siley  10/04/2018  USD 5,857,330 15,131
Eg%d [fggiﬁf; Ifﬁtj;f;thjéol)’;‘p\ggz?spf’ +0.0bps; and pays o Siley 10/04/2018 USD 5,494,834 14,194
Eg%d [fggiﬁf; ‘fjj;f;thjéogsifgff SP5 + 0.0bps; and pays o Sley  10/04/2018  USD 5,442,115 14,058
El;%d LFFBCSEEE I&fgf}fthﬁléo]ﬁsﬁgff SPS + 0.0bps; and pays o Sunley  10/04/2018  USD 4,902,203 12,663
Eg%d ifgeOiEeZ I&‘jjﬁ;ﬁ?ggﬁfﬁjﬁ SP5 + 0.0bps; and pays 0 Sl 10/04/2018  USD 4,877,525 12,600
Eg%d ifgeOiEeZ I&‘jjﬁ;ﬁ?ggﬁfﬁjﬁ SP5 + 0.0bps; and pays . on Siley  10/04/2018  USD 4,142,438 10,701
Eg%d [fggﬁe; I&tfgfﬁthjéogs‘p\ggffsp‘r’ + 0.0bps; and pays . on Siley  10/04/2018  USD 3,058,876 7,902
Eg%d Jreees Ifﬁtj;f;thjéol)’;‘p\ggz?spf’ +0.0bps; and pays y o Sunley 10/04/2018  USD 3,027,842 7,822
Eg%d Jreees ‘fjj;f;thjéogsifgff SPS + 0.0bps; and pays o Sunley  10/04/2018  USD 2,519,899 6,509
El;%d LFFBCSEEE I&fgf}fthﬁléo]ﬁsﬁgff SP5 + 0.0bps; and pays o Sley  10/04/2018  USD 1,782,942 4,606
Eg%d Lrlegceoiﬁez I&‘jjﬁ;ﬁ?ggﬁfﬁjﬁ SP5 + 0.0bps; and pays 0 Sl 10/04/2018  USD 1,469,988 3,797
Eg%d Lrlegceoiﬁez I&‘jjﬁ;ﬁ?ggﬁfﬁjﬁ SP5 + 0.0bps; and pays i on Siley  10/04/2018  USD 1,347,723 3,481
Eg%d [fggﬁe; I&tfgfﬁthjéogs‘p\ggffsp‘r’ + 0.0bps; and pays . on Siley  10/04/2018  USD 1,230,318 3,178
Efﬁ-\fl [reemes Iﬁjﬁfﬁtdémsyjigﬁspt} + 0.0bps; and paysyn Sley 24/09/2018  EUR 1,706,904 1,790
El&rﬁi [fgfj?f; Iﬁfﬁfﬁtdéo[ﬁsxiigf SW6 = 0.0bps; and pays y o0 Sy 24/09/2018  EUR 1,702,176 1,773
E&rl;d fﬁ;g?% Iﬁj;f;thjéogsﬁfiff SP6 + 0.0bps; and pays y o0 Sunley  24/09/2018  EUR 1,114,806 1,169
pund recenes Iﬁjﬁfﬁﬁf&gﬁggﬁ SP6 + 0.Obps; and pays y 0 Sunley  24/09/2018  EUR 1,113,021 1,167
Eﬁﬂf [fg?jﬁei.) Iﬁjﬁfﬁﬁf&gﬁigﬁ SW6 + 0.0bps; and pays v o0 Surley  24/09/2018  EUR 1,114,330 1,161
ELJS [fgfj;e; Iﬁifﬁt&éogsxiigr?swej + 0.0bps; and pays o Sunley  24/09/2018  EUR 1,112,371 1,159
Efﬁ-\fl [reemes Iﬁjﬁfﬁtdémsyjigﬁspt} + 0.0bps; and paysyon Sley 24/09/2018  EUR 822,486 862
El&rﬁi [fgfj?f; Iﬁfﬁfﬁtdéo[ﬁsxiigf SW6 = 0.0bps; and pays o0 Sy 24/09/2018  EUR 822,528 857
Fund receives Interest 1.0 x MSEUDSP6 + 0.0bps; and pays Morgan Starley 24/09/2018 EUR 330,421 246

EUR LIBOR 5 Month MS Dispersion
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31 A% WAMAE foi
P recetves Igjifitdéo[j‘isxfigr?sw{i © 0-0bpsi and DSy Sy 24/09/2018 EUR 330,317 344
pund recenes Iﬁj;fstdéoﬁsﬁigfsp 6+ 0.0bpsi and pays v Sunley  24/09/2018  EUR 294,590 309
pund recenes If/[tjif}jtl\jéogsg/leggfsm © 00bpsi and DSy Sy 24/09/2018  EUR 294,576 307
gg&d ergg‘éess If/[tjif}jtl\jéogsg/leggfsm + 0.0bps; and pays o Sy 24/09/2018  EUR 12,730 13
?&f ergg?% Iﬁjﬁfﬁtdéoﬁsy;i?% +0.0bps; and pays o Sunley 24/09/2018  EUR 8,431 9
F—5L N F = 2T IR DR TR G5 213,521
g1 OB D S sy s o s
Eg%d Sﬁggénieﬁi;tiolz EDI%EOEO@};A ; 0;2?;@:“ receiVeS b Norgan  24/01/2019  USD 3,181,060 (250,722)
Eg‘];d nggénieﬁi;tio1.% EDI%EOEO@};A ; O;gzposgp:“d FeCENeS b Morgan  24/01/2019  USD 3,181,060 (241,932)
Eg‘];d ﬁfggémlef\iitmt'ol.’é EDL%SOEO@; ; O;SOZPOSQDS“d FeCENES b Morgan  24/01/2019  USD 3,181,059 (237,928)
Egr]‘)d ﬁgéénieﬁztntt'ol K IIDS\QEOEONB; ; Ogggi;%p:“d receives ;g 26/09/2018  USD 6,661,119 (195,238)
Egr]‘)d L"[*ggénief\iztmiol.’é IIDS\QEOEONB; ; Ogggi;%p:“d receives ;g 27/09/2018  USD 6,626,715 (194,230)
El;r]‘)d Saggénieﬁi;ti% I:Dg\éggg; ; Oggg_’gp:“d receives ;g 01/10/2018  USD 5,683,823 (166,591)
Eg%d Sggénieﬁi;tﬂ K EDI%EOEO@};A ; Oggg_%sgp:“d receives g 28/09/2018  USD 5,659,298 (165,880)
Eg‘];d Sggénieﬁi;tm K EDI%EOEO@};A ; O;gg_%sgp:“d recelves 1 ps 27/09/2018  USD 1,752,347 (51,365)
Eg‘];d ﬁfggénieﬁitmiol 5 EDL%SOEO@; ; o;gog%sb;psnd recelves 1 ps 27/09/2018  USD 740,373 (21,702)
b—F ) F = AT T IARDAREBHE L AR (1,794,056)
b—F N VE—  RUY T IARDRERBR A (1,580,535)
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Mexican Bolsa Index Future March 2018; Fund receives Interest MS

Dispersion; and pays MXN 1.0 x ISH8 + 0.0bps Goldman Sachs  19/03/2018 MXN 51,357,860 2,514
ATy TR DR BRI S5 2,514
Mexican Bolsa Index Future March 2018; Fund pays Interest MS

Dispersion; and receives MXN 1.0 x ISH8 + 0.0bps Goldman Sachs  19/03/2018  MXN 40,248,350 (21,934)
AUy T TSR DR FBUR R AR (21,934)
AUy TR DAREBH RS F (19,420)
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21/03/2018 253,000 European BRL Put/USD Call Option Goldman Sachs  USD 3.75 6
21/03/2018 350,000 European BRL Put/USD Call Option Morgan Stanley  USD 3.75 8
21/03/2018 325,000 European BRL Put/USD Call Option Goldman Sachs usDh 3.75 8
21/03/2018 380,000 European BRL Put/USD Call Option Goldman Sachs  USD 3.75 9
21/03/2018 420,000 European BRL Put/USD Call Option Morgan Stanley — USD 3.75 10
21/03/2018 515,000 European BRL Put/USD Call Option Goldman Sachs usDh 3.75 12
21/03/2018 535,000 European BRL Put/USD Call Option Goldman Sachs  USD 3.75 13
21/03/2018 655,000 European BRL Put/USD Call option  Goldman Sachs  USD 3.75 16
21/03/2018 710,000 European BRL Put/USD Call Option Goldman Sachs usDh 3.75 17
21/03/2018 741,000 European BRL Put/USD Call Option Goldman Sachs usDh 3.75 18
21/03/2018 767,000 European BRL Put/USD Call Option Goldman Sachs  USD 3.75 18
21/03/2018 768,700 European BRL Put/USD Call Option Goldman Sachs  USD 3.75 18
21/03/2018 789,000 European BRL Put/USD Call Option Merrill Lynch usb 3.75 19
21/03/2018 824,000 European BRL Put/USD Call Option Goldman Sachs  USD 3.75 20
21/03/2018 1,024,000 European BRL Put/USD Call Option Morgan Stanley — USD 3.75 25
21/03/2018 1,797,000 European BRL Put/USD Call Option Morgan Stanley — USD 3.75 43
21/03/2018 1,921,750 European BRL Put/USD Call Option Morgan Stanley — USD 3.75 46
21/03/2018 1,921,750 European BRL Put/USD Call Option Morgan Stanley — USD 3.75 46
21/03/2018 2,217,000 European BRL Put/USD Call Option Goldman Sachs  USD 3.75 53
21/03/2018 3,074,800 European BRL Put/USD Call Option Morgan Stanley — USD 3.75 74
29/03/2018 21,254,341 European JPY Put/CHF Call Option UBS CHF 122 457
03/05/2018 10,627,171 European JPY Put/CHF Call Option  Citigroup CHF 123 1,901
14/05/2018 4,000,000 European USD Put/GBP Call Option Royal Bank of Scotland GBP 1.45 14,115
24/09/2018 27,500 S&P 500 Index Call Option Deutsche Bank — USD 3,300 33,924
18/01/2019 5,521,000 European BRL Put/USD Call Option JP Morgan usDh 3.75 96,959
18/01/2019 5,761,000 European BRL Put/USD Call option  Morgan Stanley — USD 3.75 101,174
31/12/2018 800 Hang Seng China Enterprise Index Call Option JP Morgan HKD 11,200 128,699
24/12/2018 1,920 EURO STOXX 50 PR European Call Option UBS EUR 3,600 142,395
24/12/2018 1,920 EURO STOXX 50 PR European Call Option UBS EUR 3,600 142,395
11/09/2020 2,127,758 European USD Put/EUR Call Option JP Morgan EUR 1.2665 153,767
18/01/2019 8,849,000 European BRL Put/USD Call Option Morgan Stanley = USD 3.75 155,404
11/09/2020 2,352,682 European USD Put/EUR Call Option Morgan Stanley —EUR 1.2675 168,889
11/09/2020 2,352,682 European USD Put/EUR Call Option Morgan Stanley —EUR 1.265 171,729
11/09/2020 2,352,681 European USD Put/EUR Call Option Morgan Stanley EUR 1.2595 178,089
11/09/2020 2,352,681 European USD Put/EUR Call Option Morgan Stanley = EUR 1.2595 178,089
17/05/2018 86,800 CBOE SPX Volatility Index Call Option Nomura usDh 17 201,529
18/06/2021 2,623,563 European USD Put/EUR Call Option JP Morgan EUR 1.2895 206,632
18/06/2021 2,790,325 European USD Put/EUR Call Option Morgan Stanley EUR 1.2895 228,475
18/06/2021 2,790,325 European USD Put/EUR Call Option Morgan Stanley —EUR 1.287 231,712
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18/06/2021 2,790,324 European USD Put/EUR Call Option Morgan Stanley —EUR 1.282 238,279
18/06/2021 2,790,324 European USD Put/EUR Call Option Morgan Stanley —EUR 1.282 238,279
21/06/2018 86,800 CBOE SPX Volatility Index Call Option Nomura usD 15 263,316
19/07/2018 86,800 CBOE SPX Volatility Index Call Option Nomura uUsD 15 279,188
31/12/2018 1,750 Hang Seng China Enterprise Index Call Option UBS HKD 11,200 281,528
23/04/2018 8,000 S&P 500 Index Call Option Goldman Sachs  USD 2,770 289,314
31/12/2018 2,300 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 370,009
31/12/2018 2,450 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 394,140
31/12/2018 2,450 Hang Seng China Enterprise Index Call Option Deutsche Bank  HKD 11,200 394,140
23/04/2018 24,000 S&P 500 Index Call Option Nomura usD 2,825 404,213
31/12/2018 2,900 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 466,533
31/12/2018 3,100 Hang Seng China Enterprise Index Call Option UBS HKD 11,200 498,708
06/02/2019 63,984,500 European USD Put/EUR Call Option JP Morgan EUR 1.3507 513,479
24/12/2018 5,840 EURO STOXX 50 PR European Call Option JP Morgan EUR 3,550 530,642
24/12/2018 5,840 EURO STOXX 50 PR European Call Option  Citigroup EUR 3,550 530,642
31/12/2018 3,400 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 546,970
17/05/2018 247,200 CBOE SPX Volatility Index Call Option Morgan Stanley  USD 17 573,939
31/12/2018 3,650 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 587,188
31/12/2018 3,650 Hang Seng China Enterprise Index Call Option UBS HKD 11,200 587,188
31/12/2018 3,700 Hang Seng China Enterprise Index Call Option Deutsche Bank  HKD 11,200 595,232
21/06/2018 336,500 CBOE SPX Volatility Index Call Option Barclays usDb 18 745,017
31/12/2018 4,700 Hang Seng China Enterprise Index Call Option JP Morgan HKD 11,200 756,105
21/06/2018 249,700 CBOE SPX Volatility Index Call Option Barclays USD 15 757,489
31/12/2018 4,850 Hang Seng China Enterprise Index Call Option JP Morgan HKD 11,200 780,236
19/07/2018 344,800 CBOE SPX Volatility Index Call Option Barclays usDb 18 819,865
19/07/2018 258,000 CBOE SPX Volatility Index Call Option Societe Generale USD 15 829,844
31/12/2018 5,700 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 916,978
31/12/2018 5,900 Hang Seng China Enterprise Index Call Option JP Morgan HKD 11,200 949,153
31/12/2018 6,450 Hang Seng China Enterprise Index Call Option JP Morgan HKD 11,200 1,037,633
31/12/2018 7,500 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 1,206,551
31/12/2018 8,350 Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 1,343,293
17/08/2020 17,169,291 European USD Put/EUR Call Option Goldman Sachs  EUR 1.247 1,373,238
17/12/2018 321,000 Nikkei 225 Call Option UBS JPY 22,750 2,328,789
18/06/2021 46,302,883 European USD Put/EUR Call Option Goldman Sachs EUR 1.342 2,784,814
21/05/2018 134,800 S&P 500 Index Call Option Goldman Sachs ~ USD 2,840 2,949,045
Bga— A7 va At 30,697,790
BRSyh AT var

24/12/2018 1,800 Euro Stoxx Banks Put Option Goldman Sachs EUR 110 6,213
18/06/2018 130 Swiss Market Index Put Option JP Morgan CHF 7,700 6,612
24/12/2018 2,300 Euro Stoxx Banks Put Option Merrill Lynch EUR 110 7,938
18/06/2018 110 Swiss Market Index Put Option JP Morgan CHF 8,000 8,844
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24/12/2018 1,600 Euro Stoxx Banks Put Option Goldman Sachs EUR 120 9,651
18/06/2018 100 Swiss Market Index Put Option JP Morgan CHF 8,200 10,882
24/12/2018 3,200 Euro Stoxx Banks Put Option JP Morgan EUR 110 11,045
18/06/2018 140 Swiss Market Index Put Option Goldman Sachs  CHF 8,000 11,218
24/12/2018 1,900 Euro Stoxx Banks Put Option Merrill Lynch EUR 120 11,461
18/06/2018 130 Swiss Market Index Put Option Goldman Sachs  CHF 8,200 14,147
22/03/2018 86,800 CBOE SPX Volatility Index Put Option Nomura usDh 13 14,175
18/06/2018 180 Swiss Market Index Put Option Citigroup CHF 8,000 14,472
24/12/2018 1,550 Euro Stoxx Banks Put Option Goldman Sachs EUR 130 15,537
18/06/2018 160 Swiss Market Index Put Option Citigroup CHF 8,200 17,412
24/12/2018 5,050 Euro Stoxx Banks Put Option JP Morgan EUR 110 17,430
24/12/2018 2,900 Euro Stoxx Banks Put Option JP Morgan EUR 120 17,493
24/12/2018 1,800 Euro Stoxx Banks Put Option Merrill Lynch EUR 130 18,043
18/06/2021 930,857 European EUR Put/USD Call Option Barclays EUR 1.211 19,638
18/06/2018 110 Swiss Market Index Put Option Citigroup CHF 8,600 22,166
18/06/2018 120 Swiss Market Index Put Option Goldman Sachs  CHF 8,600 24,181
26/08/2020 1,148,578 European EUR Put/USD Call Option Goldman Sachs EUR 1.227 24,944
24/12/2018 4,150 Euro Stoxx Banks Put Option JP Morgan EUR 120 25,033
26/08/2020 1,463,874 European EUR Put/USD Call Option Goldman Sachs  EUR 1.203 25,052
18/06/2018 120 FTSE 100 Index European Put Option Goldman Sachs GBP 7,150 25,292
18/06/2018 320 Swiss Market Index Put Option UBS CHF 8,000 25,729
19/04/2018 86,800 CBOE SPX Volatility Index Put Option Nomura usDh 13 26,447
18/06/2018 330 Swiss Market Index Put Option Goldman Sachs  CHF 8,000 26,533
24/12/2018 2,750 Euro Stoxx Banks Put Option JP Morgan EUR 130 27,566
24/12/2018 8,150 Euro Stoxx Banks Put Option Goldman Sachs EUR 110 28,129
18/06/2018 350 Swiss Market Index Put Option UBS CHF 8,000 28,141
18/06/2021 1,125,125 European EUR Put/USD Call Option Barclays EUR 1.233 28,394
18/06/2018 390 Swiss Market Index Put Option JP Morgan CHF 8,000 31,357
18/06/2018 290 Swiss Market Index Put Option Goldman Sachs  CHF 8,200 31,559
24/12/2018 5,300 Euro Stoxx Banks Put Option JP Morgan EUR 120 31,970
18/06/2021 1,498,312 European EUR Put/USD Call Option Barclays EUR 1.213 32,132
24/12/2018 9,400 Euro Stoxx Banks Put Option Goldman Sachs EUR 110 32,444
24/12/2018 9,650 Euro Stoxx Banks Put Option JP Morgan EUR 110 33,307
18/06/2018 310 Swiss Market Index Put Option UBS CHF 8,200 33,735
18/06/2018 310 Swiss Market Index Put Option UBS CHF 8,200 33,735
24/12/2018 9,800 Euro Stoxx Banks Put Option UBS EUR 110 33,824
18/06/2021 1,550,717 European EUR Put/USD Call Option Citigroup EUR 1.225 36,679
26/08/2020 2,061,511 European EUR Put/USD Call Option Barclays EUR 1.2075 36,905
18/06/2018 470 Swiss Market Index Put Option Citigroup CHF 8,000 37,789
18/06/2018 180 FTSE 100 Index European Put Option Deutsche Bank GBP 7,150 37,939
24/12/2018 11,000 Euro Stoxx Banks Put Option JP Morgan EUR 110 37,966
18/06/2021 1,603,911 European EUR Put/USD Call Option Barclays EUR 1.227 38,558
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24/12/2018 11,250 Euro Stoxx Banks Put Option JP Morgan EUR 110 38,829
18/06/2018 360 Swiss Market Index Put Option JP Morgan CHF 8,200 39,177
18/06/2021 1,507,156 European EUR Put/USD Call Option Goldman Sachs EUR 1.2375 39,439
24/12/2018 4,000 Euro Stoxx Banks Put Option JP Morgan EUR 130 40,096
18/06/2021 2,682,292 European EUR Put/USD Call Option JP Morgan EUR 1.175 40,414
24/12/2018 6,700 Euro Stoxx Banks Put Option Goldman Sachs EUR 120 40,415
22/03/2018 249,700 CBOE SPX Volatility Index Put Option Barclays uUSD 13 40,778
24/12/2018 12,400 Euro Stoxx Banks Put Option JP Morgan EUR 110 42,798
18/06/2021 1,166,079 European EUR Put/USD Call Option Citigroup EUR 1.284 43,926
31/12/2018 850 Hang Seng China Enterprise Index Put Option JP Morgan HKD 10,800 44,062
24/12/2018 13,100 Euro Stoxx Banks Put Option Merrill Lynch EUR 110 45,214
24/12/2018 7,500 Euro Stoxx Banks Put Option Goldman Sachs EUR 120 45,240
18/06/2018 240 Swiss Market Index Put Option UBS CHF 8,600 48,362
18/06/2018 240 Swiss Market Index Put Option Goldman Sachs  CHF 8,600 48,362
18/06/2021 2,120,562 European EUR Put/USD Call Option  Citigroup EUR 1.223 49,348
24/12/2018 8,300 Euro Stoxx Banks Put Option UBS EUR 120 50,066
18/06/2018 240 FTSE 100 Index European Put Option JP Morgan GBP 7,150 50,585
24/12/2018 5,050 Euro Stoxx Banks Put Option JP Morgan EUR 130 50,622
24/12/2018 8,600 Euro Stoxx Banks Put Option JP Morgan EUR 120 51,876
18/06/2018 250 FTSE 100 Index European Put Option HSBC GBP 7,150 52,692
18/06/2018 660 Swiss Market Index Put Option Goldman Sachs  CHF 8,000 53,065
18/06/2018 490 Swiss Market Index Put Option Citigroup CHF 8,200 53,324
18/06/2021 1,394,552 European EUR Put/USD Call Option Merrill Lynch EUR 1.2885 54,354
18/06/2021 3,683,320 European EUR Put/USD Call Option Citigroup EUR 1.168 54,362
18/06/2018 270 FTSE 100 Index European Put Option HSBC GBP 7,150 56,908
18/06/2021 3,814,749 European EUR Put/USD Call Option Goldman Sachs  EUR 1.1703 57,398
18/06/2018 730 Swiss Market Index Put Option Goldman Sachs  CHF 8,000 58,694
24/12/2018 9,950 Euro Stoxx Banks Put Option JP Morgan EUR 120 60,019
24/12/2018 10,000 Euro Stoxx Banks Put Option JP Morgan EUR 120 60,321
18/06/2018 300 Swiss Market Index Put Option UBS CHF 8,600 60,452
18/06/2018 300 FTSE 100 Index European Put Option Barclays GBP 7,150 63,231
18/06/2018 790 Swiss Market Index Put Option Citigroup CHF 8,000 63,518
24/12/2018 6,400 Euro Stoxx Banks Put Option Goldman Sachs EUR 130 64,154
24/12/2018 10,700 Euro Stoxx Banks Put Option JP Morgan EUR 120 64,543
24/12/2018 10,750 Euro Stoxx Banks Put Option Merrill Lynch EUR 120 64,845
18/06/2021 1,892,183 European EUR Put/USD Call Option Barclays EUR 1.274 66,023
26/08/2020 3,378,297 European EUR Put/USD Call Option Merrill Lynch EUR 1.217 66,475
18/06/2018 330 Swiss Market Index Put Option JP Morgan CHF 8,600 66,497
24/12/2018 11,100 Euro Stoxx Banks Put Option JP Morgan EUR 120 66,956
24/12/2018 6,900 Euro Stoxx Banks Put Option Goldman Sachs EUR 130 69,166
18/06/2018 650 Swiss Market Index Put Option Goldman Sachs  CHF 8,200 70,736
18/06/2021 4,238,017 European EUR Put/USD Call Option Citigroup EUR 1.184 71,504
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18/06/2018 670 Swiss Market Index Put Option Deutsche Bank  CHF 8,200 72,912
18/06/2018 930 Swiss Market Index Put Option Deutsche Bank  CHF 8,000 74,774
18/06/2018 700 Swiss Market Index Put Option Citigroup CHF 8,200 76,177
24/12/2018 7,650 Euro Stoxx Banks Put Option UBS EUR 130 76,684
19/04/2018 258,000 CBOE SPX Volatility Index Put Option Societe Generale USD 13 78,611
18/06/2018 380 FTSE 100 Index European Put Option Barclays GBP 7,150 80,093
18/06/2018 380 FTSE 100 Index European Put Option Deutsche Bank GBP 7,150 80,093
18/06/2018 740 Swiss Market Index Put Option Goldman Sachs ~ CHF 8,200 80,530
18/06/2018 400 Swiss Market Index Put Option Citigroup CHF 8,600 80,603
26/08/2020 4,656,000 European EUR Put/USD Call Option Goldman Sachs EUR 1.2045 80,888
24/12/2018 8,250 Euro Stoxx Banks Put Option JP Morgan EUR 130 82,699
26/08/2020 7,684,526 European EUR Put/USD Call Option Citigroup EUR 1.161 85,918
18/06/2021 2,341,614 European EUR Put/USD Call Option JP Morgan EUR 1.284 88,207
18/06/2018 430 FTSE 100 Index European Put Option Citigroup GBP 7,150 90,631
18/06/2018 430 FTSE 100 Index European Put Option HSBC GBP 7,150 90,631
24/12/2018 9,150 Euro Stoxx Banks Put Option JP Morgan EUR 130 91,720
31/12/2018 1,800 Hang Seng China Enterprise Index Put Option UBS HKD 10,800 93,308
24/12/2018 15,500 Euro Stoxx Banks Put Option Societe Generale EUR 120 93,497
24/12/2018 9,400 Euro Stoxx Banks Put Option JP Morgan EUR 130 94,226
18/06/2018 880 Swiss Market Index Put Option Societe Generale CHF 8,200 95,765
18/06/2018 460 FTSE 100 Index European Put Option Deutsche Bank GBP 7,150 96,954
18/06/2021 5,351,001 European EUR Put/USD Call Option Goldman Sachs  EUR 1.196 99,750
18/06/2018 500 Swiss Market Index Put Option Goldman Sachs  CHF 8,600 100,753
18/06/2018 1,270 Swiss Market Index Put Option Goldman Sachs  CHF 8,000 102,111
18/06/2018 510 Swiss Market Index Put Option Citigroup CHF 8,600 102,768
18/06/2021 2,591,824 European EUR Put/USD Call Option JP Morgan EUR 1.292 103,718
24/12/2018 10,450 Euro Stoxx Banks Put Option Merrill Lynch EUR 130 104,751
24/12/2018 17,500 Euro Stoxx Banks Put Option JP Morgan EUR 120 105,561
24/12/2018 10,550 Euro Stoxx Banks Put Option JP Morgan EUR 130 105,754
18/06/2021 2,892,072 European EUR Put/USD Call Option Citigroup EUR 1.2875 111,873
26/08/2020 8,314,989 European EUR Put/USD Call Option Goldman Sachs EUR 1.18 112,818
18/06/2018 550 FTSE 100 Index European Put Option Citigroup GBP 7,150 115,923
31/12/2018 2,300 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 119,227
18/06/2018 610 Swiss Market Index Put Option Deutsche Bank  CHF 8,600 122,919
18/06/2018 1,140 Swiss Market Index Put Option Goldman Sachs  CHF 8,200 124,059
18/06/2021 7,964,277 European EUR Put/USD Call Option Goldman Sachs  EUR 1.176 125,691
31/12/2018 2,450 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 127,003
31/12/2018 3,950 Hang Seng China Enterprise Index Put Option Deutsche Bank  HKD 10,000 127,514
18/06/2018 640 Swiss Market Index Put Option Goldman Sachs  CHF 8,600 128,964
31/12/2018 2,500 Hang Seng China Enterprise Index Put Option Deutsche Bank  HKD 10,800 129,595
18/06/2018 620 FTSE 100 Index European Put Option Deutsche Bank GBP 7,150 130,677
24/09/2018 2,300 S&P 500 Index Put Option JP Morgan usDh 2,575 132,657

— 100 —



AVRRDT7U R =G A=\ 3—F T YR Ja—2V XL Ik T7UR

W5 IHHF

aIy b RESHE/ (R

e Rl B WS INE (EFERRE]) T REATRS (B M 1) o
24/12/2018 23,000 Euro Stoxx Banks Put Option Barclays EUR 120 138,737
18/06/2018 670 FTSE 100 Index European Put Option Barclays GBP 7,150 141,216
31/12/2018 3,600 Hang Seng China Enterprise Index Put Option Deutsche Bank  HKD 10,400 147,709
31/12/2018 2,950 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 152,922
23/04/2018 15,500 Russell 2000 Index Put Option Goldman Sachs ~ USD 1,430 155,302
24/12/2018 16,400 Euro Stoxx Banks Put Option JP Morgan EUR 130 164,395
18/06/2018 820 Swiss Market Index Put Option JP Morgan CHF 8,600 165,235
31/12/2018 3,200 Hang Seng China Enterprise Index Put Option UBS HKD 10,800 165,881
18/06/2018 860 Swiss Market Index Put Option Societe Generale CHF 8,600 173,296
31/12/2018 3,450 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 178,840
31/12/2018 3,650 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 189,208
31/12/2018 3,650 Hang Seng China Enterprise Index Put Option UBS HKD 10,800 189,208
18/06/2018 960 Swiss Market Index Put Option Goldman Sachs  CHF 8,600 193,446
18/06/2018 940 FTSE 100 Index European Put Option Citigroup GBP 7,150 198,124
31/12/2018 3,850 Hang Seng China Enterprise Index Put Option Deutsche Bank  HKD 10,800 199,576
24/12/2018 20,150 Euro Stoxx Banks Put Option UBS EUR 130 201,985
18/06/2018 970 FTSE 100 Index European Put Option JP Morgan GBP 7,150 204,447
18/06/2018 1,890 Swiss Market Index Put Option Goldman Sachs  CHF 8,300 239,505
18/06/2018 2,260 Swiss Market Index Put Option UBS CHF 8,200 245,942
31/12/2018 4,850 Hang Seng China Enterprise Index Put Option JP Morgan HKD 10,800 251,413
31/12/2018 5,350 Hang Seng China Enterprise Index Put Option JP Morgan HKD 10,800 277,332
18/06/2018 1,320 FTSE 100 Index European Put Option Citigroup GBP 7,150 278,216
24/12/2018 27,800 Euro Stoxx Banks Put Option Goldman Sachs EUR 130 278,669
18/06/2018 1,450 Swiss Market Index Put Option Goldman Sachs CHF 8,600 292,184
18/06/2018 1,460 Swiss Market Index Put Option Goldman Sachs  CHF 8,600 294,200
31/12/2018 5,700 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 295,476
31/12/2018 6,250 Hang Seng China Enterprise Index Put Option JP Morgan HKD 10,800 323,986
18/06/2021 9,350,435 European EUR Put/USD Call Option Morgan Stanley EUR 1.278 336,450
31/12/2018 6,800 Hang Seng China Enterprise Index Put Option JP Morgan HKD 10,800 352,497
18/06/2018 1,810 Swiss Market Index Put Option UBS CHF 8,600 364,727
18/06/2018 1,150 Swiss Market Index Put Option Goldman Sachs CHF 8,900 368,085
01/11/2018 7,282,000 European USD Put/JPY Call Option  JP Morgan usb 111 370,275
18/06/2018 1,780 FTSE 100 Index European Put Option UBS GBP 7,150 375,170
31/12/2018 7,450 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 386,192
18/06/2018 2,030 Swiss Market Index Put Option Goldman Sachs  CHF 8,600 409,058
18/06/2018 1,180 FTSE 100 Index European Put Option Deutsche Bank GBP 7,400 418,602
21/06/2018 10,697,000 European USD Put/JPY Call Option  Goldman Sachs uUSD 111 419,334
24/12/2018 42,250 Euro Stoxx Banks Put Option JP Morgan EUR 130 423,517
31/12/2018 8,750 Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 453,581
18/06/2018 2,360 Swiss Market Index Put Option JP Morgan CHF 8,600 475,555
24/09/2018 10,900 S&P 500 Index Put Option JP Morgan usD 2,575 628,680
18/06/2018 3,250 Swiss Market Index Put Option JP Morgan CHF 8,600 654,896
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01/11/2018 27,686,633 European USD Put/JPY Call Option  JP Morgan usDb 111.6 1,512,096
06/02/2019 63,984,500 European EUR Put/USD Call Option JP Morgan EUR 1.2478 1,636,045
01/11/2018 32,301,070 European USD Put/JPY Call Option  Goldman Sachs uUSD 111.6 1,764,112
01/11/2018 32,301,070 European USD Put/JPY Call Option  Goldman Sachs  USD 111.6 1,764,112

BT Yb AT var a8t 26,427,004

FRo— N F S ar
21/05/2018 (33,700) S&P 500 Index Call Option Goldman Sachs  USD 2,710 (91,327,000) (2,701,996)
31/12/2018 (12,950) Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 (145,040,000) (2,083,311)
06/02/2019 (63,984,500) European USD Put/EUR Call Option JP Morgan EUR 1.2864 (82,309,661) (1,226,181)
31/12/2018 (7,300) Hang Seng China Enterprise Index Call Option UBS HKD 11,200 (81,760,000) (1,174,376)
31/12/2018 (7,250) Hang Seng China Enterprise Index Call Option UBS HKD 11,200 (81,200,000) (1,166,332)
31/12/2018 (7,250) Hang Seng China Enterprise Index Call Option Societe Generale HKD 11,200 (81,200,000) (1,166,332)
18/06/2021 (7,964,277) European USD Put/EUR Call Option Goldman Sachs ~ EUR 1.176 (9,365,990) (1,150,252)
19/07/2018 (344,800) CBOE SPX Volatility Index Call Option Barclays usDh 15 (5,172,000) (1,109,031)
21/06/2018 (336,500) CBOE SPX Volatility Index Call Option Barclays usD 15 (5,047,500) (1,020,805)
26/08/2020 (7,684,526) European USD Put/EUR Call Option  Citigroup EUR 1.161 (8,921,735) (1,015,421)
26/08/2020 (8,314,989) European USD Put/EUR Call Option Goldman Sachs  EUR 1.18 (9,811,687) (996,269)
18/06/2021 (9,350,435) European USD Put/EUR Call Option Morgan Stanley ~EUR 1.278 (11,949,856) (816,379)
17/12/2018 (321,000) Nikkei 225 Call Option UBS JPY 25,000 (8,025,000,000) (787,157)
18/06/2021 (5,351,001) European USD Put/EUR Call Option Goldman Sachs  EUR 1.196 (6,399,797) (707,005)
18/06/2021 (4,238,017) European USD Put/EUR Call Option Citigroup EUR 1.184 (5,017,812) (591,002)
18/06/2021 (3,814,749) European USD Put/EUR Call Option Goldman Sachs  EUR 1.1703 (4,464,401) (564,628)
18/06/2021 (3,683,320) European USD Put/EUR Call Option Citigroup EUR 1.168 (4,302,118) (550,538)
26/08/2020 (4,656,000) European USD Put/EUR Call Option Goldman Sachs  EUR 1.2045 (5,608,152) (487,265)
23/04/2018 (24,000) S&P 500 Index Call Option Goldman Sachs ~ USD 2,825 (67,800,000) (404,213)
18/06/2021 (2,582,292) European USD Put/EUR Call Option JP Morgan EUR 1.175 (3,034,193) (374,569)
26/08/2020 (3,378,297) European USD Put/EUR Call Option Merrill Lynch EUR 1.217 (4,111,387) (328,640)
23/04/2018 (8,000) S&P 500 Index Call Option Nomura usD 2,770 (22,160,000) (288,560)
18/06/2021 (2,120,562) European USD Put/EUR Call Option Citigroup EUR 1.223 (2,593,447) (246,598)
18/06/2021 (2,892,072) European USD Put/EUR Call Option Citigroup EUR 1.2875 (3,723,543) (239,488)
26/08/2020 (2,061,511) European USD Put/EUR Call Option Barclays EUR 1.2075 (2,489,275) (212,046)
18/06/2021 (2,591,824) European USD Put/EUR Call option  JP Morgan EUR 1.292 (3,348,637) (209,243)
18/06/2021 (2,341,614) European USD Put/EUR Call Option JP Morgan EUR 1.284 (3,006,632) (197,745)
18/06/2021 (1,603,911) European USD Put/EUR Call Option Barclays EUR 1.227 (1,967,999) (182,887)
18/06/2021 (1,498,312) European USD Put/EUR Call Option Barclays EUR 1.213 (1,817,452) (182,860)
18/06/2021 (1,550,717) European USD Put/EUR Call Option Citigroup EUR 1.225 (1,899,628) (178,572)
18/06/2021 (1,892,183) European USD Put/EUR Call Option Barclays EUR 1.274 (2,410,641) (168,880)
18/06/2021 (1,507,156) European USD Put/EUR Call Option Goldman Sachs ~ EUR 1.2375 (1,865,106) (163,065)
26/08/2020 (1,463,874) European USD Put/EUR Call Option Goldman Sachs  EUR 1.203 (1,761,040) (154,520)
18/06/2021 (1,125,125) European USD Put/EUR Call Option Barclays EUR 1.233 (1,387,279) (124,522)
18/06/2021 (1,394,552) European USD Put/EUR Call Option Merrill Lynch EUR 1.2885 (1,796,880) (114,833)
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21/05/2018 (33,700) S&P 500 Index Call Option Goldman Sachs ~ USD 2,980 (100,426,000) (114,739)
18/06/2021 (930,857) European USD Put/EUR Call Option Barclays EUR 1.211 (1,127,268) (114,692)
26/08/2020 (1,148,578) European USD Put/EUR Call Option Goldman Sachs EUR 1.227 (1,409,305) (105,184)
24/12/2018 (5,840) EURO STOXX 50 PR European Call Option  Citigroup EUR 3,900 (22,776,000) (101,454)
24/12/2018 (5,840) EURO STOXX 50 PR European Call Option JP Morgan EUR 3,900 (22,776,000) (101,454)
18/06/2021 (1,166,079) European USD Put/EUR Call Option Citigroup EUR 1.284 (1,497,245) (98,473)
24/12/2018 (1,920) EURO STOXX 50 PR European Call Option UBS EUR 3,950 (7,584,000) (25,342)
24/12/2018 (1,920) EURO STOXX 50 PR European Call Option UBS EUR 3,950 (7,584,000) (25,342)

FRa—L-FFvar At (23,772,201)

TS b AT var
17/12/2018 (321,000) Nikkei 225 Put Option UBS JPY 21,000 (6,741,000,000) (2,750,838)
18/06/2021 (46,302,883) European EUR Put/USD Call Option Goldman Sachs EUR 1.342 (62,138,469) (2,654,530)
01/11/2018 (46,144,387) European USD Put/JPY Call Option  Goldman Sachs  USD 111.6 (5,149,713,589) (2,520,160)
01/11/2018 (46,144,386) European USD Put/JPY Call Option  Goldman Sachs  USD 111.6 (5,149,713,478) (2,520,160)
18/06/2018 (7,120) Swiss Market Index Put Option Goldman Sachs  CHF 8,600 (61,232,000) (1,434,726)
24/12/2018 (5,840) EURO STOXX 50 PR European Put Option Citigroup EUR 3,300 (19,272,000) (1,068,083)
24/12/2018 (5,840) EURO STOXX 50 PR European Put Option JP Morgan EUR 3,300 (19,272,000) (1,068,083)
31/12/2018 (15,050) Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800 (162,540,000) (780,159)
31/12/2018 (10,500) Hang Seng China Enterprise Index Put Option UBS HKD 10,800 (113,400,000) (544,297)
31/12/2018 (10,450) Hang Seng China Enterprise Index Put Option UBS HKD 10,800 (112,860,000) (541,705)
31/12/2018 (10,450) Hang Seng China Enterprise Index Put Option Societe Generale HKD 10,800  (112,860,000) (541,705)
17/08/2020 (17,169,291) European EUR Put/USD Call Option Goldman Sachs  EUR 1.247 (21,410,106) (450,809)
18/06/2018 (1,970) FTSE 100 Index European Put Option Barclays GBP 7,150 (14,085,500) (415,217)
01/11/2018 (7,282,000) European USD Put/JPY Call Option  Goldman Sachs USD 111 (808,302,000) (370,275)
24/12/2018 (1,920) EURO STOXX 50 PR European Put Option UBS EUR 3,300 (6,336,000) (351,151)
24/12/2018 (1,920) EURO STOXX 50 PR European Put Option UBS EUR 3,300 (6,336,000) (351,151)
21/05/2018 (16,900) S&P 500 Index Put Option Goldman Sachs ~ USD 2,440 (41,236,000) (269,142)
21/06/2018 (5,348,500) European USD Put/JPY Call Option  Goldman Sachs uUSD 111 (593,683,500) (209,667)
21/06/2018 (5,348,500) European USD Put/JPY Call Option  Goldman Sachs  USD 111 (593,683,500) (209,667)
23/04/2018 (15,500) Russell 2000 Index Put Option Nomura USD 1,430 (22,165,000) (155,302)
18/06/2018 (620) Swiss Market Index Put Option Societe Generale CHF 8,600 (5,332,000) (124,934)
18/06/2021 (2,790,325) European EUR Put/USD Call Option Morgan Stanley ~EUR 1.2895 (3,598,124) (109,580)
18/06/2021 (2,790,325) European EUR Put/USD Call Option Morgan Stanley ~EUR 1.287 (3,591,148) (107,530)
18/06/2021 (2,790,324) European EUR Put/USD Call Option Morgan Stanley EUR 1.282 (3,577,195) (103,521)
18/06/2021 (2,790,324) European EUR Put/USD Call Option Morgan Stanley ~EUR 1.282 (3,577,195) (103,521)
18/06/2021 (2,523,563) European EUR Put/USD Call Option JP Morgan EUR 1.2895 (3,254,134) (99,104)
11/09/2020 (2,352,682) European EUR Put/USD Call Option Morgan Stanley —EUR 1.2675 (2,982,024) (75,210)
11/09/2020 (2,352,682) European EUR Put/USD Call Option Morgan Stanley EUR 1.265 (2,976,143) (73,503)
11/09/2020 (2,352,681) European EUR Put/USD Call Option Morgan Stanley ~EUR 1.2595 (2,963,202) (69,858)
11/09/2020 (2,352,681) European EUR Put/USD Call Option Morgan Stanley EUR 1.2595 (2,963,202) (69,858)
11/09/2020 (2,127,758) European EUR Put/USD Call Option JP Morgan EUR 1.2665 (2,694,806) (67,399)
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03/05/2018  (10,627,171) European CHF Put/JPY Call Option  Citigroup CHF 112 (1,190,243,152) (55,276)
18/06/2018 (240) FTSE 100 Index European Put Option UBS GBP 7,150 (1,716,000) (50,585)
29/03/2018 (21,254,341) European CHF Put/JPY Call Option UBS CHF 111 (2,359,231,851) (26,898)
RS Yh ATV arEE (20,343,604)

FFvar Bt 13,008,989
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