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() F11IHE JTAREIL1,772,728,5675M B5 111~ 11631 HBINaR & JeAKHI363,386,9091 . 55111~ 1164 i —FBAFK) JLAKHIE85,500,728 1

1 A% 7- 0 Mg EEREIE, B511110.598210, Z5112810.60441, Z5113110.58651, #51141#10.578811, #5115410.581211, £5116410.5702

NSRS
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BRI/ A=K RUF -7 K BEMEEI—X)

OEHEDIK;
E1L1H 12 113K H114H H115H FH116H
H H 20174E11 14 F ~ [20174E12 H 14 F ~ [20184E 1 16 F ~ [20184E 2 A 14 F ~ [20184E 3 A 14 ~ [20184E 4 A 14 A ~
2017TAE12 13 [20184E1 A15H  [20184:2 A13H  [20184:3 A13H  [20184:4 A13H  [20184E 5 A14H
A A A A A A
(A) ERHZEIE 8,436, 395 8, 386, 400 8,327,696 8,466, 100 8,504,070 8,502, 506
= i 4 4 8,438, 049 8, 388, 054 8, 329, 280 8, 467, 871 8, 506, 473 8, 504, 830
TALFIR A 1,654 A 1,654 A 1,584 A 1,771 A 2,403 A 2,374
(B) FiEFEHTEELE A 1,260,237 9,259, 911 A 32,917,803 A 15,423,889 2,572,149 A 21,031,064
TEE A 112,191 9,312, 203 35, 051 60, 172 2, 580, 004 59, 737
FEEH A 1,372,428 A 52, 292 A 32,952, 854 A 15,484, 061 A 7,855 A 21,090, 801
C) {ETHME A 1,505,463 A 1,648,279 A 1,443,635 A 1,351,164 A 1,484,588 A 1,494,516
(D) HHEHEE(A+B+C) 5,670, 695 15,998, 032 A 26,033,742 A 8,308,953 9,591, 631 A 14,023,074
(E) RIfRHERE A141,563, 818 A139,912, 695 A127,381,425 A157,781,915 A1T1, 113, 465 A166, 046, 699
(F) EBmEEEEES A562, 299, 755 A560, 069, 707 Ab567, 853, 162 Ab565, 976, 408 Ab567, 641, 960 A567, 068, 201
(Ficd 24 S 4H 24 %8) (219,132,264) | ( 218,635,184) | ( 223,895046) | ( 223,307,266) | ( 224,229,557) | ( 224,229, 182)
5 RIS FR 2 AH) (AT81,432,019) | (AT778,704,891) | (AT791,748,208) | (A789,283,674) | (A791,871,517) | (AT791,297, 383)
@) §F(D+E+F) A698, 192, 878 A683,984, 370 AT21,268, 329 A132,067, 276 AT29,163, 794 AT47,131,974
H I#EEHEE A 5,252,799 A 5,221,047 A 5,271,276 A 5,250,980 A 5,261,189 A 5,251,844
RERHERE (G+H) AT03, 445,677 A689, 211,417 AT726,539, 605 AT137,318, 256 AT34, 424,983 AT52,389, 818
ENNEFEAHEIE A A\562, 299, 755 560, 069, 707 567, 853, 162 565, 976, 408 A567, 641, 960 A567, 068, 201
(Ficd 24 S 40 24 %8) (219,132,264) | ( 218,635,184) | ( 223,895047) | ( 223,307,271) | ( 224,229,558) | ( 224,229, 182)
5E RIS FR 2 A5) (AT81,432,019) | (AT778,704,891) | (AT791,748,209) | (A789,283,679) | (A791,871,518) | (A791,297,383)
Sy Fl (i R N 4 147, 164, 029 148, 254, 454 147, 846, 700 148, 868, 207 150, 773, 116 151, 863, 937
MRS 4 A\288, 309, 951 A277, 396, 164 A306, 533, 143 A320, 210, 055 A317,556, 139 337,185, 554

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HEeAOFFEE (20174117 14H ~20184 5 A14H) 1ZLATF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

HE111H 1124 1134 1143 1158 #1161
TH A 2017T4E11 14 F ~ [20174E12 H 14 F ~ [20184E 1 H 16 F ~ [20184F 2 A 14 F ~ [20184E 3 A 14 H ~ [20184F 4 A 14A ~
20174E12 130 |20184E 1 A15F  [20184E 2 H13H  [20184E3 A13H  [20184E 4 A13H  |20184E 5 J14H

a. Bl Y SRIE (REPER) 6,931, 2151 7, 603, 2781 6, 884, 32911 7,115, 2271 7, 364, 52511 7,008, 3081
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. [EFERIRKICED HINAS R4 | 219,132, 2641 | 218,635, 18419 | 223,895, 047H) | 223,307, 2713 | 224, 229, 558F3 | 224, 229, 18214
d. FEARICED D HRERRLE | 145,485, 6131 | 145,878, 22319 | 146, 233, 647H) | 147,003, 960F3 | 148, 669, 780 | 150, 107, 473
e. XIS (a+b+e+d) | 371,549,092 | 372,116, 6853 | 377,013,023 | 377,426, 4583 | 380, 263, 8637 | 381, 344, 963
£ FR B (1 N %7=0) 2, 1211 2, 1351 2, 1451 2, 15611 2, 1681 2, 1781
g 4Eié 5, 252, 799 5,227, 047 5,271, 2764 5, 250, 9804 5,261, 18911 5,251, 8441
h. AHd4(1 5 0%7-0) 30119 30119 30119 30119 3011 3011

11 —




BRI/ A=K RUF -7 K BEMEEI—X)
OnBEEnsMot
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Xﬁj\ﬁaﬁﬁ@%?ﬁfﬁ%ﬁﬂﬂﬂ%ﬁﬂiéd:lﬂl 0 3 O EHEMAEA AR CA L FE 234, SDEAITARIEA Z L 2553 %@ s E 4, FE
DISTEARILREA (Rl oEl4e) &720 9,

34 r_ﬁdau@)iﬁ%ﬁ%’arb TEBITEA &[4 E 7213 FEA5E . SRASITSETALES GEINEE) &0 £7,

Ot
HYUBIEISITVVEREA,
O (5&1EHh) HREETOHAEEDEM (20184 5 A 14RBE)

<Bftwr— vHF—T7 K>
FRUE, TR~ %x— =¥ —7 7 R 05,935, 749 T 1) ONAETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

#1161k

X 5 . o | 9BBBRUT BATHIFRIREA L=
om A B|RE M %ﬁ?ﬁﬂ]\Lt%ﬁ’%ﬁj\tt%—ﬁ SELE | 260 E | 2R
TFH TFH % % % % %
— 846, 000 847, 568 5.2 — — 5.2
T IRALS ( 846,000)| ( 847, 568) (5.2 (—) (=) (—) (5.2
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1, 340, 000 1, 340, 293 8.2 — — 8.2
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ST 2,900, 000 2,906, 154 17.9 — — 17.9
(&L Q&Maﬁ) (2,900,000)| (2,906, 154) (17.9) (—) (=) (—) (17.9)
R N 6, 769, 000 6,778, 708 41.7 — — - 41.7
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(B) EWN Ghgad) AfHE  #minIBErs

4 Wi EANIEES
F A w4 | O | EETHA

A &S % TH TH
KRBT AZEH 3150 1.95 450, 000 451,008 | 2018/6 /27
WER A% (54) FR2bFEER 2 [H 0.26 100, 000 100, 007 | 2018/5 /15
KB AZEPRR20EFESS 2 [\ 1.95 296, 000 296,552 | 2018/6 /20

/)N it 846, 000 847, 568
HkES Br< R
NERFEES:  BUFRIEHES85E] 1.7 33, 000 33,013 | 2018/5/22
AARBUOREE ST B BIfE 25 35 0. 265 100, 000 100, 028 | 2018/ 6 /20
AARBUOREE S TES: BRI 5551 1.84 100, 000 100, 188 | 2018/ 6 /20
AAREHERRA - EEEEEAEES: W REBE S 400 1.69 500, 000 500, 866 | 2018/ 6 /20
WG A LR s E S F39[a] 0. 808 100, 000 100,234 | 2018/8/28
NEARFEMESR  FE0RI BB 1.97 100, 000 100,193 | 2018/ 6 /20
A ARBUR SR ARAAE 5551 BRI & 0.001 400, 000 400,004 | 2018/8/9
RAAEEER H21[E 0.58 100, 000 100, 057 | 2018/ 6 /20
WHASMER #2200 0. 401 250, 000 250, 106 | 2018/ 6 /20

/N it 1, 683, 000 1, 684, 692
ERMES
ML FIFEET56[EWE 0.3 400, 000 400, 055 | 2018/ 5/25
P LES FIEET58EWE 0.4 100, 000 100,079 | 2018/ 7 /27
EMRES FITEET56EI 5 0.3 590, 000 590,072 | 2018/5/25
EMRES FIEET5TEN S 0.35 100, 000 100,044 | 2018/ 6 /27
LA E Aheftid: Rl EE2820E 0.3 50, 000 50,007 | 2018/5/25
LA RIS (34 Z5186[H] 0.16 100, 000 100,034 | 2018/ 7 /27

/)N B 1, 340, 000 1, 340, 293
TEES (EOREEZANES
RS E4T76[E 2.12 100, 000 100,237 | 2018/6 /25
BAVEEE )  £H448[m] 2.16 100, 000 100,214 | 2018/6 /20
BAVEEE )  £H469] 1.7 300, 000 302,258 | 2018/10/25
FEES #3540 1. 905 100, 000 100,061 | 2018/5/25
JUNET  55343[H] 2.825 100, 000 100,088 | 2018/5/25
eMEEES  Ho64ln 2.6 100, 000 100,294 | 2018/ 6 /25
EE S 296 2.027 100, 000 100,230 | 2018/ 6 /25
ZZEME BRI ALHI R AR i 1.99 200, 000 200,093 | 2018/5/22
ZEFOTUTE JOMT  H14600055 E LA IR E RIBAL KRR 0. 355 300, 000 300,208 | 2018/ 7 /24
HEE7 4o vy M —E A B3 ERIRE FIER O 0.165 100, 000 100,015 | 2018/ 6 /20
BB Ty AT oA F25EHAE IR E FINEA R 0. 554 100, 000 100, 053 | 2018/ 6 /20
ANE% v B 40 ZBAGIEIHAE F PR E RINEAL RRfO fF 0. 447 200, 000 200,090 | 2018/ 6 /20
SHERT AT UAR&) —A TSR E R R 0. 442 300, 000 300,302 | 2018/8/6
IR TESE  H36[RItLE IR & RNEAL AR 0. 453 100, 000 100,035 | 2018/6 /12
NTT K=t FH15EHAEFRERNEA R5HfF 1.96 200, 000 200,382 | 2018/6 /20
NTT Rat  $170a#AE MR E RNEC A 1.77 200, 000 201,234 | 2018/9/20
EIRBASE 25 36EIHE R R E [RINERL FERI ) 0.717 100, 000 100,016 | 2018/5/18
B R B TR I BRE [REAT R A 2.625 200, 000 200,335 | 2018/6 /11
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PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

Ny =AY
AR E
20184F-2 A 28 B IZ#& T L7-HiIfH
(Hfir: T)
2
Z BRI R E B AR T5) EUR 28,298
B D ORL Y & 12
HENA 1
st 28,311
E-3:R
AL 96
iy % Gii 16
et 2
T EE 114
MR EHEE 28,197
YHIEBHLE:
B RES: 6,751
B (110)
EGART VT 47 b 799
JESEARLT VST 4 7 B (23,446)
Mg IEEE 562
A E B (15,444)
BYREHTMEL
B RS (17,238)
B (85)
EGART VT 4T FEd (953)
JEBRAR T VST 47 i (26,664)
IMEEE EB L OVAT 12
WA FE B AR A 1R A (44,928)
21 FEHL IS L OR B EAE (60,372)
B ORI L ARG EO MR EUR (32,175)
S EDRR IR B EUR 0
HIRAME FERREE (BN F)
J (AUD, Hedged) EUR 376,250
J (EUR) 7,420
] (JPY, Hedged) 31,802
HIRBERITEZ RIS (BN F)
J (AUD, Hedged) 13,264
J (EUR) 212
J (JPY, Hedged) 585
HiK1 D Y7 iliE ik
J (AUD, Hedged) 28.37
J (EUR) 35.02
J (JPY, Hedged) 54.34
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FHNEE FE D B

20184E2 H 28 H HifE
FHTE AR APA4E g FA4E
(H)T: ) (HA7: F) (H7: ) (B F)

&M% 100.8% Co-operative Group Holdings
Ao Ha— 2.3% 2011 Ltd.
KIRK Beauty One GmbH 6.875% due 07/08/2020 GBP 100 124
3.250% due 08/12/2022 EUR 1,000 EUR 995  7.500% due 07/08/2026 1,750 2,440
Klockner Pentaplast of America, Credit Agricole S.A.
Inc. 6.500% due 06/23/2021** (a) EUR 500 569
4.750% due 06/30/2022 2,000 1,968 ~ Deutsche Bank AG
Nidda Healthcare Holding AG 2.750% due 02/17/2025 1,500 1,500
3.500% due 08/21/2024 600 603 4.250% due 10/14/2021 $ 2,000 1,674
Pfleiderer Group S.A. 4.500% due 05/19/2026 EUR 1,000 1,107
4.000% due 08/01/2024 1,500 1,508 ~ Emerald Bay S.A.
Refresco Group NV 0.000% due 10/08/2020 1,700 1,585
2.750% due 09/26/2024 1,000 1,006  Equinix, Inc.
Unitymedia Hessen GmbH & Co. 2.875% due 03/15/2024 1,000 1,000
KG 2.875% due 10/01/2025 400 397
2.750% due 01/15/2027 1,500 1,506 2:875% due 02/01/2026 1,000 984
UPC Financing Partnership Garfunkelux Holdco 3 S.A.
2.750% due 10/15/2026 1,000 1,004  7-500% due 08/01/2022 400 414
Wittur Holding GmbH 8.500% due 11/01/2022 GBP 1,000 1,166
5.000% due 03/31/2022 1,000 1,011 HBOS Sterling Finance Jersey LP
Noon—uaE 9,601 7.881% due 12/09/2031 (a) 100 166

Intesa Sanpaolo SpA
(R#3IR{E EUR 9,574) 3.928% due 09/15/2026 EUR 2,000 2,181

5.017% due 06/26/2024 $ 500 410
tHR - FIRFH 97.2% 7.000% due 01/19/2021** (a) EUR 1,250 1,392
$R1T7- &R 19.6% 7.750% due 01/11/2027** (a) 1,950 2,438
Ardonagh Midco 3 PLC 8.375% due 10/14/2019 (a) 1,000 1,117
8.375% due 07/15/2023 GBP 750 871 Intrum Justitia AB
Arrow Global Finance PLC 2.750% due 07/15/2022 1,000 986
2.875% due 04/01/2025 EUR 250 247 3.125% due 07/15/2024 1,175 1,146
Banca Monte dei Paschi di Siena Iron Mountain, Inc.
SpA 3.000% due 01/15/2025 100 100
5.375% due 01/18/2028 500 494 Jerrold Finco PLC
Banco Bilbao Vizcaya 6.125% due 01/15/2024 GBP 900 1,027
Argentaria S.A. KBC Group NV
7.000% due 02/19/2019** (a) 2,400 2,529 5.625% due 03/19/2019** (a) EUR 1,600 1,673
Banco BPM SpA LHC3 PLC
2.750% due 07/27/2020 1,000 1,044 4.125% due 08/15/2024 (b) 1,500 1,528
4.375% due 09/21/2027 500 511 Lincoln Finance Ltd.
7.125% due 03/01/2021 500 552 6.875% due 04/15/2021 2,000 2,084
Banco de Sabadell S.A. Lloyds Banking Group PLC** (a)
5.625% due 05/06/2026 800 953 6.375% due 06/27/2020 4,032 4,423
Banco Santander S.A. 7.000% due 06/27/2019 GBP 688 821
6.250% due 03/12/2019** (a) 2,000 2,099 Mercury Bondco PLC (b)
Bank of Ireland 7.125% due 05/30/2021 EUR 1,650 1,714
10.000% due 12/19/2022 750 1,051 8.250% due 05/30/2021 2,400 2,522
Bankia S.A. Mizzen Bondco Ltd.
3.375% due 03/15/2027 500 531 7.000% due 05/01/2021 GBP 1,421 1,661
4.000% due 05/22/2024 1,000 1,040 Nykredit Realkredit A/S
6.000% due 07/18/2022** (a) 600 645 6.250% due 10/26/2020** (a) EUR 1,000 1,103
Barclays PLC** (a) Old Mutual PLC
7.875% due 09/15/2022 GBP 800 1,008 8.000% due 06/03/2021 GBP 514 668
8.000% due 12/15/2020 EUR 4,000 4,598 Phones4u Finance PLC
Cabot Financial Luxembourg 9.500% due 04/01/2018 (c) 1,250 1,088
S.A. SASU Newco SAB 20 SAS
6.500% due 04/01/2021 GBP 100 115 4.250% due 09/30/2024 EUR 100 98
7.500% due 10/01/2023 950 1,139 Societe Generale S.A.
CaixaBank S.A. 6.750% due 04/07/2021** (a) 2,000 2,257
2.750% due 07/14/2028 EUR 2,000 2,067 Tesco Property Finance 3 PLC
6.750% due 06/13/2024** (a) 1,000 1,161 5.744% due 04/13/2040 GBP 292 379
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I 4 APA4E T 4 P&
(B 1) (HA7:T) (HA7: T) (HLAL: T)
5.801% due 10/13/2040 196 257 4.375% due 07/15/2021 750 736
Tesco Property Finance 6 PLC Burger King France SAS
5.411% due 07/13/2044 97 123 6.000% due 05/01/2024 400 426
UniCredit International Bank Carlson Travel, Inc.
Luxembourg S.A. 4.750% due 06/15/2023 1,000 995
8.125% due 12/10/2019 (a) EUR 1,000 1,124 Casino Guichard Perrachon S.A.
UniCredit SpA 1.865% due 06/13/2022 300 301
4.375% due 01/03/2027 2,000 2,179 Catalent Pharma Solutions, Inc.
5.750% due 10/28/2025 2,000 2,220 4.750% due 12/15/2024 1,950 2,071
6.750% due 09/10/2021** (a) 2,000 2,207 CeramTec Group GmbH
6.950% due 10/31/2022 150 184 8.250% due 08/15/2021 900 941
Unione di Banche Italiane SpA Chemours Co.
4.250% due 05/05/2026 2,000 2,085 6.125% due 05/15/2023 750 791
Worldpay Finance PLC Cirsa Funding Luxembourg S.A.
3.750% due 11/15/2022 2,150 2,330 5.750% due 05/15/2021 2,000 2,073
81,306 5.875% due 05/15/2023 1,400 1,451

CMA CGM S.A.
T¥71.9% 6.500% due 07/15/2022 1,450 1,507
3AB Optique Developpement 7.750% due 01/15/2021 1,000 1,038
SAS Codere Finance 2 Luxembourg
4.000% due 10/01/2023 500 501 S.A.
Adient Global Holdings Ltd. 6.750% due 11/01/2021 750 785
3.500% due 08/15/2024 3,000 3,085 7.625% due 11/01/2021 $ 500 414
Afren PLC (c) Constantin Investissement 3
6.625% due 12/09/2020 $ 484 1 SAsSU
15.000% due 04/25/2018 263 32 5.375% que 04/15/2025 EUR 700 703
Aldesa Financial Services S.A. Constellium NV
7.250% due 04/01/2021 EUR 750 703 4.250% due 02/15/2026 1,500 1,523
Altice Financing S.A. 4.625% due 05/15/2021 1,050 1,067
5.250% due 02/15/2023 4,100 4,265 5.750% due 05/15/2024 $ 1,000 830
Altice Finco S.A. Crown European Holdings S.A.
4.750% due 01/15/2028 1,500 1,357 2.250% due 02/01/2023 EUR 1,000 1,015
9.000% due 06/15/2023 1,100 1,171 2.625% due 09/30/2024 1,000 1,013
Altice Luxembourg S.A. 2.875% due 02/01/2026 500 497
6.250% due 02/15/2025 2,050 1,920 CTC BondCo GmbH
7.250% due 05/15/2022 6,800 6578  5.250% due 12/15/2025 1,100 1,102
Aramark International Finance Darling Global Finance BV
Sarl 4.750% due 05/30/2022 1,150 1,185
3.125% due 04/01/2025 400 417 DEA Finance S.A.
ArcelorMittal 7.500% due 10/15/2022 900 994
2.875% due 07/06/2020 1,650 1,751 Diamond BC BV
ARD Finance S.A. 5.625% due 08/15/2025 1,950 1,908
6.625% due 09/15/2023 (b) 1,000 1,066 Douglas GmbH
Ardagh Packaging Finance PLC 6.250% _due 07/15/2022 1,000 1,047
4.125% due 05/15/2023 300 315 Dufry Finance S.C.A.
6.750% due 05/15/2024 4,150 4544 4.500% due 08/01/2023 500 524
Arena Luxembourg Finance Sarl Dufry One BV
2.750% due 11/01/2023 300 303 2.500% due 10/15/2024 300 306
2.875% due 11/01/2024 200 205 eDreams ODIGEO S.A.
Auris Luxembourg Il S.A. 8.500% due 08/_01/2021 195 209
8.000% due 01/15/2023 1,500 1,571 Edcon Properties
Axalta Coating Systems Dutch 9._500% due 03/01/2018 (c) 1,000 75
Holding B BV Elis S.A.
3.750% due 01/15/2025 1,000 1,054 1.875% due 02/15/2023 500 505
Axalta Coating Systems LLC Entertainment One Ltd.
4.250% due 08/15/2024 1,400 1,487 6.875% due 12/15/2022 GBP 1,000 1,208
Ball Corp. Europcar Groupe S.A.
4.375% due 12/15/2023 200 227 4.125% due 11/15/2024 EUR 600 604
Banijay Group SAS 5.750% due 06/15/2022 1,500 1,560
4.000% due 07/01/2022 1,000 1,042 EVOCA SpA
Belden, Inc. 7.000% due 10/15/2023 3,300 3,525
3.375% due 07/15/2027 200 201 Faurecia S.A.
BMBG Bond Finance S.C.A. 3.625% due 06/15/2023 500 526
3.000% due 06/15/2021 750 763 Federal-Mogul LLC

4.875% due 04/15/2022 1,400 1,405

Boparan Finance PLC
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Fiat Chrysler Automobiles NV 6.500% due 08/01/2023 1,400 1,456
3.750% due 03/29/2024 500 545 Leonardo SpA
Fiat Chrysler Finance Europe 1.500% due 06/07/2024 1,350 1,319
S.A. Levi Strauss & Co.
4.750% due 07/15/2022 750 846 3.375% due 03/15/2027 200 207
Galapagos Holding S.A. LKQ Italia Bondco SpA
7.000% due 06/15/2022 2,250 1,909 3.875% due 04/01/2024 3,000 3,227
Galapagos S.A. Loxam SAS
5.375% due 06/15/2021 1,772 1,745 3.500% due 05/03/2023 500 517
Gamenet Group SpA 4.250% due 04/15/2024 400 424
6.000% due 08/15/2021 1,500 1,541 4.875% due 07/23/2021 365 374
Gategroup Finance Luxembourg 7.000% due 07/23/2022 3,000 3,165
S.A. LSF9 Balta Issuer SARL
3.000% due 02/28/2022 CHF 600 524 7.750% due 09/15/2022 2,187 2,312
Grifols S.A. Matterhorn Telecom Holding S.A.
3.200% due 05/01/2025 EUR 2,900 2,933 4.875% due 05/01/2023 1,850 1,876
Hanesbrands Finance Matterhorn Telecom S.A.
Luxembourg S.C.A. 3.625% due 05/01/2022 CHF 1,000 882
3.500% due 06/15/2024 1,750 1,854 3.875% due 05/01/2022 EUR 1,400 1,425
Hapag-Lloyd AG Maxeda DIY Holding BV
6.750% due 02/01/2022 1,200 1,270 6.125% due 07/15/2022 500 487
Heathrow Finance PLC Metsa Board OYJ
3.875% due 03/01/2027 GBP 200 221 2.750% due 09/29/2027 1,000 1,065
Heidelberger Druckmaschinen Miller Homes Group Holdings
AG PLC
8.000% due 05/15/2022 EUR 1,750 1,842 5.500% due 10/15/2024 GBP 100 114
Hema Bondco | BV Monitchem HoldCo 2 S.A.
6.250% due 07/15/2022 750 755 6.875% due 06/15/2022 EUR 1,900 1,793
Hercule Debtco Sarl Monitchem HoldCo 3 S.A.
6.750% due 06/30/2024 (b) 300 303 5.250% due 06/15/2021 2,300 2,336
Horizon Holdings | SAS Moy Park Bondco PLC
7.250% due 08/01/2023 1,100 1,159 6.250% due 05/29/2021 GBP 2,400 2,799
Huntsman International LLC Nassa Topco A/S
4.250% due 04/01/2025 1,500 1,710 2.875% due 04/06/2024 EUR 1,700 1,721
5.125% due 04/15/2021 800 889 Netflix, Inc.
Iceland Bondco PLC 3.625% due 05/15/2027 2,000 2,014
6.750% due 07/15/2024 GBP 1,000 1,178 Nidda BondCo GmbH
IHO Verwaltungs GmbH (b) 5.000% due 09/30/2025 2,600 2,585
3.250% due 09/15/2023 EUR 250 259 Nidda Healthcare Holding GmbH
3.750% due 09/15/2026 5,750 6,081 3.500% due 09/30/2024 1,400 1,407
INEOS Finance PLC Nomad Foods Bondco PLC
2.125% due 11/15/2025 500 487 3.250% due 05/15/2024 800 817
4.000% due 05/01/2023 2,350 2,411 Norican A/S
INEOS Group Holdings S.A. 4.500% due 05/15/2023 3,000 2,882
5.375% due 08/01/2024 3,700 3,916 Novafives SAS
Infor U.S., Inc. 4.500% due 06/30/2021 1,000 1,018
5.750% due 05/15/2022 900 920 Novasep Holding SAS
International Game Technology 8.000% due 05/31/2019 (b) 4,444 4,322
PLC Nyrstar Netherlands Holdings BV
4.125% due 02/15/2020 400 423 6.875% due 03/15/2024 700 720
4.750% due 02/15/2023 2,100 2,335 Ol European Group BV
Jaguar Land Rover Automotive 3.125% due 11/15/2024 200 205
PLC Orano S.A.
2.200% due 01/15/2024 500 502 3.125% due 03/20/2023 1,500 1,543
Keystone Financing PLC Perstorp Holding AB
9.500% due 10/15/2019 GBP 532 619 4.250% due 09/15/2022 1,400 1,401
Kirk Beauty One GmbH Phoenix PIB Dutch Finance BV
8.750% due 07/15/2023 EUR 1,500 1,588 3.125% due 05/27/2020 500 526
Kleopatra Holdings 1 S.C.A. Phosphorus Holdco PLC
8.500% due 06/30/2023 (b) 950 881 10.000% due 04/01/2019 (c) GBP 1,500 51
Kronos International, Inc. Picard Groupe SAS
3.750% due 09/15/2025 1,400 1,448 3.000% due 11/30/2023 EUR 500 501
La Financiere Atalian SAS Pinnacle Bidco PLC
4.000% due 05/15/2024 200 207 6.375% due 02/15/2025 GBP 100 115

Lecta S.A.
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8.625% due 08/01/2022 250 248 Solvay Finance S.A.
Pizzaexpress Financing 2 PLC 5.869% due 06/03/2024 (a) 2,400 2,869
6.625% due 08/01/2021 1,900 2,046 Spectrum Brands, Inc.
Platin 1426 GmbH 4.000% due 10/01/2026 2,400 2,528
5.375% due 06/15/2023 EUR 1,150 1,147 Swissport Financing Sarl
Prague CE Sarl 6.750% due 12/15/2021 1,600 1,668
10.000% due 12/15/2022 (b) 1,000 1,038 9.750% due 12/15/2022 750 790
Premier Foods Finance PLC Synlab Bondco PLC
6.500% due 03/15/2021 GBP 2,300 2,637 3.500% due 07/01/2022 1,150 1,162
PrestigeBidCo GmbH 6.250% due 07/01/2022 900 942
6.250% due 12/15/2023 EUR 1,800 1,931 Synlab Unsecured Bondco PLC
Pro-Gest SpA 8.250% due 07/01/2023 1,000 1,075
3.250% due 12/15/2024 700 686 Telenet Finance Luxembourg
ProGroup AG Notes Sarl
5.125% due 05/01/2022 1,150 1,184 3.500% due 03/01/2028 1,000 984
PSPC Escrow Corp. Telenet Finance VI Luxembourg
6.000% due 02/01/2023 3,250 3,399 S.C.A.
Quintiles IMS, Inc. 4.875% due 07/15/2027 1,500 1,628
2.875% due 09/15/2025 1,900 1,882 TES Finance PLC
3.250% due 03/15/2025 800 810 6.750% due 07/15/2020 GBP 500 458
3.500% due 10/15/2024 700 725 Teva Pharmaceutical Finance
Repsol International Finance BV Netherlands Il BV
4.500% due 03/25/2075 900 995 0.375% due 07/25/2020 EUR 1,000 969
Rexel S.A. 1.125% due 10/15/2024 1,750 1,459
2.625% due 06/15/2024 100 103 1.250% due 03/31/2023 250 223
Safari Holding Verwaltungs 1.625% due 10/15/2028 2,000 1,559
GmbH Thomas Cook Finance 2 PLC
5.375% due 11/30/2022 1,050 1,066 3.875% due 07/15/2023 650 665
Samvardhana Motherson thyssenkrupp AG
Automotive Systems Group BV 2.750% due 03/08/2021 750 794
1.800% due 07/06/2024 400 387 Unilabs Subholding AB
Sappi Papier Holding GmbH 5.750% due 05/15/2025 2,000 2,028
3.375% due 04/01/2022 1,000 1,018 United Group BV
4.000% due 04/01/2023 1,500 1,567 4.875% due 07/01/2024 2,700 2,748
Schoeller Allibert Group BV Unitymedia GmbH
8.000% due 10/01/2021 1,850 1,948 3.750% due 01/15/2027 1,700 1,796
Scientific Games International, Unitymedia Hessen GmbH & Co.
Inc. KG
3.375% due 02/15/2026 750 736 4.000% due 01/15/2025 2,600 2,750
5.500% due 02/15/2026 250 240 4.625% due 02/15/2026 1,900 2,083
Selecta Group BV 6.250% due 01/15/2029 1,500 1,705
5.875% due 02/01/2024 CHF 250 220 UPC Holding BV
5.875% due 02/01/2024 EUR 100 100 3.875% due 06/15/2029 2,400 2,250
SFR Group S.A. UPCB Finance IV Ltd.
5.375% due 05/15/2022 6,800 6,965 4.000% due 01/15/2027 2,400 2,505
5.625% due 05/15/2024 4,000 4,065 UPCB Finance VII Ltd.
Shop Direct Funding PLC 3.625% due 06/15/2029 900 882
7.750% due 11/15/2022 GBP 1,150 1,215 Valeant Pharmaceuticals
SIG Combibloc Holdings S.C.A. International, Inc.
7.750% due 02/15/2023 EUR 5,500 5,721 4.500% due 05/15/2023 4,650 4,079
Silgan Holdings, Inc. Vallourec S.A.
3.250% due 03/15/2025 1,450 1,484 2.250% due 09/30/2024 600 507
Sisal Group SpA Verallia Packaging SASU
7.000% due 07/31/2023 2,250 2,353 5.125% due 08/01/2022 1,500 1,558
SMCP Group SAS Verisure Holding AB
5.875% due 05/01/2023 729 782 6.000% due 11/01/2022 3,015 3,194
Smurfit Kappa Acquisitions ULC Verisure Midholding AB
2.375% due 02/01/2024 600 621 5.750% due 12/01/2023 500 501
3.250% due 06/01/2021 400 430 Virgin Media Finance PLC
Snaitech SpA 4.500% due 01/15/2025 1,000 1,030
6.375% due 11/07/2021 100 107 6.375% due 10/15/2024 GBP 2,900 3,482
SoftBank Group Corp. Virgin Media Receivables
3.125% due 09/19/2025 3,600 3,447 Financing Notes | DAC
4.000% due 07/30/2022 450 482 5.500% due 09/15/2024 650 748
4.750% due 07/30/2025 1,000 1,056

20



PINCOr 4 < >-3—RAEFV-Nf - A—ILK-T7UFR

IR AT A AR FTATAR
(B T) (HLAL:T) (B T) (B T)
Virgin Media Secured Finance (B8 E{fi EUR 2,701)
PLC
2125% due 01/15/2025 1% 219
5.500% due 01/15/2025 1,935 2,260 “' SAS
6.250% due 03/28/2029 1,750 2,114 2019/5/31 1.412.400 69
Vue International Bidco PLC T —_—
7.875% due 07/15/2020 300 346 .
WEPA Hygieneprodukte GmbH PRAMEMEL S SR —
3.750% due 05/15/2024 EUR 1,950 1,998 (B8 R{fi EUR 63)
WFS Global Holding SAS
9.500% due 07/15/2022 900 964 FE
Wind Tre SpA SRS 0.1%
2.625% due 01/20/2023 6,600 6,016 Royal Bank of Scotland Group
3.125% due 01/20/2025 2,100 1,881 PLC
\(';Vitt;l_rl International Holding 2.001% due 06/30/2018 (a) 5,000 498
mi
8.500% due 02/15/2(?23 2,750 2,855 ERTTRAE 498
ZF North America Capital, Inc.
2.750% due 04/27/2023 1,100 1181 (WAIR(E EUR 491)
Ziggo Bond Co. BV X X
7.125% due 05/15/2024 5,150 5,578 A G4
Ziggo Secured Finance BV (HiZ: )
3.750% due 01/15/2025 1,900 1,936
298,734
Bank of Tokyo-Mitsubishi UFJ
Enel SpA Ltd.
5.000% due 01/15/2075 1,500 1,617 (0.310%) due 03/01/2018 ¥ 94 1
Gazprom OAO Via Gaz Capital Brown Brothers Harriman & Co.
S.A. (0.580%) due 03/01/2018 EUR 37 37
4.250% due 04/06/2024 GBP 1,000 1,190 Deutsche Bank AG
4.364% due 03/21/2025 EUR 1,000 1,141 (0.580%) due 03/01/2018 9 9
5.338% due 09/25/2020 GBP 1,000 1,219 HSBC Bank
Petrobras Global Finance BV (0.580%) due 03/01/2018 2,409 2,409
3.750% due 01/14/2021 EUR 3,250 3,452 0.230% due 03/01/2018 GBP " 13
4.250% due 10/02/2023 1,000 1,077 National Australia Bank Ltd.
4.750% due 01/14/2025 750 819 0.630% due 03/01/2018 AUD 1 1
5.875% due 03/07/2022 1,100 1,254 Sumitomo Mitsui Banking Corp.
6.250% due 12/14/2026 GBP 1,100 1,340 (0.580%) due 03/01/2018 EUR 1,413 1,413
Saipem Finance International (0.310%) due 03/01/2018 ¥ 13 0
BV 3,883
2.625% due 01/07/2025 EUR 1,400 1,392
Telecom Italia SpA EHEMEREa 3,883
3.625% due 01/19/2024 150 165 (W43 IE{E EUR 3,883)
5.250% due 03/17/2055 300 353
5.875% due 05/19/2023 GBP 400 518 sTmas o
6.375% due 06/24/2019 100 120 &Lﬁfﬁm# Akt 100.8% _EUR 419,019
Telefonica Europe BV (a) (%R {fi EUR 416,739)
2.625% due 06/07/2023 EUR 1,000 986 o
4.200% due 12/04/2019 3,000 3,170 ALAH
5.000% due 03/31/2020 1,000 1,079 BERE 6.5%
5.875% due 03/31/2024 800 932 EI51%1E 6.5%
Teollisuuden Voima OYJ PIMCO Euro Short Maturity
2.625% due 01/13/2023 2,000 2,092 Source UCITS ETF
23,916 251,290 25,456
PIMCO Sterling Short Maturity
HE-HRFBER 403,956 Source UCITS ETF
(B 434 EUR 400,027) 10,000 1,150
EBREEH 26,606
FE (E43 Rl EUR 26,778)
HiEH%R 0.3%
BIBBY Offshore Services PLC 124,844 1,012 BERESR 26,606
(A48 R {fi EUR 26,778)
wEHRLEH 1,012
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(A7 ) (Hr: T)
BREBMIISFAE 107.3% EUR 445,625
(F#[R{f EUR 443,517)
LETVINT4TER(1.8%) (7,315)
(MBFRMEETFL 7 L EUR 64)
TOMDEESLVER(5.5%) (22,838)
$iEE 100.0% EUR 415,472

BRI

(a) AAE:EHOBM (FHETHER) EFREDEERTHD.
(b) TRMFLLNGESR

(c) HAEMES . BEFETREHD,

@ ifi| [RAF RS
20184E2 A 28 H HITE

BN T

WIEEEIS EDD

FATIA J— A 45 A B U s SRk O &
Afren PLC 15.000% 04/25/2018  04/30/2015  EUR 226 EUR 32 0.01%

BIBBY Offshore

Services PLC N/A N/A 06/12/2014 2,701 1,012 0.24%
IR EESR &5 EUR 2,927 EUR 1,044 0.25%
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BRC (0.650%) 01/17/2018 N/A EUR (4,230) EUR (4,227)
CFR (2.000%) 07/12/2016  07/11/2018 (1,080) (1,044)
CFR (2.000%) 07/27/2017 N/A (733) (724)
CFR (1.750%) 01/18/2017  03/08/2018 (1,610) (1,578)
CFR (1.500%) 02/02/2018  03/08/2018 (1,936) (1,934)
CFR (1.500%) 03/22/2017 N/A (1,100) (1,084)
CFR (1.500%) 07/27/2017 N/A (692) (686)
CFR (1.500%) 09/19/2017 N/A GBP (955) (1,072)
CFR (1.500%) 01/23/2018 N/A EUR (2,016) (2,013)
CFR (1.350%) 07/14/2017 N/A GBP (2,357) (2,639)
CFR (1.350%) 02/02/2018 N/A EUR (1,086) (1,085)
CFR (1.350%) 02/16/2018 N/A (982) (981)
CFR (1.250%) 10/03/2017  03/07/2018 (1,741) (1,732)
CFR (1.250%) 12/14/2017 N/A (2,038) (2,033)
CFR (1.250%) 03/16/2017 N/A (1,083) (1,070)
CFR (1.250%) 03/17/2017 N/A (1,068) (1,055)
CFR (1.250%) 05/03/2017 N/A (781) (773)
CFR (1.250%) 02/21/2018 N/A (1,704) (1,704)
CFR (1.000%) 03/29/2017 N/A (2,521) (2,498)
CFR (1.000%) 01/31/2018 N/A (1,021) (1,020)
JML (1.750%) 01/19/2018 N/A (824) (822)
JML (1.250%) 09/27/2017 N/A (506) (503)
JML (1.000%) 01/11/2018 N/A (778) (777)
MEI (1.500%) 02/02/2018 N/A (82) (82)
MEI (1.250%) 01/09/2018 N/A (658) (656)
MEI (1.000%) 10/13/2017 N/A (192) (191)
MEI 0.100% 11/23/2017 N/A GBP (404) (457)
J/3—R-LREBI AR EUR (34,440)
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1)/A—R-LRERE]
Non - U.S. Corporate Debt EUR 0 EUR (5,244) EUR 0 EUR (29,196) EUR (34,440)
1)/A—R-LREEI&E EUR 0 EUR (5,244) EUR 0 EUR (29,196) EUR (34,440)
BAEE EUR 0 EUR (5,244) EUR 0 EUR (29,196) EUR (34,440)
)IR—=R-URIEII<REKLE EUR (34,440)
© LG T VT 47 P8k
201842 A 28 H BIfE
@ oA
HUNZ T (BRAEEFRS)
REH LB
Kzl SIS O S e Al
Euro-Bobl 5-Year Note March Futures Long 03/2018 177 EUR (223) EUR 4 EUR 0
Euro-Bund 10-Year Bond June Futures Long 06/2018 55 (2) 0 (7)
Euro-Schatz 2-Year Note June Futures Short 06/2018 272 (1) 0 (1)
Call Options Strike @ EUR 158.500 on
Euro-Bund 10-Year Bond June Futures Short  05/2018 25 ) 0 (13)
Put Options Strike @ EUR 153.000 on
Euro-Bund 10-Year Bond June Futures Short - 05/2018 25 4 0 (12)
SMRNEE EUR (224) EUR 4 EUR  (33)
@ 177K
IV NT T HNIAT T (FEA& -V 7V A - W (E) — 780
L T
423 ZH N 2018/2/28 Wiid>  ARE s RIEB ZE BRI A
PR e R e L T Tk
Leonardo SpA 5.000% 06/20/2024 1.644% EUR 2,000 EUR 425 EUR  (33) EUR 2 EUR 0
Novo Banco S.A. 5.000% 12/20/2021 7.400% 300 (19) 7 0 0
Telecom ltalia SpA 1.000% 06/20/2024 1.568% 3,400 (105) 26 15 0
Ay TR EE EUR 301 EUR 0 EUR 17 EUR 0
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BOA 03/2018 CHF 1,806 EUR 1560 EUR 0 EUR @
BOA 03/2018 EUR 3,427 $ 4,227 38 0
BOA 04/2018 $ 4,237 EUR 3,427 0 (37)
BPS 03/2018 EUR 27,543 GBP 24,239 0 (160)
BPS 03/2018 900 $ 1,120 18 0
DUB 03/2018 484 GBP 427 0 )
GLM 05/2018 578 JPY 76,932 13 0
GLM 05/2018 JPY 11,600 EUR 87 0 2
HUS 03/2018 EUR 137 JPY 17,850 0 0
HUS 03/2018 193 25,428 2 0
HUS 03/2018 148 19,418 1 0
HUS 03/2018 JPY 11 EUR 1 0 0
JPM 03/2018 GBP 439 500 5 (1
JPM 03/2018 $ 4,372 3,530 0 (55)
MSB 03/2018 850 686 0 (10)
RBC 03/2018 137 1M1 0 )
SCX 03/2018 GBP 24,319 27,528 53 0
SCX 04/2018 EUR 27,528 GBP 24,342 0 (57)
UAG 03/2018 559 JPY 73,676 8 0
UAG 03/2018 JPY 73,676 EUR 545 0 (20)
UAG 04/2018 73,676 558 0 (8)
EUR 138 EUR (360)
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W5 HF T A XK R B Al
AZD 03/2018 AUD 196,230 $ 153,805 EUR 934 EUR (202)
AZD 03/2018 $ 163,376  AUD 201,901 0 (4,956)
AZD 04/2018 153,805 196,230 0 (727)
BOA 03/2018 AUD 8,261 EUR 5,257 0 (21)
BOA 03/2018 196,048 $ 154,348 1,294 0
BOA 03/2018 EUR 46,268 AUD 71,226 8 (770)
BOA 03/2018 $ 154,392 EUR 125,196 0 (1,391)
BOA 04/2018 EUR 125,196 $ 154,776 1,363 0
BOA 04/2018 $ 154,347  AUD 196,048 207 (1,493)
BPS 03/2018 GBP 52,712 EUR 59,898 348 0
BRC 03/2018 $ 104,196 AUD 128,861 0 (3,100)
CBK 03/2018 163,893 202,337 0 (5,101)
DUB 03/2018 119,984 EUR 98,147 0 (229)
DUB 04/2018 EUR 98,147 $ 120,290 213 0
GLM 03/2018 GBP 727 EUR 829 8 0
HUS 03/2018 AUD 4,744 3,019 0 (12)
JPM 03/2018 1,427 EUR 920 9 (1)
JPM 03/2018 EUR 2,153 AUD 3,352 0 (11)
JPM 03/2018 805 GBP 715 3 0
JPM 03/2018 132,904 $ 164,613 2,063 0
MSB 03/2018 $ 153,936 EUR 124,715 0 (1,498)
MSB 04/2018 EUR 124,715 $ 154,314 1,466 0
SCX 03/2018 AUD 102,331 79,974 228 (37)
SCX 03/2018 EUR 59,922 GBP 52,938 0 (118)
SCX 03/2018 132,270 $ 163,706 1,954 0
SCX 04/2018 GBP 52,987 EUR 59,922 124 0
SCX 04/2018 $ 79,975 AUD 102,331 0 (190)
SOG 03/2018 EUR 82,883 $ 102,648 1,279 0

EUR 11,501 EUR (19,857)
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BOA 03/2018 EUR 67 JPY 8,955 EUR 2 EUR 0
BOA 03/2018 $ 12,931 EUR 10,486 0 (116)
BOA 04/2018 EUR 10,486 $ 12,964 114 0
BPS 03/2018 10,343 12,847 191 0
BPS 03/2018 GBP 4,191 EUR 4,763 28 0
BPS 03/2018 JPY 1,377,953 $ 12,878 78 (107)
BPS 04/2018 $ 12,908 JPY 1,377,953 99 (69)
DUB 03/2018 3,147 EUR 2,574 0 (6)
DUB 04/2018 EUR 2,574 $ 3,155 6 0
FBF 03/2018 JPY 418,003 3,904 11 (22)
FBF 03/2018 $ 3,605 JPY 391,422 109 (57)
FBF 04/2018 3,913 418,003 35 (24)
GLM 03/2018 GBP 58 EUR 66 0 0
GLM 03/2018 JPY 40,802 302 0 (1)
GLM 03/2018 $ 12,949 10,497 0 (119)
GLM 04/2018 EUR 10,497 $ 12,981 17 0
HUS 03/2018 GBP 49 EUR 55 0 0
HUS 03/2018 JPY 4,290 33 0 0
HUS 03/2018 $ 281 GBP 204 0 0
JPM 03/2018 EUR 47 42 0 0
JPM 03/2018 7,744 JPY 1,053,585 352 0
JPM 03/2018 10,514 $ 13,024 164 0
JPM 03/2018 JPY 17,051 EUR 126 0 (5)
JPM 03/2018 $ 12,749 JPY 1,384,533 386 (201)
MSB 03/2018 JPY 4,192 EUR 31 0 (1)
MSB 03/2018 1,376,390 $ 12,901 87 (86)
MSB 04/2018 $ 12,931 JPY 1,376,390 76 (76)
NAB 03/2018 12,846 1,396,391 387 (190)
RBC 03/2018 JPY 14,424 EUR 109 0 )
ScX 03/2018 EUR 4,820 GBP 4,258 0 9)
SCX 03/2018 2,700 $ 3,342 40 0
ScX 04/2018 GBP 4,262 EUR 4,820 10 0
S0G 03/2018 EUR 17 GBP 15 0 0
UAG 03/2018 JPY 8,000 EUR 61 0 (1)
UAG 04/2018 EUR 61 JPY 8,000 1 0

EUR 2293 EUR (1,102)
NEASLELERSE EUR 13,932 EUR (21,319)

| PSS
IV T T AIVNAT T (fEAE - TV AE - ) — 580
AN T

1G] . ZHY . 018/2/28 BESED . TVTLIE  REBL AT 7 K
i SR EEef P00 amorok TR ang s voE AR
BPS  Banco BPM SpA 5.000%  12/20/2022 3.864% EUR 1,400 EUR 64 EUR 20 EUR 84 EUR 0
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