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EREGIIZEBIRA
FEYEHELUVEREIEIZEDIA 1,022,790.95
BB LVELUOAMIEHITLDIRA 42,569,240.52
BEBIVEUOBEMIEFIZEDIRA 173,954,607.18
B HIZLDIA 468,421.76
SREYEREI &R DIXA 2,194,000.56
&5 220,209,060.97

SRERS|Ic&5XH
SREYEEIZLETH 2,454,340.45
SRMEFIRGIcLSXH 5,197,806.56
&8t (2 7,652,147.01
SEEGIOFLE (EK)(1 - 2) 212,556,913.96
FOMDULA(3) _
BB L VRIMERNS L& 4) 197,184,161.61
LM (BE)(1 -2+ 3 - 4) 15,372,752.35
LHDFIIEFEEIL (5) -1,135,272.06
L HAh (Z 3o f=- R FI R ER Y (6) 663,877.39
ik (B%K)(1-2+3-4+5-6) 13,573,602.90
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BXBLUVELOHMEES
R E (X ELHIB TG Sh %X B L CEL O F ETH
Ry
PUMA SE EUR 1,315,045 89,883,325.75 0.77
SAP SE EUR 672,653 80,933,608.96 0.70
rFqy &t 170,816,934.71 1.47
h+rs
FRANCO-NEVADA CORP CAD 453,548 41,780,881.64 0.36
WHEATON PRECIOUS METALS-REGISTERED SHARE ~ USD 2,924,168 77,500,220.94 0.67
h+a aFt 119,281,102.58 1.03
hE
CHONGQING ZHIFEI BIOLOGICA-A CNY 13,453,096 85,443,246.88 0.74
PING AN INS.GRP CO.CHINA H HKD 5,568,500 58,637,235.17 0.51
QINGDAO HAIER-A CNY 37,403,832 93,282,353.75 0.80
hE &5 237,362,835.80 2.05
XE
AFC FIDELITY NALT INFORMATION SCES usD 955,414 118,386,221.17 1.02
ALPHABET- A usD 135,497 161,677,796.73 1.40
AMAZON.COM INC usD 36,385 59,896,354.92 0.52
ANTHEM usD 578,715 155,714,290.82 1.34
BECTON DICKINSON usD 250,457 60,683,109.39 0.52
BOOKING HOLDINGS INC usD 44,170 80,813,589.40 0.70
CENTENE CORP usD 1,646,301 92,207,522.38 0.80
CONSTELLATION BRANDS INC usD 1,038,190 175,498,042.32 1.52
COSTCO WHOLESALE CORP usD 218,226 57,141,190.13 0.49
ELANCO ANIMAL HEALTH INC usD 1,209,968 31,744,817.46 0.27
ELECTRONIC ARTS COM NPV usD 338,324 32,403,753.44 0.28
EXACT SCIENCES usD 380,944 31,385,034.41 0.27
FACEBOOK INC-A usD 1,244,683 227,591,256.79 1.97
FISERV INC usD 1,239,193 127,650,678.48 1.10
GODADDY A usD 1,843,942 111,572,864.71 0.96
GRUBHUB INC usD 1,313,121 56,899,960.30 0.49
ILLUMINA usD 198,795 58,751,227.88 0.51
INTERCONTINENTALEXCHANGE GROUP usD 2,337,019 192,686,956.30 1.67
INTUITIVE SURGICAL usD 167,756 88,346,511.71 0.76
MASTERCARD INC usD 314,176 83,572,215.45 0.72
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MERCADOLIBRE usD 109,482 55,783,639.27 0.48
MERCK AND usD 741,579 60,086,066.86 0.52
MICROSOFT CORP usD 387,351 54,418,933.36 0.47
NEWMONT GOLDCORP CORP usD 2,753,087 106,567,153.81 0.92
PARAMETRIC TECHNOLOGY CORP usD 1,354,450 90,365,042.76 0.78
PROCTER & GAMBLE CO UsD 550,813 61,288,680.36 0.53
SALESFORCE.COM INC usD 958,075 138,816,318.93 1.20
SPIRIT AIRLINES usD 1,678,248 60,267,418.16 0.52
STRYKER CORP usD 318,405 59,550,953.85 0.51
THE KRAFT HEINZ COMPANY usD 2,100,159 60,114,127.99 0.52
THERMO FISHER SCIEN SHS usD 313,326 90,681,708.35 0.78
*E &8t 2,842,563,437.89 24.54
TR
HERMES INTERNATIONAL EUR 351,046 233,866,845.20 2.02
SAFRAN SA EUR 212,319 29,225,710.35 0.25
SANOFI EUR 1,308,501 117,267,859.62 1.01
IS5V BE 380,360,415.17 3.28
HAIVER
JDCOM INC usD 6,360,672 199,631,603.17 1.72
TENCENT HLDG 2014 -19.6.14 LOT 500 HKD 2,272,000 97,568,480.39 0.84
XP INC - CLASS A usD 176,057 6,041,617.50 0.05
58.COM INC usD 1,940,526 111,902,225.37 0.97
TARUBE At 415,143,926.43 3.58
AR
HDFC BANK LTD INR 8,737,702 138,728,822.47 1.20
ICICI BANK LTD INR 12,642,370 85,032,490.36 0.73
AR &t 223,761,312.83 1.93
15U7
UNICREDIT SPA EUR 8,791,973 114,471,488.46 0.99
15)7 &5t 114,471,488.46 0.99
=FN
NINTENDO CO LTD JPY 337,400 121,614,539.83 1.05
B&x &5 121,614,539.83 1.05
Foo5
ADYEN NV EUR 32,603 23,832,793.00 0.21
ELASTIC NV usD 1,117,407 64,008,258.44 0.55
FERRARI NV EUR 398,860 58,991,394.00 0.51
A58 EFt 146,832,445.44 1.27
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BE
SAMSUNG ELECTRONIC KRW 682,292 29,328,595.08 0.25
BE &% 29,328,595.08 0.25
RLAR
ALCON INC usD 1,570,547 79,149,972.20 0.68
NOVARTIS AG NOMINATIF CHF 528,585 44,689,017.02 0.39
ALA Bt 123,838,989.22 1.07
#HlminF LT ELTHIETMEIIh =%k X
HLUVELOF @IS A5t 4,925,376,023.44 42.51
HEBLVELOEmISE a5t 4,925,376,023.44 42.51
EH B LVEL O F S
T E - (EUTIRTHRE I Sh-ESH S VEL O A M
R1Y
LAND BERLIN 0.75% 03-04-34 EUR 15,900,000 16,693,731.91 0.14
K1y At 16,693,731.91 0.14
FILEUFY
STONEWAY CAPITAL 10.0% 01-03-27 usD 17,400,000 9,326,600.93 0.08
FLEVFY At 9,326,600.93 0.08
INSa—4
SEADRILL NEW FINANCE LTD 12.0% 15-07-25-CASHETPIK ~ USD 4,639,000 3,661,793.10 0.03
NI1—4 G 3,661,793.10 0.03
TSUIL
BRF BRAS FOOD 2.75% 03-06-22 EUR 47,545,000 50,400,991.78 0.44
IS && 50,400,991.78 0.44
F
BONOS DE LA TRESO DE LAREPUB EN PES0S 5.0% 01-03-35 ~ CLP 47,935,000,000 67,737,022.49 0.58
BONOS DE LA TRESO DE LAREPUB EN PES0S 6.0% 01-01-43 ~ CLP 43,770,000,000 70,826,321.80 0.62
Fy &% 138,563,344.29 1.20
*7Ax
CYPRUS GOVERNMENT INTL BOND 0.625% 03-12-24  EUR 11,250,000 11,530,792.93 0.10
CYPRUS GOVERNMENT INTL BOND 2.375% 25-09-28  EUR 32,400,000 37,597,253.90 0.32
CYPRUS GOVERNMENT INTL BOND 2.75% 03-05-49  EUR 16,000,000 20,804,935.52 0.18
CYPRUS GOVERNMENT INTLBOND 2.75% 26-02-34  EUR 86,672,000 108,689,418.76 0.94
*70x &&t 178,622,401.11 1.54
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a—rORT—L
IVORY COAST GOVERNMENT INT BOND 6.625% 22-03-48  EUR 26,998,000 28,666,615.08 0.25
a—roRI—)IL A5t 28,666,615.08 0.25
*asvy—
TEVA PHARMA FIN IV LLC usD 4,566,000 4,090,759.74 0.04
TEVA PHARMACEUT FIN BV usD 4,566,000 4,028,121.59 0.03
*a5v— &t 8,118,881.33 0.07
Fov—Y
DANSKE BA 5.875% PERP EMTN EUR 18,032,000 19,599,994 .24 0.17
Fov—y &Ft 19,599,994.24 0.17
RARAY
BBVA 5.875% PERP EUR 18,000,000 19,708,632.20 0.17
ARSIy B 19,708,632.20 0.17
*(E
CEDC FINANCE CORP INTL 10.0% 31-12-22 usD 29,040,000 21,498,094.25 0.19
EBAY 2.15% 05-06-20 usD 18,303,000 16,346,286.56 0.14
FIDELITY NATL INFORMATION SCES 0.125% 21-05-21  EUR 15,693,000 15,758,914.89 0.14
FIDELITY NATL INFORMATION SCES 0.75% 21-05-23  EUR 24,653,000 25,286,622.51 0.22
FISERV 0.375% 01-07-23 EUR 9,230,000 9,313,584.46 0.08
LIBERTY MUTUAL GROUP 3.625% 23-05-59 EUR 24,456,000 26,129,153.23 0.23
MEDTRONIC GLOBAL HOLDINGS SCAZCP 07-03-21  EUR 77,518,000 77,736,600.76 0.66
MURPHY OIL CORPORATION 5.75% 15-08-25 usD 34,187,000 32,638,509.10 0.28
MURPHY OIL CORPORATION 5.875% 01-12-27 usD 10,841,000 10,179,372.95 0.09
NASSAU 20171 LTD L3RUSD+1.32% 15-10-29 usD 11,055,000 9,986,732.78 0.09
NETFLIX INC 4.625% 15-05-29 EUR 37,189,000 41,718,310.29 0.36
NETFLIX 3.625% 15-06-30 EUR 22,904,000 23,744,627.70 0.20
NETFLIX 3.875% 15-11-29 EUR 46,600,000 49,529,392.50 0.43
OFSI FUND V LTD L3RUSD+1.32% 16-08-29 USsD 24,600,000 22,029,590.08 0.19
SOFI CONSUMER LOAN PROGRAM TRUST 20163X 3.05% 26-12-25  USD 14,000,000 1,364,225.53 0.01
STANDARD INDUSTRIES 2.25% 21-11-26 EUR 16,325,000 16,901,655.20 0.15
XE &5t 400,161,672.79 3.46
24K
NORDEA BANK AB (PUBL) 6.125% 31/12/2099 usD 9,159,000 8,851,991.05 0.08
24508 &&F 8,851,991.05 0.08
IS5V R
ACCOR SA 2.625% PERP EUR 7,800,000 7,984,328.70 0.07
ACCOR 4.375% PERP EUR 11,700,000 13,137,986.26 0.1
BNP PAR 6.625% PERP usD 18,400,000 18,060,107.70 0.16
BNP 6 3/4 12/29/49 usD 9,015,000 8,747,220.37 0.08
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BQ POSTALE 3.875% PERP EUR 13,600,000 13,916,179.22 0.12
LA POSTE 5.3% 01-12-43 usD 12,000,000 10,927,869.34 0.09
RENAULT CREDIT INTERNATIONAL BANQUE SA 2.625% 18-02-30  EUR 10,800,000 10,979,800.77 0.09
SFR GROUP 5.875% 01-02-27 EUR 21,479,000 24,805,357.27 0.21
SFR GROUP 8.125% 01-02-27 usD 10,909,000 11,345,754.14 0.10
SG 3.875% 28-03-24 EMTN uUSsD 26,414,000 24,973,070.87 0.22
SOCIETE GENERALE 7.375% PERP usD 18,933,000 18,310,188.17 0.16
SOCIETE GENERALE 7.875 31/12/2099 usD 2,704,000 2,720,311.32 0.02
I5VR B 165,908,174.13 1.43
FUiv
HELLENIC REPUBLIC GOVERNMENT BOND 1.875% 23-07-26  EUR 76,048,000 81,168,436.51 0.70
HELLENIC REPUBLIC GOVERNMENT BOND 3.75%29-01-28  EUR 15,361,439 18,729,680.70 0.16
HELLENIC REPUBLIC GOVERNMENT BOND 3.875% 12-03-29  EUR 108,880,000 135,056,893.90 1.17
HELLENIC REPUBLIC GOVERNMENT BOND 3.9% 30-01-33  EUR 34,901,036 44,240,904.63 0.38
HELLENIC REPUBLIC GOVERNMENT BOND 4.0% 30-01-37  EUR 33,706,383 43,504,359.88 0.38
HELLENIC REPUBLIC GOVERNMENT BOND 4.2% 29-01-42  EUR 41,185,159 56,105,436.31 0.48
Fyirw & 378,805,711.93 3.27
H—ro—
PERS SQUA HOL 5.5% 15-07-22 usD 64,125,000 61,949,986.64 0.53
H—ro— &&t 61,949,986.64 0.53
NHY—
MAGY OLAJ GAZ 2.625% 28-04-23 EUR 16,406,000 17,899,853.71 0.15
NUHY— &&t 17,899,853.71 0.15
TAIVEHES
APEX 2017 2XA MTGE L3RUSD+1.27% 20-09-29  USD 36,500,000 32,624,431.26 0.28
BLACK DIAMOND CLO 20141 LTD L3RUSD+1.15% 17-10-26  USD 34,882,000 15,655,995.01 0.14
HALCYON LOAN ADVISORS FUNDING L3RUSD+1.28% 25-04-29  USD 24,622,159 22,176,069.61 0.19
JFIN CLO LTD 161X L3RUSD+1.47% 24-04-29 uUsD 42,000,000 37,649,630.23 0.32
MOUNTAIN VIEW CLO L3RUSD+1.3% 16-10-29 usD 9,200,000 8,243,003.28 0.07
ROCKFORD TOWER CLO LTD L3RUSD+1.27% 15-10-29  USD 10,700,000 9,606,562.21 0.08
VENTURE CDO LTD L3RUSD+1.45% 20-01-29 usD 28,000,000 25,076,780.82 0.22
TARUHER At 151,032,472.42 1.30
AVRRT
INDONESIA TREASURY BOND 7.0% 15-09-30 IDR 719,575,000,000 46,936,852.55 0.40
INDONESIA TREASURY BOND 7.0% 15-09-30 IDR 634,053,000,000 41,358,374.28 0.36
AVRRLT &5 88,295,226.83 0.76
FAISUE
ALLI IRI 4.125% 26-11-25 EMTN EUR 11,447,000 11,882,590.25 0.10
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+0.65% 03-10-29  EUR 10,547,000 10,533,090.62 0.09
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BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+1.15% 03-10-29  EUR 16,366,000 16,392,463.82 0.14
BLACK DIAMOND CLO 20151 DESIGACTIV COM E3R+1.6% 03-10-29  EUR 5,364,000 5,386,560.98 0.05
BOSPHORUS CLO Ill DAC E3R+0.85% 15-04-27  EUR 29,300,000 16,520,422.16 0.14
CADOGAN SQUARE CLO X DAC 1.95% 25-10-30 EUR 12,413,000 12,645,710.65 0.11
CARLYLE GLOBAL MKT EURO CLO 20152 E3R+0.73% 21-09-29  EUR 38,011,000 38,019,186.00 0.33
FCA BANK SPA IRISH BRANCH 1.25% 21-06-22 EUR 12,000,000 12,398,447.87 0.1
FCA BANK SPA IRISH BRANCH 1.375% 17-04-20  EUR 39,073,000 39,635,468.65 0.34
FCA CAPI 1.25% 21-01-21 EMTN EUR 18,326,000 18,806,664.62 0.16
GLG EURO CLO IV DAC E3R+0.7% 15-05-31 EUR 11,800,000 11,758,427.32 0.10
GLG EURO CLO IV DAC E3R+1.05% 15-05-31 EUR 5,400,000 5,233,746.85 0.05
GLG EURO CLO IV DAC E3R+1.6% 15-05-31 EUR 4,500,000 4,289,703.26 0.04
HARVT VIIl E3R+1.15% 15-01-31 EUR 4,100,000 4,051,085.27 0.03
HARVT VIIl E3R+1.65% 15-01-31 EUR 2,200,000 2,154,572.18 0.02
IRLANDE 3.9% 20/03/2023 EUR 195,100 228,364.57 0.00
ORWELL PARK E3R+0.78% 18-07-29 EUR 15,924,000 15,944,296.51 0.14
PURPLE FINANCE CLO 1 E3R+0.8% 25-01-31 EUR 5,452,000 5,460,201.31 0.05
PURPLE FINANCE CLO 1 E3R+1.3% 25-01-31 EUR 6,633,000 6,565,744.68 0.06
PURPLE FINANCE CLO 1 E3R+1.75% 25-01-31 EUR 4,089,000 3,999,951.79 0.03
ST PAULS CLO Il R DAC E3R+1.15% 15-01-32 EUR 11,321,000 11,158,550.19 0.10
ST PAULS CLO Il R DAC E3R+1.6% 15-01-32 EUR 2,943,000 2,862,998.01 0.02
ST PAULS CLO S8X B2 FIX 17-01-30 EUR 7,470,000 7,500,620.03 0.06
FANSUF &t 263,428,867.59 2.27
e b4

ASSICURAZIONI GENERALI 7.75% 12/42 EUR 19,700,000 23,870,656.86 0.21
BANCA CARIGE CASSA DI RISPARMIO DI GENOV 0.75% 26-07-20  EUR 68,500,000 68,820,006.68 0.59
INTE SANP SPA 5.017% 26-06-24 usD 9,108,000 8,518,114.22 0.07
INTE 5.71% 15-01-26 usD 13,654,000 13,492,787.52 0.12
INTESA SANPA 7.7% PERP CV usD 1,800,000 1,780,167.48 0.02
INTESA SANPAOLO 6.25% PERP EUR 10,919,000 11,970,518.90 0.10
INTESA SANPAOLO 7.75% PERP EUR 10,846,000 13,571,331.01 0.12
ITALY 3.25% 01-09-46 EUR 90,542,000 108,043,897.95 0.93
ITALY BUONI POLIENNALI DEL TESORO 0.05% 15-04-21  EUR 290,000,000 290,913,293.99 2.52
ITALY BUONI POLIENNALI DEL TESORO 1.45% 15-05-25  EUR 179,203,000 186,339,208.08 1.61
ITALY BUONI POLIENNALI DEL TESORO 2.45% 01-10-23  EUR 132,923,000 144,013,078.22 1.24
ITALY BUONI POLIENNALI DEL TESORO 2.5% 15-11-25  EUR 179,239,000 197,140,564.06 1.70
UNICREDIT SPA FIX PERP EUR 4,554,000 5,334,030.52 0.05
UNICREDIT SPA 5.861% 19-06-32 usD 9,092,000 8,486,535.80 0.07
UNICREDIT SPA 6.625% PERP EUR 14,544,000 15,861,560.43 0.14
UNICREDIT SPA 6.95% 31/10/2022 EUR 34,882,000 41,183,712.55 0.36
UNICREDIT SPA 7.5% PERP EUR 13,655,000 16,095,455.18 0.14
UNICREDIT 1.0% 18-01-23 EMTN EUR 29,197,000 29,793,612.70 0.26
UNICREDIT 4.875% 20-02-29 EMTN EUR 51,630,000 59,647,573.19 0.51
15)7 &t 1,244,876,105.34 10.76
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JAPAN 2 YEAR ISSUE 0.1% 01-12-20 JPY 20,190,000,000 165,884,636.17 1.43
B& &5t 165,884,636.17 1.43
T—D—
SARANAC CLO V LTD L3RUSD+1.31% 26-07-29  USD 32,000,000 28,814,948.86 0.25
So—S— o5 28,814,948.86 0.25
YE7=7
LITHUN 1 5/8 06/19/49 EUR 36,309,000 43,404,358.95 0.37
Yr7=7 &t 43,404,358.95 0.37
Lo TILY
ACTAVIS FUNDING SCS 0.5% 01-06-21 EUR 17,183,000 17,369,793.29 0.15
ALTICE EUROPE N.V. 7.625% 15-02-25 uUsD 19,892,000 18,753,169.46 0.16
ALTICE EUROPE SA 7.625% 15-02-25 usD 24,746,000 23,329,274.66 0.20
BECTON DICKINSON EURO FINANCE SARL0.174% 04-06-21  EUR 13,387,000 13,442,189.55 0.12
ERFFP 2 1/4 01/27/22 EUR 15,977,000 16,695,095.02 0.14
EURO SCIE 3.375% 30-01-23 EUR 4,368,000 4,710,488.00 0.04
EURO SCIE 4.875% PERP EUR 13,735,000 14,926,456.08 0.13
EUROFINS SCIENTIFIC 2.125% 25-07-24 EUR 25,634,000 26,306,911.41 0.23
EUROFINS SCIENTIFIC 3.25% PERP EUR 1,244,000 1,227,055.09 0.01
THE BANK OF NEW YORK MELLON LUXEMB SAE3R+4.5% 15-1250CV  EUR 53,000,000 32,884,022.99 0.28
oIy &5t 169,644,455.55 1.46
AxSa
PEMEX PETROLEOS MEXICAN 3.75% 16/04/2026  EUR 45,310,000 48,029,472.77 0.41
PETROLEOS MEXICANOS 2.75% 21/04/27 EMTN  EUR 15,697,000 15,371,602.91 0.13
PETROLEOS MEXICANOS 4.75% 26-02-29 EUR 13,595,000 15,013,741.61 0.13
PETROLEOS MEXICANOS 4.875% 21-02-28 EUR 68,532,000 76,520,122.78 0.67
PETROLEOS MEXICANOS 6.75% 21-09-47 usD 13,093,000 11,962,861.23 0.10
*%20 &% 166,897,801.30 1.44
JILxz—
AKER BP A 4.75% 15-06-24 usD 15,348,000 14,303,242.16 0.12
Joz— &t 14,303,242.16 0.12
*5o5
ALME LOAN FUNDING IV BV E3R+1.2% 15-01-32  EUR 13,636,000 13,465,236.22 0.12
BARINGS EURO CLO 20181 E3R+1.0% 15-04-31 EUR 5,000,000 4,977,774.22 0.04
BARINGS EURO CLO 20181 E3R+1.5% 15-04-31 EUR 2,950,000 2,843,988.08 0.02
DRYDEN XXVII EURO CLO 2017 1.58% 15-05-30 EUR 13,843,000 13,984,696.49 0.12
DRYDEN XXVII EURO CLO 2017 2.39% 15-05-30 EUR 16,150,000 16,430,880.26 0.14
ING GROEP NV 6.75% PERP usD 27,048,000 26,550,111.98 0.23
MYRIAD 6% 07/18/20 usD 71,678,000 66,762,070.53 0.59
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NATLENEDERLANDEN BANK NV 0.375% 31-05-23  EUR 22,900,000 23,152,320.46 0.20
NE PROPERTY BV 1.875% 09-10-26 EUR 13,587,000 13,633,681.37 0.12
NE PROPERTY BV 2.625% 22-05-23 EUR 19,921,000 21,276,903.27 0.18
TEVA PHAR FIN 0.375% 25-07-20 EUR 2,805,000 1,705,537.91 0.01
TEVA PHAR FIN 1.25% 31-03-23 EUR 9,180,000 8,668,486.14 0.07
TEVA PHARMACEUTICAL FINANCE Il BV 3.25% 15-04-22  EUR 22,027,000 22,487,841.55 0.19
TEVA PHARMACEUTICAL FINANCE Il BV 6.0% 31-01-25  EUR 11,152,000 11,888,794.05 0.10
TEVA PHARMACEUTICAL FINANCE NETH Il BV 2.2% 21-07-21  USD 4,731,000 4,138,666.16 0.04
508 A 251,966,988.69 2.17
FraxiE
CZECH REPUBLIC 12/09/20 CZK 1,300,000,000 52,506,030.14 0.45
CZGB 0 3/4 02/23/21 CZK 1,300,000,000 50,992,137.06 0.44
TCHEQUE REPUBLIQUE GOVERNMENT BOND 0.0% 10-02-20  CZK 4,579,790,000 179,888,398.98 1.56
FrafkfE &5 283,386,566.18 2.45
L—=F
GLOBALWORTH REAL ESTATE INVESTMENTS LTD 2.875% 20-0622  EUR 15,629,000 16,708,725.19 0.14
GLOBALWORTH REAL ESTATE INVESTMENTS 3.0% 29-0325  EUR 13,707,000 15,092,035.05 0.13
ROMANIAN GOVERNMENT INTLBOND 4.625% 03-04-49  EUR 84,602,000 107,586,306.14 0.94
ROU 3.875% 29-10-35 EMTN EUR 76,478,000 89,631,275.70 0.77
L—==7 & 229,018,342.08 1.98
EE
BARCLAY 2.625% 11-11-25 EMTN EUR 12,617,000 12,900,140.99 0.11
BARCLAYS 8.0% PERP usD 16,486,000 16,541,369.46 0.14
CHANNEL LINK ENTERPRISES FINANCE PLC 1.761% 30-06-50  EUR 12,013,000 12,087,283.67 0.10
CHANNEL LINK ENTERPRISES FINANCE PLC 2.706% 30-06-50 ~ EUR 14,221,000 14,911,653.36 0.13
TLWLN 6 1/4 04/15/22 usD 61,962,000 51,009,032.00 0.44
VODAFONE GROUP 6.25% 03-10-78 uUsD 59,418,000 58,674,547.16 0.51
ZE o8 166,124,026.64 1.43
P VAt 54
SLOVAKIA GOVERNMENT BOND 0.75% 09-04-30  EUR 19,500,000 20,711,579.75 0.18
2O/3%7 & 20,711,579.75 0.18
RAYI—FTv
INTRUM JUSTITIAAB 2.75% 15-07-22 EUR 31,291,000 16,107,641.99 0.14
SWEDBANK AB 5.625% PERP usD 18,800,000 17,619,828.95 0.15
Ayx—Tr &t 33,727,470.94 0.29
RLR
UBS GROU FUND 3.0% 15-04-21 usD 46,850,000 42,549,608.24 0.37
RLR Bt 42,549,608.24 0.37
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AEEEDEH & prep Eo ik 12} (%)
kLo
REPUBLIC OF TURKEY 3.25% 14-06-25 EUR 63,395,000 64,447,417 .62 0.56
REPUBLIC OF TURKEY 5.2% 16-02-26 EUR 45,280,000 51,172,354.63 0.44
TURKEY GOVERNMENT BOND 2.2% 13-03-20 EUR 45,500,000 45,933,371.63 0.40
TURKEY GOVERNMENT INTL BOND 7.625% 26-04-29  USD 45,295,000 45,275,468.56 0.39
TURKEY 4.875% 04/43 uSsD 11,408,000 8,514,860.91 0.07
YAPI| VE KREDI BANKASI AS 13.875% PERP usD 23,900,000 25,444,717.15 0.22
kLa &t 240,788,190.50 2.08
HHm A E (X E LA TG I Sh =%
BLUVELOEMESF &5 5,111,795,264.41 44.12
EEHbLUELOAMAS S5 5,111,795,264.41 44.12
A3
sk EYErS AP0k BV EIEY dhilit o HIE S
ARSLY
SPAI LETR DEL TESO ZCP 12-06-20 EUR 200,000,000 200,416,515.62 1.73
SPAI LETR DEL TESO ZCP 13-11-20 EUR 270,000,000 271,203,601.58 2.34
ARSIy B 471,620,117.20 4.07
Fx
HELLENIC TBILL ZCP 03-01-20 EUR 45,039,000 45,038,227.44 0.39
HELLENIC TBILL ZCP 28-02-20 EUR 82,000,000 81,982,435.19 0.71
XyLe S 127,020,662.63 1.10
15U7
ITAL BUON ORDI DEL ZCP 14-02-20 EUR 90,000,000 90,032,803.62 0.78
ITAL BUON ORDI DEL ZCP 14-05-20 EUR 90,000,000 90,104,641.52 0.78
ITAL BUON ORDI DEL ZCP 14-09-20 EUR 45,000,000 45,073,686.71 0.39
ITALY BUONI TES BOT ZCP 131120 EUR 90,000,000 90,169,915.19 0.77
15)7 &5t 315,381,047.04 2.72
SRR E L EELUTRRETME ISh - E%
BLUHELOEMTES S5t 914,021,826.87 7.89
EHBSIUVEYOAMITS A5t 914,021,826.87 7.89
EMBERX—L
—BEERRAIT)T—ILUCITSE L UAIFsL SR
NEOREDI7FUR
IS5V R
CARMIGNAC COURT TERME AEUR C EUR 14,800 54,958,320.00 0.47
I50R B 54,958,320.00 0.47
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— BB E RAF)T—ILUCITSBLUAIFstSTRIZ
SNEORZEDIFUR A& 54,958,320.00 0.47
$£ERERY—L BF 54,958,320.00 0.47
FE RS
S|
Hh T (B LTIRICH 1T B MERE]
EUR DJES BANKS 0320 EUR 27,544 -1,377,200.00 -0.01
FV CBOT UST 5 0320 usD 6,231 -4,536,212.41 -0.04
HKF HHI HANG SE 0120 HKD 2,916 2,099,846.40 0.02
SP 500 MINI 0320 usD -247 -72,614.70 0.00
TU CBOT UST 2 0320 usD 14,385 -1,674,426.82 -0.01
XEUR FBTP BTP 0320 EUR 996 -107,269.20 0.00
XEUR FGBL BUN 0320 EUR -4,542 8,224,396.80 0.06
MBI EITEEHWE &5 2,556,520.07 0.02
EETIBIZE1T5EMERE
BC JPCIND2 0120 usD 866,620 -584,878.32 -0.01
CSFB CREDIT SUISSE | KRW 3,348 12,016,332.37 0.11
ML BOFA SECURITIES 0 usD 72,556 6,295,062.44 0.06
EETIRICE TR MG &5 17,726,516.49 0.16
Sms &5t 20,283,036.56 0.18
FFav sl
JEETIBIZE1THF T arms|
DJ EURO STOXX 50 ' 12/2020 CALL 3700 EUR 76,450 2,441,361.64 0.02
DJ EURO STOXX 50 ' 12/2020 CALL 3700 EUR 81,480 2,130,928.11 0.02
EUR/USD P 1.092 EUR 2,320,000,000 2,227.20 0.00
EUR/USD P 1.098 EUR 1,160,000,000 10,068.80 0.00
EUR/USD P 1.098 EUR -1,160,000,000 -10,068.80 0.00
USD/KRW P 1150.0 usD 9,000,000 4,088,846.33 0.04
USD/KRW P 1150.0 usD 6,300,000 2,862,192.43 0.02
USD/KRW P 1150.0 usD 2,700,000 1,226,653.90 0.01
USD/TRY P 5.7 uUsD 8,900,000 955,491.31 0.01
USD/TRY P 5.7 usD 8,900,000 955,491.31 0.01
JEEETIRIZEI1TE4 T a Vs &5 14,663,192.23 0.13
TS E L FEUTIRICE TR T aVmE|
DAX Xetra 01/2020 CALL 13100 EUR 4,060 4,843,580.00 0.04
DAX Xetra 01/2020 CALL 13600 EUR -4,060 -442,540.00 0.00
DJ EURO STOXX 50 ' 01/2020 CALL 3800 EUR 14,926 1,582,156.00 0.01
DJ EURO STOXX 50 ' 01/2020 CALL 3900 EUR -14,926 -59,704.00 0.00
S&P 500 INDEX 01/2020 CALL 3230 usD 951 2,609,425.39 0.02
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= e ﬁ%if:'i =T i %ﬁltt$
HIHEE% D24 & s i 48 (56)
S&P 500 INDEX 01/2020 CALL 3300 usD -951 -343,122.49 0.00
HETHIRIZE 13 EF T aVmEl &5 8,189,794.90 0.07
*A7arvmsl At 22,852,987.13 0.20
ZDtha SR
HLOYR-FIHIL- ROy TINE|
COLOMBIA 10.375 1/33 usD -22,488,000 -267,440.59 0.00
COLOMBIA 10.375 1/33 usD -22,489,000 -267,452.47 0.00
COLOMBIA 10.375 1/33 uUSsD -22,489,000 -267,452.47 0.00
COLOMBIA 10.375 1/33 usD -22,490,000 -267,464.37 0.00
COLOMBIA 10.375 1/33 usD -22,490,000 -267,464.37 0.00
COLOMBIA 10.375 1/33 usD 22,491,000 -267,476.26 0.00
COLOMBIA 10.375 1/33 uUsD -44,976,000 -534,881.17 0.00
ITRAXX EUR XOVER S32 EUR -290,000,000 -39,983,740.33 -0.36
SLSybTFIFILM AT YTERE] A5t -42,123,372.03 -0.37
EFRIYTIME|
CPTFEMUO.0/FIX 1.105 EUR 444,000,000 3,260,212.08 0.03
CPTFEMUO.0/FIX 1.11 EUR 81,000,000 550,754.64 0.00
FIX 0.9/CPTFEMUO.0 EUR 81,000,000 -541,092.96 0.00
FIX/0.8875/CPTFEMU.0 EUR 444,000,000 -3,256,074.00 -0.03
FIX/1.2727/BBSW6R/0. AUD 234,000,000 -3,610,942.04 -0.03
FIX/1.2797/BBSW6R/0. AUD 234,000,000 -3,516,152.31 -0.03
FIX/2.55/L3MUSD/0.0 usD 1,268,470,470 19,687,678.73 0.17
FIX/2.57/L3MUSD/0.0 usD 1,534,000,000 24,337,234.56 0.21
FIX/2.575/L3MUSD/0.0 usD 1,534,000,000 24,469,384.05 0.22
FI1X/2.59/L3MUSD/0.0 usD 1,534,000,000 24,865,695.85 0.22
L3MUSD/0.0/FIX/2.815 usD 275,000,000 -19,258,231.63 -0.17
L3MUSD/0.0/FIX/2.83 usD 333,600,000 -23,765,426.25 -0.21
L3MUSD/0.0/FIX/2.835 usD 333,600,000 -23,899,906.43 -0.21
L3MUSD/0.0/FIX/2.84 usD 333,600,000 -24,034,386.60 -0.21
£FRDYTmE At -4,711,252.31 -0.04
ERRFEMEI
BSE BURBERRY 1230 GBP -233,608 -278,449.38 0.00
CFD JP MRK EUR -174,421 113,373.65 0.00
CFD JP TELAD usD -188,882 3,365.38 0.00
CFD MER OMC 1230 usD -170,697 -234,185.64 0.00
CFD ML DG 1230 USsD -84,560 75,389.85 0.00
CFD ML DGX usD -123,049 59,919.11 0.00
CFD ML T 1230 usD -765,492 -161,833.81 0.00
CFD ML TD usD 100,798 561,242.28 0.00
CFD MS CERN 1219 uSsD -307,656 -493,345.92 0.00
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. BEE-Z o AL
AEEEDEH & prep Eo ik 12} (%)
CFD UB COTY 1230 uUSsD -1,629,890 421,085.17 0.00
CFD UB EL usD -80,174 -790,669.20 -0.01
CFD1YA MS PPD usD -692,171 -527,702.26 0.00
CTL CENTURYTE 1230 usD -1,113,317 1,269,528.52 0.02
GS CVS 1230 uSsD -403,973 352,689.12 0.00
GS HERSHEY FO 1230 uUsD -133,254 140,079.93 0.00
MKC MCCORMICK 1230 usD -161,580 -69,094.34 0.00
ML WATERS usD -115,430 -783,178.90 -0.01
MS TARGET 1230 usD -219,001 -624,323.56 -0.01
ESRAME &5t -966,110.00 -0.01
TOhOEMEHMESR &5 -47,800,734.34 -0.42
sesnts &5 -4,664,710.65 -0.04
JEFERLS
MARGIN CALL B.P.S.S. HKD -18,365,886.54 -2,099,846.40 -0.02
BNP Paribas margin calls in USD usD 7,052,952.5 6,283,253.90 0.05
Margin calls by BNP Paribas in EUR EUR -6,440,427.6 -6,440,427.60 -0.05
ENEERLE &F -2,257,020.10 -0.02
S HENE 6,952,563,365.86 60.02
XIBE -6,835,791,914.20 -59.00
SRENE 469,077,789.16 4.05
HEE 11,585,078,944.79 100.00
HILE=vy5-/M)ET> AJPY Inc JPY 1,113,090.000 11,318.00
HILE=vy5-/3M)ET> B JIPY Inc JPY 638,384.000 11,290.00
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e 5 w|© T AN Al ' E
- MoOAN e R W ok E(B %A
i % =
&} % % % =W
1434 (201648 H19H) 10, 211 0.0 68.6 — 19, 722
1581 (2017428 A21H) 10, 208 0.0 64.0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
1741 (20194 8 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =M A K F|k B K =X
# "\ M % % %
20194 8 H19H 10, 205 — 59. 3 -
8 AR 10, 205 0.0 53.9 -
9 HE 10, 204 A0.0 61.6 -
10A K 10, 204 A0.0 59.5 -
11AX 10, 204 A0.0 61.1 —
123K 10, 204 A0.0 55. 6 —
20204F 1 AR 10, 204 A0. 0 48.8 -
2 K 10, 204 A0.0 66.5 —
3 AR 10, 203 A0.0 68. 1 —
4 AEK 10, 203 A0.0 58.3 -
5 HK 10, 203 A0.0 47.0 -
6 ARK 10, 203 AO0.0 68.2 —
7THE 10, 203 A0.0 70. 2 -
# R
20204E 8 J119H 10, 203 0.0 68. 2 —
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BRI r— IF—T7 2K

OER#EA
OMh DEEMEHFDHERS
(EAEAMEEE D HEFE)
@ (20194 8 §208~2020% 8 5198)
10,206

10,205 —\ —————————————————————————————————————————————————————————————
10,204

10,203 F === === - - mm e mmmmme oo “‘ ——— l V N
10,202~ == m e B

10,201 L | | !
2019/9 2019/11 20201 2020/3 2020/5 2020/7
\ — B |

OE#MBNELEBHER

FBELTVWAEHAFEMAFCI—IL - O—V B EDTA T RARIREZER LT 5T
B,



BRI r— IF—T7 2K

OBREIRIE

ERRFE. SKECHIEENELER - IFREOHUERHEZE LT RICHEOHNLZEEE
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= fF HH i £F #H
+M TFH
EMERES 10, 440, 559 10, 440, 548
G RES 3, 868, 329 1,201, 158
( 3,026, 000)
FEERIE S 5,915, 704 200, 000
A ( 5,959, 400)
S (BEENEREZED) 3, 085, 413 100, 000
( 5,210, 000)
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OFMERMBRAEDEEIIRRE (20194 8 H208 ~20204E 8 B198)

.*u%ﬁﬁﬁ:xawﬂxglﬁsﬂ

o 7 E\k‘f . —
B » o | FMES SoammEa ] B RS SomEmEA] D
s ComskiD | C
ERiE 1] % ERiE 1] %
IR 12, 869 52 0.4 1,501 — —

FIERRA LT, BEEERER OBEIE BT DI IS 1 HICRE SN DREBRATH Y | B 7 7 > IR LFIFRRA &35
BB ASHE T,

O AEZEEDRM (20204 8 B 19 H7E)

. ENAE

(A) [EP GREEHED) it FERIBR R

e 19 K

x 5 A . |5 5BBRUT e LN
gﬁ [ﬁ] \/f g/ﬁ\ ﬁq: ﬁﬁ ﬁﬁ r’rﬂ ]\ J:t S r(fﬂ )\ Jit jfz 5Q:U\J: 244:J:J\J: 2@5'%(%
M M % % % % %
s 790, 000 790, 841 24.9 — — — 24.9
IR (790,000 ( 790,841) (24.9) (-) (-) ()] (4.9
R 302, 000 302, 052 9.5 — — — 9.5
(B < @) (' 302,000)| ( 302,052) (9.5) (—) (=) (=) (9.5
s 500, 000 500, 174 15.8 — — - 15.8
SRR (' 500,000| ( 500,174) (15. 8) (-) (-) (-] 5.9
AWSEAAE 570, 000 571, 314 18.0 — — — 18.0
(BT EEENESR) (' 570,000)| ( 571,314) (18.0) (=) (=) (=) (18.0)
R 2t 2,162, 000 2,164, 383 68.2 — — — 68.2
a 3 (2,162,000)| (2, 164, 383) (68.2) (=) (—) (—) (68.2)
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(B) BN GRE&EH) AfE &I~

4 W B 3 _ * _
il O m & | M % | EESEAH
AR % THM THM
FORHR  IABEEE68TIR] 1.12 100, 000 100,091 | 2020/9/18
MR A2 (54F) #566(nl 0. 101 200, 000 200,069 | 2020/12/18
HEFRATHIGH G AZEEE0M 1.12 100, 000 100, 109 | 2020/ 9 /25
FRITHIGHGE  AZEF92[A] 1.03 190, 000 190, 530 |  2020/11/25
N AZE (54) FRR2TAEES 1 (0] 0.136 200, 000 200,039 | 2020/ 9 /30
/s it 790, 000 790, 841
WHES Gr< £80E)
HARBOR GRS BUFRGES32[E] 0.16 120, 000 120,024 | 2020/9/16
HA BB - ERRA RIS BURFRREE 551150 1.0 22,000 22,007 | 2020/ 8 /31
OH RS EERE #620E] 0.225 100, 000 100,019 | 2020/ 9 /18
T HAESIEE 44| 0.001 60, 000 60,001 | 2020/9/18
/N it 302, 000 302, 052
ERES
JEAES: FIGHE 783N 0.26 110, 000 110,011 | 2020/ 8 /27
LA & AhefEs FITH313E 0.225 190, 000 190, 151 | 2020/12/25
LR R (34) B2l 0. 07 200, 000 200,012 | 2020/8 /27
/I i 500, 000 500, 174
TEHES EUREEANES)
BEFEE ) &5484[n] 0.976 100, 000 100, 165 | 2020/10/23
BEFEE ) #5485[] 1.285 100, 000 100, 418 | 2020/12/18
Wb ) FH456[E] 1. 176 170, 000 170,529 | 2020/11/25
JUMES 5433 0.375 200, 000 200,201 | 2020/11/25
/N 7 570, 000 571,314
& E 2,162, 000 2,164, 383
KA+ AT HAR IS 0 5T,
OREBIEFEMHEDER (20204 8 B19RHE)
4 i x
5 : ¥ W& I %
THM %
NG 2,164, 383 68. 1
a—)L - m—% ] ZOM, 1,011,870 31.9
BB E UM PE R 3, 176, 253 100.0
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® i 604, 189 PV 4 150
R 4 603, 000 TEFUH A 22,030, 344
LR 189 € uEHB%S(A+B) A 1,151,386
©) #AEHREA—B) 3,175, 649, 646 0) AR E 169, 592, 351
JEA 3,112, 610, 329 (B) BIEREZEES 28, 367, 699
W R S 4 63, 039, 317 (D3 OF-=-F A133,769, 347
0) BEIEHLOYK 3,112, 610, 329001 @ E(C+D+E+F) 63,039, 317
1501 Y HEEHLE (C/ D) 10, 203/ REPEHIEES (G) 63,039, 317
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] e AR 138,288,568,727 [, ]t B N 8% AE T A B I
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