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BRI AZE (54) R4 EE 1 [ 0.22 590, 000 590,150 | 2017/10/31

/h i 3, 130, 000 3, 138, 354
Y ES Br< £80E)
NEAFEES BURRESE885] 1.7 33, 000 33,369 | 2018/5/22
BfR MG ARG E S (64) H1ME 0.4 70, 000 70,009 | 2017/9/27
Beff G AERIR SRS (64F) 3 0.4 20, 000 20,028 | 2018/1 /30
BAREHERIRE « (EEREEEES:  BUFREE 47 1.5 4, 000 4,015 | 2017/12/27
AAREHEIR IR - AR BUFRREE 4900 1.5 42, 000 42,224 | 2018/1/31
BAREHERIRE - EHREEEES:  BUFREE 5200 1.6 44, 000 44,304 | 2018/2/28
AAREHEIR IR - EHA A BUFRAEE 55560 1.4 25, 000 25,200 2018/4 /20
WHAREHERES  BUFRRES 0[] 1.5 77, 000 77,283 | 2017/12/21
BHENEHGER 1R 0.279 500, 000 500,358 | 2017/12/20
WHASEEKE %19 0.33 50, 000 50,039 | 2017/12/20

/I i 865, 000 866, 832
ERES
A LAESR FIFHEET48[E 5 0.3 200, 000 200,027 | 2017/9 /27
PIES FIFET51EVE 0.25 120, 000 120,078 | 2017/12/27
EMES R EET49E 5 0.3 1, 400, 000 1,400,355 | 2017/10/27
LAE el FIfFE2740E 0.3 1, 000, 000 1,000,060 | 2017/9 /27
LAEAhetEds FIfHEE2750E 0.3 400, 000 400, 100 | 2017/10/27
LS FIfE (34) 179 0.14 400, 000 400,191 | 2017/12/27
A LSRR (34F) ZB180[H 0.13 500, 000 500,217 | 2018/1/26

/I i 4, 020, 000 4,021, 032
TEES EOREEZAES
ek Z5288lE] 1.89 240, 000 240, 407 | 2017/10/25
WUEES #H2r6E 0. 592 200, 000 200,019 | 2017/9/25
MEE S §293[E 1.86 100, 000 100,032 | 2017/9/25
pEE S E322lE 0.3 350, 000 350,267 | 2017/12/25
RHPFa—RL— MYT 531 R E A IRE IR RO 0.33 300, 000 300,101 | 2017/10/25
SHERT 7 AT ALY =2 TR ERIE RIRG R 0. 442 300, 000 301,143 | 2018/8/6
ERARBE  HE82[mI4L{E PR E RINENL RrfofF 0. 486 100, 000 100,041 | 2017/10/25
ERARBE S84 nI#LAE PR & RINENL REFofF 0. 388 100, 000 100,165 | 2018/ 2 /28
WHARRRESE 558900 #1& M IR & RINENL FFF0 1+ 0. 229 100, 000 100,059 | 2017/12/27
WHARRRESE 559704 1E M IR E RINENL FFFO 1 0. 208 100, 000 100,073 | 2018/1 /30
WiEREShE 93 2.825 200, 000 200,615| 2017/10/30
HAEE SR H530H] 1.54 100, 000 100,360 | 2017/12/20




A O—/NLCBIRIE (FUTBEI—R) F2ERFER

# i ES T N ‘ A
] | & || F M | MEERFEARH
LEES EOREEAES % T T
NTT Kot $190a#-45 MR E RINEAL A1 0.21 600, 000 600,439 | 2018/1 /24
/I Hi 2, 790, 000 2,793, 726
& it 10, 805, 000 10, 819, 945
A - AT HALAM L)V 35T,
. ENZ Ol S
N E| i x
x & W& I ¥
TH %
dw— L e R 1, 099, 991 6.3

KT, Z 077 > RSB0 B T —7 7~ FOMBEREIC AT % O H 2,
* SR ALATILE) Y B C.
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LS INFRA—Dry—X- D7 R=450—=Lb-avn—F 4 TI)IL- KUK

i pE R
2016 4F 9 H 20 HBIE
(BHEIZAK FZer)

IR 1 0472 0 WA EE RS FATH a5
HAMZ 72 (M) 9,555 184,369
TYT@Es A (1) 7,399 496,350
BEhREEE Y 72 (1) 5,767 2,171,552

163,107,479

258,532

13,412,464
433,661
214,389
632,706

1,441

178,060,672

84,788

51,648
566,254
354,747
390,957

1,448,394

176,612,278

1,761,635,379
3,672,314,872
12,523,989,669



LS INFRA—Dry—X- D7 R=450—=Lb-avn—F 4 TI)IL- KUK

EHFEE
2016 4F 9 7 20 HITHK T3 5 FHEIHA R
(BAEITAK FLZEorR)

4§

SRAT DRI 17,043
EFFE 2,748,115
IR Y 1,005,748
MEN 2,269
s & E 3,773,175
#H

BEE ¥ 3 OE [ #5  mR 1,185,615
S BT RN 142,077
P& A 53,610
TR SRABUBL 86,721
4 AR 2,195
B S [ $RAT A 18,236
AT FHCE 40,140
= REH 45,548
TSI 1,934
SERRE 17,755
RS 57,250
MELE 750
BHAH 1,651,831
U= 2,121,344
B A MRESoE BUCAR D 4R (5,521,213)
* 7y a VEKINCAR DR (436,278)
PANESRiKESSHNOUNERPEE = i A UL S e = PF = E 18,941,935
ERUES L UEEE 12,984,444
PG A M REAAFAMHR R O HE 3,680,889
F 7Y a UHNAR D AR A O HEE 296,534
SIE B FR e U KIAR D AP TR 25 O B 3,616,170
Y HREAL 22 R 4% 7,593,593
T ORI X B MUK EE O HE A 22,699,381




LS INFRA—Dry—X- D7 R=450—=Lb-avn—F 4 TI)IL- KUK

WG PEA BN R E
2016 4£ 9 H 20 FIZH T3 5 2

(BAEITAK FLZEorR)
W hliE R 198,002,646
R EEI=EAS 2,121,344
WM LIRS 12,984,444
B fiiEicE 7,593,593
T OFE R X B M FE O H JRAE 22,699,381
ZASTERORITFRE 3,620,806
ZARFESR O B R ih 4 (28,541,418)
(24,920,612)
XA DI 4 (19,169,137)
WM PR 176,612,278




LS INFRA—Dry—X- D7 R=450—=Lb-avn—F 4 TI)IL- KUK

AT AL D Eh
2016 4£ 9 H 20 FIZH T3 5 2

CREZE)
HARMZ 7 A
W S ASRESREL 216,506
FEAT AR RS AL 13,477
HRZ RS (45,614)
HIRFATH SZARTESEL 184,369
TIOTBEY T A
W AR 540,075
ST AL AL 4,141
HRZ A (47,866)
MR TH S AR 4K 496,350
EREERE 7 7 A
BNl e 2,530,068
FEATZ ARSI 42,958
RS AR (401,474)
HRFATH = AR 4K 2,171,552
A
2016 4= 9 H 20 HEHLE
CREZE)
2016 2015 2014
WIRME A Ck L) 176,612,278 198,002,646 308,345,137
HAMZ 72 (M)
HIRAUE PERRAR 1,761,635,379 2,120,225,161 2,509,346,662
WK 1 0720 HUE pEIAS 9,555 9,793 10,069
TUTEEY 7A (M)
BRI PERRR 3,672,314,872 4,721,095,619 5,247,784,597
IR 1 072 0 W& EE AR 7,399 8,742 9,084

HHEEE2 72 (1)
AR AL PEAS R
IR 1 1247 0 Sl AT

12,523,989,669
5,767

16,806,163,941
6,643

25,883,330,923
8,308



LT RLVFRFI—Dry—RX- 77 F=JA—\L-avnN—FT 4 TR K

HENEE E B
2016 4F 9 H 20 HBIE
(BHEIZAK FZer)

W %:ﬁﬁ%ﬁ%{” fanEa S RFAIG P44 AL (%)
A—ARNZVT
HRHAL R
EUR 400,000 CROMWELL SPV FINANCE CV 2% 04/02/20 432,545 449201 0.25
432,545 449,201 0.25
it A=A FUT 432,545 449,201 0.25
A—RAPYT
7R Ry
EUR 278,831 IMMOFINANZ CV 4.25% 08/03/18 1,494,849 1,372,764 0.77
EUR 1,000,000 STEINHOFF FIN CV 1.25% 11/08/22 SHF 1,110,126 1,129,723 0.64
EUR 400,000 STEINHOFF FIN CV 1.25% 21/10/23 SNH 433,704 443,151 0.25
EUR 100,000 BUWOG AG CV 0% 09/09/21 BWO 111,550 115,241 0.07
3,150,229 3,060,879 1.73
BEF: A= PUT 3,150,229 3,060,879 1.73
N F—
HRHAL R
EUR 100,000 BEKAERT SA CV 0% 09/06/21 BEKB 112,180 112,678 0.06
112,180 112,678 0.06
EEVSFIE
EUR 2,750,000 FORTIS BANK CV FRN 19/12/49  CASH 1,987,812 1,986,956 1.13
1,987,812 1,986,956 1.13
BE . AuX— 2,099,992 2,099,634 1.19
NI a—FiR
L3 ARy
USD 1,060,000 WEATHERFORD BER CV 5.875% 1/7/21 1,218,637 1,197,100 0.67
USD 500,000 JOHNSON ELECT HLDGS CV 1% 02/04/21 533,375 532,500 0.30
USD 480,000 SHIP FIN INTL 3.25% 01/02/18 485,044 504,600 0.29
UsD 400,000 JAZZINVI CV 1.875% 15/8/21 144A 433252 406,572 0.23
USD 200,000 HORIZON PHARMA CV 2.5% 15/3/22 194,375 198,910 0.11
USD 600,000 AFRICAN MINERALS CV 8.5% 10/02/17 610,068 12,000 0.01
3,474,751 2,851,682 1.61
Z DS
HKD 2,000,000 REXLOT HLDG CV 4.5% 17/04/19 245,031 178,077 0.10
245,031 178,077 0.10
B
- 5,800 BUNGE LTD CV PFD 4.875% 31/12/49 493,080 559,932 0.32
493,080 559,932 0.32
BEF . NI a—HHE 4,212,862 3,589,691 2.03




JLS IILF-TR—Sy—R-T7o R—4FO—/NL-a>y

S—F 4 T KU R

i 15 Y P A FMAH RAKE (%)
HET 7V H#ER
LR Ry
HKD 4,000,000 SHIN POWER INTL CV 0% 28/07/19 504,807 513,464 0.29
UsD 450,000 CROTONA ASSETS CV 4% 14/04/19 459,175 482,229 0.27
963,982 995,693 0.56
BRb . HEHTY VU 963,982 995,693 0.56
ot 4
73Ry
uUsD 600,000 JUST NRG GRP CV 6.5% 29/07/19 JECN 589,116 562,500 0.32
589,116 562,500 0.32
GEt: AFH 589,116 562,500 0.32
Vet 1]
LR Ry
UsD 1,800,000 CHINA OVRES FIN CV 0% 05/01/23 1,805,249 1,870,865 1.07
UsD 1,731,000 CTRIP.COM INTL CV 1.25% 15/09/22 14 1,742,693 1,710,448 0.98
EUR 1,100,000 SIEM INDUSTR CV 2.25% 02/06/21 SUBC 1,227,852 1,272,071 0.72
HKD 9,000,000 KINGSOFT CORP CV 1.25% 11/04/19 1,125,066 1,153,182 0.65
HKD 8,000,000 ASM PACIFIC CV 2% 28/03/19 1,077,678 1,046,780 0.59
uUsD 1,000,000 HAITIAN INTL CV 2% 13/02/19 988,854 1,014,370 0.57
UsD 790,000 SOUFUN HOLDINGS CV 2% 15/12/18 741,266 782,005 0.44
HKD 4,000,000 SHENZHOU INT CV 0.5% 18/06/19 514,060 751,568 0.43
UsD 638,000 YY INC CV 2.25% 01/04/19 621,434 630,803 0.36
UsD 600,000 DELTA INVESTMENT CV 3% 26/05/20 568,100 549,000 0.31
UsD 450,000 SINA CORP CV 1% 01/12/18 419,425 450,180 0.25
CNY 3,000,000 CHINA YONGDA AUTO CV 1.5% 18/07/19 468,901 445366 0.25
UsD 402,000 CTRIP.COM INTL CV 1% 01/07/20 414,281 427,173 0.24
USsD 401,000 VIPSHOP HDG CV 1.5% 15/03/19 405,069 415,641 0.24
UsD 250,000 SEMICONDUCTOR MANU CV 0% 7/7/22 981 252,625 282,750 0.16
uUsD 250,000 AYC FINANCE CV 0.5% 02/05/19 267,917 266,485 0.15
uUsD 250,000 ENN ENERGY HDGS CV 0% 26/02/18 254,375 265,728 0.15
uUsD 250,000 TPK HOLDING CO CV 0% 08/04/20 REGS 256,563 227,188 0.13
USD 210,000 POLARCUS LTD CV 5.6% 27/04/18 228,200 95,550 0.05
13,379,608 13,657,153 7.74
AT TT v 71X NE
UsD 90,000 POLARCUS LTD CV STUP 30/12/22 B 20,809 8,100 0.00
20,809 8,100 0.00
ARt A~V 13,400,417 13,665,253 7.74
HE
R Ry
UsD 250,000 CRRC CORP LTD CV 0% 05/02/21 270,500 259,000 0.15
270,500 259,000 0.15
aEt: E 270,500 259,000 0.15
E =P
HRMRA
EUR 1,000,000 AROUNDTOWN PROP CV 1.5% 18/01/21 1,128,329 1,230,540 0.70
UsD 600,000 HOLDGROVE LTD CV 1% 24/09/17 600,200 620,340 0.35
UsD 200,000 ABIGROVE CV 0.5% 29/04/21 SVST 200,000 210,250 0.12



JLS IILF-TR—Sy—R-T7o R—4FO—/NL-a>y

S—F 4 T KU R

i 15 Y S 4, A FMAH RAKE (%)
EUR 100,000 AROUNDTOWN PROP CV 3% 05/05/20 153,839 149,088 0.08
2,082,368 2,210,218 125
aF EA=08 2,082,368 2,210,218 1.25
T4V TUR
HRARA
EUR 200,000 OUTOKUMPU OYJ CV 3.25% 26/2/20 OUTI1 230,281 215,079 0.12
230,281 215,079 0.12
HEb: T4 vFUR 230,281 215,079 0.12
TIVRA
R
- 1,600,000 TOTAL SA CV 0.5% 02/12/22 FP 1,586,101 1,603,200 0.91
- 127,894  AIR FRANCE KLM CV 2.03% 15/2/23 AFF 1,691,402 1,468,630 0.83
- 10,500 RALLYE SA CV 1% 02/10/20 COFP 1,180,920 1,126,222 0.64
- 3,650 AXA SACV 3.75% 01/01/17 cs 1,189,228 1,123,469 0.64
- 32,487 MAUREL & PROM CV 1.625% 01/7/19 MAU 599,483 600,904 0.34
- 6,650 NEXANS SA CV 2.5% 01/01/19 EMTN 605,788 584,028 0.33
- 10,418 PIERRE ET VACANC CV 3.5% 1/10/19 VA 499,773 480,663 0.27
- 400,000 ORPAR CV 0% 15/07/19 453,001 461,043 0.26
- 4,083 SAFRAN SA CV 0% 31/12/20 SAF 412,116 431,902 0.24
- 200,000 VALEO SA CV 0% 16/06/21 FRT 200,000 210,500 0.12
- 2,488 NEXITY CV 0.125% 01/01/23 NEX 182,055 190,886 0.11
- 996 INGENICO CV 0% 26/06/22 ING 191,235 189,367 0.11
- 1,500 FONCIERE REGIONS CV 0.875% 01/04/19 158,548 170,431 0.10
- 2,767 WENDEL SA CV 0% 31/07/19 SGO 165,202 166,901 0.09
- 4,667 VEOLIA ENVIRON CV 0% 15/03/21 VIE 162,030 159,610 0.09
. 20,760 CGG SA CV 1.75% 01/01/20 300,286 109,440 0.06
9,577,168 9,077,196 5.14
kgl
EUR 19,451 NEOPOST SA CV FRN 29/12/49 NEO 1,081,340 1,032,168 0.58
1,081,340 1,032,168 0.58
B TR 10,658,508 10,109,364 5.72
FA4>
AR
EUR 600,000 ROCKET INTERNET CV 3% 22/07/22 RKET 613,007 571,974 0.32
EUR 200,000 RAG STIFTUNG CV 0% 31/12/18 EVK 234,481 235,433 0.13
EUR 100,000 RAG STIFTUNG CV 0% 18/02/21 EVK 115,766 123,800 0.07
EUR 100,000 MTU AERO ENG CV 0.125% 17/05/23 MTX 113,770 115,986 0.07
1,077,024 1,047,193 0.59
B RAY 1,077,024 1,047,193 0.59
B
HRHRAL R
UsD 1,275,000 BAOSTEEL HK CV 0% 01/12/18 1,237,894 1,284,078 0.73
USD 500,000 ASIA VIEW LTD CV 1.5% 08/08/19 509,375 528,345 0.30
1,747,269 1,812,423 1.03
AEF: EHE 1,747,269 1,812,423 1.03




LS INFRA—Dry—X- D7 R=450—=Lb-avn—F 4 TI)IL- KUK

i 15 Y P A FMAH RAKE (%)
NoHY—
LR Ry
EUR 800,000 MNYV ZRT 3.375% 02/04/19 RICH 1,038,967 1,022,752 0.58
1,038,967 1,022,752 0.58
B N H U — 1,038,967 1,022,752 0.58
AV F
HRARA
UsD 500,000 LARSEN &TOUBRO CV 0.675% 22/10/19 465,000 492,875 0.28
465,000 492,875 0.28
Z DfhfES
UsD 400,000 JAIPRAKASH POWER CV 5% 13/02/49 212,141 40,568 0.02
212,141 40,568 0.02
AT v IT v TIZ T N
uUsD 360,000 SINTEX INDUST CV 7% 25/05/22  SINT 360,000 354,600 0.20
360,000 354,600 0.20
A AVF 1,037,141 888,043 0.50
TANFTU R
HRHAL R
EUR 400,000 GLANBIA CO-OP CV 1.375% 09/06/21 454,883 462,867 0.26
454,883 462,867 0.26
B
UsD 3,060 ALLERGAN PLC PFD 5.5% 01/03/18 A 2,950,138 2,579,182 1.46
2,950,138 2,579,182 1.46
BEt: TANLTUR 3,405,021 3,042,049 1.72
ARFT N
B
- 975 TEVA PHARM IND PFD 7% 15/12/18 938,814 840,450 0.48
938,814 840,450 0.48
ARb: A AT 938,814 840,450 0.48
A%I)7
73Ry
EUR 1,300,000 TELECOM ITALIA CV 1.125% 26/03/22 1,399,610 1,413,302 0.81
EUR 600,000 ASTALDI SPA CV 4.5% 31/01/19 622,416 588,858 0.33
EUR 400,000 BENI STABILI CV 2.625% 17/04/19 BNS 537,027 482,179 0.27
EUR 400,000 ENI SPA CV 0% 13/04/22 ENI 456,994 461,299 0.26
EUR 100,000 BENI STABILI CV 0.875% 31/01/21 BNS 109,437 108,435 0.06
3,125,484 3,054,073 1.73
aEt: A2V T 3,125,484 3,054,073 1.73
Ty —T—
LR Ry
GBP 800,000 BALFOUR BEATTY CV 1.875% 03/12/18 B 1,129,912 1,052,186 0.60
GBP 600,000 CARILLON FIN CV 2.5% 19/12/19 CLLN 881,065 760,428 0.43
GBP 400,000 REMGRO JERS GBP CV 2.625% 22/03/21 576,045 553,466 0.31
GBP 400,000 INTU JERSEY LTD CV 2.5% 04/10/18 621,775 547,027 0.31
GBP 400,000 ST MODWEN PROP CV 2.875% 6/3/19 589,903 494,444 0.28



LS INFRA—Dry—X- D7 R=450—=Lb-avn—F 4 TI)IL- KUK

i 15 Y P A FMAH RAKE (%)
GBP 400,000 BRITISH LAND (JERSEY) CV 0% 9/06/20 468,251 491,941 0.28
GBP 300,000 PHP FIN JERSEY CV 4.25% 20/05/19 495,747 449,802 0.25
UsD 500,000 PREMIER OIL CV 2.5% 27/07/18 ~ PMO 417,500 371,170 0.21
UsD 200,000 TULLOW OIL CV 6.625% 12/07/21  TLW 204,600 223,386 0.13
5,384,798 4,943,850 2.80
BEF . Vv —v— 5,384,798 4,943 850 2.80
nNreTINYT
ERHLA R
UsD 1,000,000 SUBSEA 7 SA CV 1% 05/10/17 SUBC 971,583 972,200 0.54
EUR 600,000 FF GROUP FIN 1.75% 03/07/19 FFGR 531,584 592,306 0.33
EUR 500,000 GRAND CITY PROP CV 0.25% 2/3/22 GYC 563,573 592,138 0.34
EUR 500,000 KLOECKNER & CO CV 2% 08/09/23 KCO 561,401 561,557 0.32
UsD 200,000 APERAM CV 0.625% 08/07/21  APAM 193,138 240,948 0.14
2,821,279 2,959,149 1.67
L&A
EUR 3,000,000 AGEASFINLUX SA CV FRN 07/11/49 2,146,190 1,698,785 0.97
EUR 300,000 OPUS SECURITIES CV FRN 29/10/49 OTP 249,674 326,069 0.18
2,395,864 2,024,854 1.15
e R N 5,217,143 4,984,003 2.82
<2 L—I7
LR Ry
USD 650,000 CAHAYA CAPITAL CV 0% 18/09/21 647,875 642,142 0.36
647,875 642,142 0.36
A ~wL—uT 647,875 642,142 0.36
L% 4
TR
GBP 400,000 BRAIT SE CV 2.75% 18/09/20 BAT 599,332 534,957 0.30
599,332 534,957 0.30
aE . vk 599,332 534,957 0.30
=YX ViR
R
UsD 639,000 SCORPIO TANK CV 2.375% 01/07/19 144 506,571 512,705 0.29
506,571 512,705 0.29
GE . vy LEHE 506,571 512,705 0.29
A¥xva
R
EUR 500,000 AMERICA MOVIL SAB DE CV 0% 28/05/20 558,027 551,374 0.30
UsD 400,000 CEMEX SAB DE CV CV 3.75% 15/03/18 365,979 434216 0.25
USD 425,000 CEMEX SAB DE CV 3.72% 15/03/20 427,106 433,296 0.25
1,351,112 1,418,886 0.80
AEt: Axva= 1,351,112 1,418,886 0.80
FSUH
R
uUsD 1,800,000 STMICROELECTRONICS 1% 03/07/21 STMI 1,676,540 1,820,034 1.04
UsD 1,764,000 YANDEX NV CV 1.125% 15/12/18 1,644,363 1,648,687 0.94
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UsD 21,300 FIAT CHRYSLER CV 7.875% 15/12/16 FC 1,992,458 1,349,845 0.77
UsD 1,000,000 NXP SEMICONDUCTOR CV 1% 01/12/19 1,061,298 1,098,090 0.62
EUR 800,000 AMORIM ENERGIA CV 3.375% 3/6/18 GAL 970,140 908,707 0.51
EUR 500,000 ROYAL BAM GRP NV CV 3.5% 13/6/21 B 561,583 582,785 0.33
EUR 500,000 VASTNED RETAIL CV 1.875% 10/04/19 V 580,943 569,717 0.32
EUR 500,000 SONAE INVEST CV 1.625% 11/06/19 SON 662,214 531,765 0.30
EUR 500,000 OCINV CV 3.875% 25/09/18 oclI 559,326 510,532 0.29
EUR 450,000 SALZGITTER FIN CV 1.125% 06/10/16 491,295 500,915 0.28
EUR 400,000 AIRBUS GROUP NV CV 0% 14/06/21 AMFP 468,867 478,774 0.27
UsD 400,000 QIAGEN NV CV 0.875% 19/03/21  QGEN 410,800 458,140 0.26
UsD 250,000 SIEMENS FINAN NV CV 1.65% 16/08/19 253,885 289,000 0.16
UsD 250,000 BRENNTAG FIN BV CV 1.875% 02/12/22 250,000 265,625 0.15
EUR 100,000 SALZGITTER FIN CV 2% 08/11/17 145,530 126,436 0.07
EUR 100,000 ACS ACTIVIDA CV 1.625% 27/03/19 IBE 123,554 121,340 0.07
EUR 100,000 AIRBUS GROUP NV CV 0% 01/07/22 AIR 114,126 112,356 0.06
EUR 100,000 SALZGITTER FINANCE CV 0% 05/06/22 109,310 103,943 0.06
12,076,232 11,476,691 6.50
Bt AT F 12,076,232 11,476,691 6.50
Ny z—
73Ry
uUsD 200,000 TELENOR EAST HLDGS 0.25% 20/9/19 VI 200,000 208,958 0.12
200,000 208,958 0.12
aEt: v =— 200,000 208,958 0.12
R v N
LR Ry
EUR 900,000 PARPUBLICA CV 5.25% 28/09/17  GALP 1,154,230 1,053,438 0.60
1,154,230 1,053,438 0.60
B BRI 1,154,230 1,053,438 0.60
w®E
AT
UsD 600,000 GS ENG & CONS CORP CV 4.5% 21/07/21 603,100 594,750 0.34
UsD 400,000 HYUNDAI HEAVY IND CV 0% 29/06/20 385,500 385,000 0.22
KRW 200,000,000 KAKAO CORP CV 0% 11/05/21 11 174,189 178,707 0.10
1,162,789 1,158,457 0.66
& [ 1,162,789 1,158,457 0.66
U HR—N
R
SGD 1,250,000 CAPITALAND CV 2.95% 20/06/22 900,962 920,129 0.53
SGD 1,250,000 CAPITALAND LTD CV 1.85% 19/06/20 985,879 885,665 0.50
SGD 500,000 CAPITALAND CV 2.8% 08/06/25  REGS 359,832 359,656 0.20
2,246,673 2,165,450 1.23
B vy HAE—L 2,246,673 2,165,450 1.23
RRA v
73Ry
EUR 500,000 OHL INVEST CV 4% 25/04/18 OHL 631,622 516,413 0.29
EUR 500,000 INTL CONSOLIDATE CV 0.625% 17/11/22 536,727 509,691 0.29
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EUR 400,000 CAJA AHORROS BARC CV 1% 25/11/17 CA 435,147 445,141 0.25
EUR 200,000 NH HOTELES SA CV 4% 08/11/18 266,652 248,815 0.14
EUR 200,000 TELEFONICA PART CV 0% 09/03/21 TEF 219,915 226,303 0.13
EUR 200,000 INTL CONSOLIDATED CV 0.25% 17/11/20 194,237 206,341 0.12
2,284,300 2,152,704 1.22
BEt . AR 2,284,300 2,152,704 1.22
R z—F
73Ry
SEK 4,400,000 ELEKTAAB CV 2.75% 25/04/17 519,351 526,113 0.30
519,351 526,113 0.30
G RAvxz—F o 519,351 526,113 0.30
AL R
LR Ry
CHF 410,000 BKW CV 0.125% 30/09/20 BKW 464,970 505,826 0.29
CHF 455,000 IMPLENIA AG CV 0.5% 30/06/22 IMPN 494,649 499,811 0.28
959,619 1,005,637 0.57
B AL R 959,619 1,005,637 0.57
=
737 Ry
UsD 500,000 SILICONWARE PREC CV 0% 31/10/19 519,000 529,200 0.30
519,000 529,200 0.30
ot BB 519,000 529,200 0.30
7 7 7 EREER
LR Ry
EUR 2,300,000 AABAR INVEST CV 1% 27/03/22 UCG 2,100,540 1,826,711 1.03
EUR 700,000 AABAR INVEST CV 0.5% 27/03/20 UCG 682,422 610,846 0.35
UsD 600,000 DP WORLD LTD CV 1.75% 19/06/24 599,383 602,898 0.34
UsD 600,000 NAT BK OF ABU DHABI CV 1% 12/03/18 624,700 599,502 0.34
4,007,045 3,639,957 2.06
AE . T EEERER 4,007,045 3,639,957 2.06
EE RS
73Ry
GBP 1,000,000 VODAFONE GROUP CV 0% 26/11/20  VOD 1,456,861 1,293,724 0.74
uUsD 800,000 INMARSAT PLC CV 3.875% 09/9/23 ISAT 814,100 801,136 0.45
2,270,961 2,094,860 1.19
RS FIE
GBP 500,000 J SAINSBURY CV FRN 29/12/49 SBRY 686,841 637,314 0.36
686,841 637,314 0.36
aEt: AXVUR 2,957,802 2,732,174 1.55
TAUA
HRMRA
UsD 1,513,000 INTEL CORP CV 2.95% 15/12/35 * 1,604,142 2,070,223 1.16
UsD 670,000 NOVELLUS SYSTEMS CV 2.625% 15/5/41 1,579,190 1,820,135 1.03
USD 1,500,000 AMERICAN REALTY CV 3.75% 15/12/20 1,432,096 1,528,050 0.87
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USD 477,000 NVIDIA CORPCV 1% 01/12/18 555,300 1,513,836 0.86
USD 1,372,000 PRICELINE GROUP CV 0.9% 15/9/21 1,362,850 1,464,308 0.83
USD 1,372,000 ON SEMICONDUCTOR CV 1% 01/12/20 1,270,875 1,362,231 0.77
USD 1,185,000 DISH NET CORP CV 3.375% 15/08/26 14 1,185,000 1,262,061 0.71
USD 969,000 MICROCHIP TECH CV 1.625% 15/02/25 977,335 1,215,126 0.69
USD 1,183,000 TWITTER INC CV 1% 15/09/21 1,044,093 1,073,132 0.61
USD 1,023,000 WRIGHT MEDICAL CV 2% 15/02/20 981,834 1,066,058 0.60
USD 828,000 PRICELINE GRP CV 0.35% 15/6/20 860,261 1,045,689 0.59
USD 920,000 CITRIX SYSTEMS CV 0.5% 15/04/19 966,553 1,034,485 0.59
USD 1,143,000 IMPAX LAB CV 2% 15/06/22 1,047,008 1,022,128 0.58
USD 1,154,000 MICRON TECHNO CV 3% 15/11/43 G 983,227 1,020,471 0.58
USD 860,000 MOLINA HEALTH CV 1.625% 15/08/44 1,052,391 1,011,162 0.57
USD 1,122,000 TESLA MOTORS CV 0.25% 01/03/19 1,090,567 995,778 0.56
USD 989,000 NUANCE COMM CV 2.75% 01/11/31 997,584 990,681 0.56
USD 1,130,000 TESLA MOTORS CV 1.25% 01/03/21 1,091,326 947,532 0.54
USD 917,000 WEBMD HEALTH CV 2.625% 15/6/23 144A 917,000 873,332 0.49
USD 867,000 NRG YIELD INC CV 3.5% 01/02/19 144A 850,492 866,731 0.49
USD 879,000 SEACOR HOLDING CV 2.5% 15/12/27 864,577 856,760 0.49
USD 857,000 REDWOOD TRUST INC CV 4.625% 15/4/18 864,799 853,218 0.48
USD 858,000 TWITTER INC CV 0.25% 15/09/19 779,446 791,239 0.45
USD 775,000 COLONY CAPITAL CV 3.875% 15/01/21 783,422 753,739 0.43
USD 620,000 SALESFORCE CV 0.25% 01/04/18 672,611 750,956 0.43
USD 679,000 MEDICINES COMP CV 2.75% 15/7/23 14 679,713 698,779 0.40
USD 379,000 INTEL CORP CV 3.25% 01/08/39 144A 625,262 693,312 0.39
USD 652,000 LIBERTY MEDIA CV 2.25% 30/09/46 144 652,000 661,487 0.37
USD 640,000 PDL BIOPHARMA CV 4% 01/02/18 602,405 615,702 0.35
USD 574,000 LIBERTY MEDIA CV 1.375% 15/10/23 570,393 605,645 0.34
USD 587,000 TPG SPECIALTY LEND CV 4.5% 15/12/19 589,780 603,442 0.34
USD 579,000 TCP CAPITAL CORP CV 5.25% 15/12/19 586,211 600,915 0.34
USD 642,000 FIREEYE INC CV 1% 01/06/35 A 590,524 589,420 0.33
USD 436,000 BIOMARIN PHARMA CV 1.5% 15/10/20 588,273 567,345 0.32
USD 505,000 STARWOOD PROPERTY CV 4.55% 01/03/18 519,424 550,910 0.31
USD 507,000 LIBERTY INTER CV 1.75% 30/09/46 144 515,499 527,848 0.30
USD 414,000 NUVASIVE INC CV 2.25% 15/03/21 144A 425,979 524,964 0.30
USD 433,000 SERVICENOW INC CV 0% 01/11/18 445,008 514,967 0.29
USD 479,000 BLACKROCK CAPITAL CV 5.5% 15/02/18 496,203 493,945 0.28
USD 450,000 ARES CAP CORP CV 4.375% 15/1/19 452,750 470,250 0.27
USD 450,000 PROSPECT CAPITAL CV 5.75% 15/03/18 438,500 462,704 0.26
USD 430,000 EXTRA SPACE CV 3.125% 01/10/35 144A 456,834 460,285 0.26
USD 310,000 PALO ALTO NETWORKS CV 0% 01/07/19 380,528 453,211 0.26
USD 427,000 ILLUMINA INC CV 0% 15/06/19 440,097 441,659 0.25
USD 515,000 RESTOR HARDWARE CV 0% 15/06/19 144A 464,622 440,431 0.25
USD 433,000 ADVANCED MICRO CV 2.125% 01/09/26 433,000 439,928 0.25
USD 481,000 FIREEYE INV CV 1.625% 01/06/35 B 438,932 433,044 0.25
USD 425,000 INSULET CORP CV 1.25% 15/09/21 144A 425,000 423,895 0.24
USD 441,000 BLACKHAWK NET CV 1.5% 15/01/22 144A 452,641 412,917 0.23
USD 574,000 SUNPOWER CORP CV 0.875% 01/06/21 454,158 408,809 0.23
USD 460,000 ACORDA THERAPEUTIC CV 1.75% 15/6/21 461,264 405,458 0.23
USD 357,000 SPIRIT REALTY CAP CV 3.75% 15/05/21 352,079 401,950 0.23
USD 400,000 IAS OPER PARTNER CV 5% 15/3/18 144A 376,400 400,320 0.23
USD 314,000 RED HAT INC CV 0.25% 01/10/19 344,649 384,075 0.22
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USD 330,000  DYCOM IND CV 0.75% 15/9/21 340,025 355,321 0.20
USD 346,000 YAHOO CV 0% 01/12/18 342,046 353,785 0.20
USD 395,000 GNC HOLDINGS INC CV 1.5% 15/08/20 329,600 345,013 0.20
USD 287,000 TRINITY INDUS CV 3.875% 01/06/36 361,183 341,269 0.19
USD 418,000 WHITING PETROL CV 1.25% 1/4/20 344,850 327,137 0.19
USD 233,000 DEPOMED CV 2.5% 01/09/21 258,327 325,158 0.18
USD 325,000 VERINT SYSTEMS CV 1.5% 01/06/21 294,738 307,336 0.17
USD 225,000 BIOMARIN PHARMA CV 0.75% 15/10/18 252,529 280,406 0.16
GBP 200,000 NATIONAL GRID CV 0.9% 02/11/20 NGLN 305,200 276,864 0.16
USD 338,000 SEACOR HOLDING CV 3% 15/11/28 240,390 271,485 0.15
USD 229,000 MACQUARIE INFRA CV 2.875% 15/07/19 239,473 264,976 0.15
USD 260,000 INPHI CORP CV 0.75% 01/09/21 144A 264,394 264,163 0.15
USD 216,000 WORKDAY INC CV 0.75% 15/07/18 239,986 260,336 0.15
USD 292,000 ISIS PHARMA CV 1% 15/11/21 280,620 256,446 0.15
USD 256,000 VIAVI SOLUTIONS CV 0.625% 15/08/33 243,825 256,179 0.15
USD 258,000 BROCADE COMM 1.375% 01/01/20 245,902 252,685 0.14
USD 346,000 CHENIERE ENERGY CV 4.25% 15/03/45 278,807 215,710 0.12
USD 200,000 INTERCEPT PHARMA CV 3.25% 01/07/23 200,000 215,218 0.12
USD 173,000 EURONET WORLDWIDE 1.5% 01/10/44 192,385 212,185 0.12
USD 436,000 COBALT INTL CV 2.625% 01/12/19 316,285 197,876 0.11
USD 527,000 COBALT INTL CV 3.125% 15/05/24 330,560 197,776 0.11
USD 104,000 XILINX INC CV 2.625% 15/06/17 169,803 192,744 0.11
USD 152,000 ROYAL GOLD INC CV 2.875% 15/06/19 169,552 170,544 0.10
USD 150,000 CYPRESS SEMI CV 4.5% 15/01/22 144A 166,753 167,730 0.09
USD 153,000 ALLSCRIPTS HLTH CV 1.25% 01/07/20 151,538 156,354 0.09
USD 108,000 IRONWOOD PHARM CV 2.25% 15/06/22 108,000 122,585 0.07
USD 140,000 SOLARCITY CORP CV 1.625% 01/11/19 130,980 96,991 0.05
46,869,858 49,560,950 28.06
LB LFIE
USD 7,060 CENTERPOINT ENERGY CV FRN 15/09/29 289,591 388,512 0.22
289,591 388,512 0.22
FDAES
USD 2,331,000 LIBERTY MEDIA LLC CV 3.5% 15/01/31 1,252,562 1,228,332 0.70
USD 848,000 LIBERTY MEDIA CV 3.75% 15/2/30 * 462,385 484,022 0.27
1,714,947 1,712,354 0.97
AT TT oS IZD MR
USD 602,000 HOLOGIC INC CV STUP 15/12/43 756,040 740,809 0.42
USD 152,000 HOLOGIC INC CV STDW 01/03/42 W1 155,528 203,042 0.11
911,568 943,851 0.53
BT
- 2,255 BK OF AMERICA CV PFD 7.25% 31/12/49 2,349,184 2,769,140 1.57
- 1,971 WELLS FARGO CO PFD 7.5% 31/12/49 2,391,016 2,580,321 1.46
- 12,201 MANDATORY EX PFD 5.75% 1/6/19 144 1,243,772 1,541,828 0.87
- 16,626 FRONTIER PFD CV 11.125% 29/06/18 A 1,672,001 1,409,054 0.80
- 27,306 DOMINION RES PFD CV  6.375% 1/07/17 1,369,635 1,404,621 0.80
- 26,021 NEXTERA ENERG CV PFD 6.123% 1/9/19 1,333,082 1,312,499 0.74
- 29,046 ANTHEM INC 5.25% 01/05/18 1,522,755 1,263,501 0.72
- 15,429 T MOBILE PFD CV 5.5% 15/12/17 963,648 1,167,204 0.66
- 9,502 CROWN CASTLE PFD 4.5% 01/11/16 WI-A 980,773 1,049,021 0.59
- 9,492 AMERICAN TOWER PFD 5.5% 15/02/18 955,971 1,018,397 0.58
- 20,892 EXELON CORP PFD 6.5% 01/06/17 1,067,936 993,206 0.56
- 18,700 KINDER MORG PFD CV 9.75% 26/10/18 A 922,644 938,740 0.53
- 26,306 SOUTHWESTERN NRG PFD 6.25% 15/01/18 1,208,557 881,777 0.50
- 8,037 AMERICAN TOWER PFD 5.25% 15/05/17 844,291 867,433 0.49
- 9,543 TYSON FOODS PFD CV 4.75% 15/07/17 563,393 781,858 0.44
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- 9,699 WELLTOWER INC PFD 6.5% 31/12/49 1 519,523 646,147 0.37
- 15,004 ALCOA INC CV PFD 5.375% 01/10/17 1 686,760 466,624 0.26
- 6,064 HESS CORP PFD CV 8% 01/02/19 435,804 351,469 0.20
- 4,034 STERICYCLE INC PFD 5.25% 15/09/18 365,175 258,660 0.15
- 1,399 KEYCORP CV PFD 7.75% 31/12/19 146,709 191,495 0.11
21,542,629 21,892,995 12.40
Bt TAUD 71,328,593 74,498,662 4218
MMABEAF 163,582,985 163,107,479 92.35

WBNST VAT 4 TOT=DIZHMRE LTELAN LN TV S AlFES

O B 1R TS
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MBS BB 5 e
2016 4% 9 A 20 AHIfE
EAEHE, TEHIER, TRIETATLE 5 WA 7 )

TERD 1 - SMERREIE LK

2016 4 9 A 20 HBTE, 77 ¥ RIZLL N ORRIFINEZELIE LZOZH LT\, SMEAREE LZOTEERN L
~y VHBTHWLT,

A EE [ PN} FEHAE FEHIEHE bopEl REBURLE CERV)
BRL 26,289,944 USD 8,000,000 20164E 10 H 4 A 2,531
ZAR 489,932 USD 34,792 2016 469 H 30 A 405
PY 1,548,586 USD 15,028 2016 429 A 30 H 210
JPY 494,548 USD 4,799 2016 469 H 30 H 67
PY 304,753 USD 2,945 2016 49 H 30 H 54
ZAR 50,148 USD 3,561 2016 4E9 J 30 H )
Y 99,919 USD 965 2016 459 H 30 H 18
Y 54,955 USD 531 2016 429 A 30 H 10
ZAR 9,832 USD 705 2016 429 H 30 A 1
ZAR 9,863 USD 705 2016 410 A 17 A 1
Y 94,946 USD 935 2016 429 A 30 H 1)
PY 94,834 USD 935 2016 410 A 17 A 1)
Y 209,879 USD 2,067 2016 429 71 30 H 2)
JPY 209,632 USD 2,067 2016 4E 10 H 17 A 2)
Y 459,746 USD 4,530 2016 459 71 30 H 7
AUD 914 USD 705 2016 4£9 H 30 A (14)
AUD 914 USD 705 2016 4610 17 A (15)
PY 1,104,390 USD 10,883 2016 469 H 30 H (16)
BRL 4,526 USD 1,411 2016 4E 10 H 4 A (33)
AUD 4,638 USD 3,561 2016 4E9 J 30 H (55)
BRL 22,846 USD 7,122 20164510 H 4 A (168)
AUD 45314 USD 34,792 2016 49 A 30 H (535)
BRL 223,204 USD 69,584 2016 4E 10 H 4 A (1,642)
BRL 23,755,809 USD 7,200,000 20164511 A3 A (30,451)
BRL 11,698,918 USD 3,591,779 20164E 10 H 4 A (30,686)
BRL 28,461,493 USD 8,700,000 2016 410 A 4 H (36,460)
BRL 36,478,064 USD 11,200,000 20164510 H 4 A (96,254)
BRL 40,148,484 USD 12,400,000 2016 4E 10 7 4 H (178,996)
ZAR 230,425,793 USD 16,220,567 2016 49 J 30 H 333,600
ZAR 337,358,031 USD 23,977,554 2016 4510 4 17 H 173,397
USD 7,200,000 BRL 23,553,597 20164E 10 H 4 A 30,399
USD 204,288 PY 20,488,867 2016459 H 30 A 2,669
USD 202,878 AUD 265,788 2016 49 A 30 H 1,944
USD 187,723 BRL 614,236 20164510 H 4 A 753
USD 93,861 AUD 123,330 2016 429 A 30 H 625
USD 22,994 BRL 75,244 20164E 10 H 4 A 90
USD 8,006 AUD 10,489 2016 459 H 30 H 77
USD 11,497 AUD 15,141 2016 4E 10 A 17 A 56
USD 11,497 AUD 15,134 2016 429 H 30 H 56
USD 16,012 BRL 52,783 2016 4510 7 4 H (54)
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USD 5,748 IPY 593,455 2016 4£9 H 30 M 1)
USD 81,569 AUD 108,133 2016 429 H 30 H (178)
USD 8,006 ZAR 114,121 2016 469 H 30 [ (192)
USD 40,201 PY 4,109,662 2016 410/ 17 H (279)
USD 40,201 PY 4,114,849 2016459 H 30 A (291)
USD 21,099 PY 2,178,149 2016 49 30 H (334)
USD 11,497 ZAR 165,619 2016 4£ 10 A 17 H (359)
USD 11,497 ZAR 165,071 2016 459 H 30 H (362)
USD 163,139 BRL 537,436 20164510 H 4 A (453)
USD 80,083 AUD 107,214 2016 4510 A 17 H (933)
USD 80,083 AUD 107,167 2016459 A 30 H (934)
USD 405,756 BRL 1,337,506 2016 4510 H 4 H (1,374)
USD 160,166 BRL 531,726 20164210 H 4 A (1,688)
USD 93,861 ZAR 1,331,655 2016 49 J 30 H (1,806)
USD 80,083 ZAR 1,152,184 2016 410 A 17 A (2,400)
USD 80,083 ZAR 1,148,381 2016 429 H 30 H (2,418)
USD 81,569 ZAR 1,193,343 2016 459 H 30 M (4,162)
USD 202,878 ZAR 2,891,759 2016 49 A 30 H (4,871)
PY 982,705,837 USD 9,690,054 2016 4£ 10 A 17 H (10,357)
AUD 33,114,105 USD 25,129,665 2016 49 H 30 H (95,610)
PY 749,282,288 USD 7,482,535 2016 49 J 30 H (109,268)
AUD 19,407,737 USD 14,977,862 2016 4510 A 17 A (312,564)
USD 19,645,422 EUR 17,420,000 2016459 H 23 A 128,702
CNY 79,786,873 USD 11,843,965 2016 4510 A 26 A 91,881
USD 3,585,335 GBP 2,700,000 2016410 A 5 H 64,637
USD 11,864,385 INR 791,710,446 2016 429 H 27 H 63,211
INR 791,710,446 USD 11,750,804 2016429 H 27 A 50,370
USD 4,497,180 GBP 3,420,000 2016 49 J 23 H 38,890
IDR 166,292,760,037 USD 12,607,487 2016429 H 27 A 22,904
USD 1,263,284 SGD 1,700,000 2016410 H 5 A 14,972
USD 2,706,890 EUR 2,400,000 20164511 H 4 A 13,013
IDR 166,292,760,037 USD 12,570,319 2016 4510 1 26 A 4,123
USD 414,038 SEK 3,500,000 2016 4610 H 7 H 4,002
EUR 270,838 USD 300,000 20164E 10 H 5 A 3,612
EUR 550,000 USD 613,988 2016 410 1 5 H 2,566
USD 956,548 SGD 1,300,000 2016 45 10 A 21 H 1,910
EUR 500,000 USD 558,792 2016410 H 5 A 1,712
EUR 380,000 USD 424,558 20164E 10 H 5 A 1,425
USD 1,677,500 HKD 13,000,000 20164510 H 5 A 1,345
USD 1,909,543 HKD 14,800,000 2016410 H7 A 1,271
USD 118,417 SEK 1,000,000 2016410 H 7 A 1,264
EUR 310,000 USD 346,407 20164510 H 5 H 1,105
HKD 1,500,000 EUR 171,733 2016410 H 5 A 388
USD 169,031 EUR 150,000 20164E 10 H 5 H 880
EUR 230,000 USD 257,503 20164611 H4 A 660
USD 326,347 GBP 250,000 2016 429 H 23 H 449
USD 582,871 EUR 520,000 2016 469 H 23 H 282
GBP 50,000 USD 64,919 20164E 10 H 5 A 278
USD 258,021 HKD 2,000,000 2016410 H 7 A 147
EUR 89,274 USD 100,000 20164E 10 H 5 A 78
USD 95,000 HKD 736,299 20164510 H 5 A 65
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N A FERI 1% SEHGH A REFURLR CK F1)
USD 80,000 HKD 619,998 2016 4510 H 5 H 60
USD 80,000 HKD 620,055 2016410 H 5 A 53
HKD 600,000 USD 77,371 2016410 H 5 A (10)
HKD 310,016 USD 40,000 20164E 10 H 5 A (28)
HKD 650,000 USD 83,865 20164510 H 5 A (58)
SGD 19,800 USD 14,738 20164E 10 H 5 A (200)
USD 111,553 EUR 100,000 2016459 H 23 A (483)
USD 150,000 EUR 134,242 20164E 10 H 5 A (487)
USD 448,799 CNY 3,000,000 2016 49 A 30 H (648)
USD 178,211 EUR 160,000 2016459 A 23 A (1,047)
EUR 140,000 USD 158,225 2016459 H 23 A (1,374)
USD 298,161 GBP 230,000 2016429 H 23 A (1,665)
EUR 190,000 USD 215,243 2016 4E 11 H 4 A (1,979)
GBP 150,000 USD 198,852 20164510 H 5 A (3,258)
USD 980,452 CHF 960,000 20164510 A 7 H (3.392)
GBP 390,000 USD 512,707 20164E 10 H 5 A (4,162)
USD 180,812 KRW 207,780,300 2016 4610 H 5 H (4,583)
GBP 436,000 USD 577,755 20164E 10 H 5 A (9,228)
USD 12,612,268 IDR 166,292,760,037 2016459 H 27 A (18,123)
USD 16,756,380 EUR 15,000,000 20164E 10 H 5 A (58,746)
INR 791,710,446 USD 11,818,337 2016 4£ 10 f 26 H (79,621)

(51,648)
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W e Stz WA AR Al A 448 REHRIELE
CKk FV) Ck V) Ck FL)
BIFoR g
EUR 82 C CP1 FP 88 21/10/16 2016 4£ 10 H 21 A 29,087 19,749 (9,338)
EUR 275 C DPW GY 27 16/12/16 2016412 H 16 H 50,142 51,445 1,303
EUR 56 C EAD GR 56 16/12/16 2016412 H 16 A 20,684 9,410 (11,274)
EUR 30 C FME GY 78 16/12/16 2016 4212 H 16 H 16,736 14,182 (2,554)
EUR 80 C FRE GR 64 16/12/16 2016412 H 16 A 51,299 63,716 12,417
EUR 10 C FRE GR 70 16/12/16 2016 4212 A 16 H 3,482 3,473 9)
HKD 18 C FUT HANG SENG IDX 24200 2016412 4 29 A 87,583 66,248 (21,335)
EUR 1,650 C KPN GR 3.3 17/03/17 201743 A 17 H 53,431 11,090 (42,341)
EUR 7 C MOH GR 150 16/12/16 2016412 A 16 A 7,852 4,964 (2,888)
EUR 271 CNOA3 GR 5.49 16/12/16 2016412 A 16 A 14,389 3,036 (11,353)
EUR 345 CSE1FP1816/12/16 2016 4= 12 H 16 A 51,068 2,705 (48,363)
EUR 300 CTITIM 0.9 15/12/16 2016412 A 15 A 39,971 4,201 (35,770)
EUR 100 C TQI5 GR 0.9 15/06/17 201746 H 15 H 7,969 4313 (3,656)
433,693 258,532 (175,161)
TOVFER 7
EUR (82) C CGM GR 92 16/12/16 2016 4= 12 H 16 A (27,240) (25,536) 1,704
EUR (65) C FRE GR 76 17/03/17 201743 H 17 H (21,185) (19,077) 2,108
EUR (1,650) P KPN GR 2.75 17/03/17 201743 A 17 H (22,979) (33,270) (10,291)
EUR (7 P MOH GR 120 16/12/16 2016 412 H 16 H (1,714) (721) 993
EUR 57 PTQI5 GR 0.5 15/12/16 2016 412 A 15 H (1,902) (639) 1,263
EUR (100) P TQI5 GR 0.6 15/06/17 201746 H 15 H (3,053) (5,545) (2,492)
(78,073) (84,788) (6,715)
355,620 173,744 (181,876)
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