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HEEEE
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HXBLVHRL DA MEESH 10,352,509,585.95
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BEBHBLUVHLOEMEESH 10,172,061,222.39
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22,544,503,175.69
16,069.12
1,457,163,117.99
261,939,774.70
24,263,622,137.50
228,905,140.85
74,331.94
74,331.94
228,830,808.91
113,279,820.67
115,550,988.24
16,386,197,711.97
15,746,404,863.33
639,792,848.64
66,519,127.88
66,519,127.88

40,945,244,118.20
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LIF LIFFE LG GI 0315
OSE OSE JGB 0315
TY CBOT YS
BB TORE
E) el

BC35 UBS CARM 0315

AFavms
AUD/USD C 0.875
EUR/CHF C 1.22
EUR/CHF C.122
EUR/JPY P 145.0
EUR/USD P 1.24
GBP/USD C 1.595

EFR Ty TEEI
BLCDIR/0.0/FIX/11.35
BLCDIR/0.0/FIX/11.97
FIX/10.78/BLCDIR/0.0
FIX/10.78/BLCDIR/0.0
FIX/10.8/BLCDIR/0.0
FIX/12.26/BLCDIR/0.0
FIX/12.265/BLCDIR/0.
FI1X/12.35/BLCDIR/0.0
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90,549,286.14
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974,146,787.00
74,988,779.17

1,054,912.87
1,492,282.10
113,767,769.19
57,266,942.22
113,638,329.89
38,501,972.92
38,574,772.66
1,239,215,930.24
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HALLVEL O H M
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K1y
BAYER EUR 1,633,221 184,553,973.00 0.76
Bqy aF 184,553,973.00 0.76
NS4
UNITED SPIRIT CL P-NOTES INDIA usb 1,221,699 44, 523,737.48 0.18
N2a—4 At 44,523,737.48 0.18
TSN
BRASIL.DIST.ADR usb 4,230,329 128,757,503.47 0.53
BRASILEIRA DIST PAO ACUCAR PF BRL 2,125,339 65,169,882.50 0.27
ISTIL BE 193,927,385.97 0.80
h+5
CANADIAN NATIONAL RAILWAY CAD 3,011,769 171,953,733.64 0.71
FIRST QUANTUM MINERALS CAD 9,113,088 107,350,492.58 0.44
HUDBAY MINERALS CAD 4,286,222 30,948,996.92 0.13
hry ant 310,253,223.14 1.28
hE
BAIDU.COM SPONS.ADR CL.A usD 1,146,499 215,997,171.22 0.89
FE &it 215,997,171.22 0.89
*a3vy—
ICICI BK ML 09/18 usD 2,567,057 11,867,162.64 0.05
SCHLUMBERGER NV usb 1,160,737 81,929,298.10 0.34
%a15y— B&F 93,796,460.74 0.39
FoI—4H
NOVO NORDISK AS DKK 15,736,957 550,112,458.73 2.27
Tov—Y & 550,112,458.73 2.27
ARAY
INDUSTRIA DE DISENO TEXTIL EUR 14,897,183 353,137,723.02 1.46
ARLY ARt 353,137,723.02 1.46
*E
AMERICAN INTERNATIONAL GROUP usD 5,088,473 235,531,897.63 0.97
ANADARKO PETROLEUM CORP usb 1,913,437 130,456,222.88 0.54
CELGENE CORP usb 4,038,794 373,356,057.06 1.53
COMCAST CORP CLASS A usbD 10,327,418 495,098,151.46 2.03
FACEBOOK INC-A usb 5,148,651 331,967,894.73 1.37
GOOGLE usb 463,387 203,215,524.50 0.84
GOOGLE C WHEN ISSUED usb 335,152 145,798,944.51 0.60
GROUPON CL.A usb 29,155,433 199,019,773.22 0.82
INTERCEPT PHARMACEUTICALS IN usb 868,293 111,940,587.58 0.46
INTERCONTINENTALEXCHANGE GROUP usD 1,732,482 313,967,173.08 1.29
LAS VEGAS SANDS usb 3,840,519 184,591,202.88 0.76
MASTERCARD INC usb 3,062,215 218,040,944.09 0.90
MERCADOLIBRE UsD 1,058,560 111,686,587.50 0.46
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MORGAN STANLEY usb 6,092,508 195,354,993.93 0.81
PRAXAIR INC COM usD 1,595,421 170,821,655.93 0.70
THERMO FISHER SCIEN SHS usb 1,913,188 198,093,735.40 0.82
UNION PACIFIC CORP usb 1,888,079 185,882,278.64 0.77
VISA INC CLASS A usD 1,053,721 228,325,809.84 0.94
YUM BRANDS usb 3,949,840 237,796,656.34 0.98
KE A% 4,270,946,091.20 17.59
ISVR
HERMES INTERNATIONAL EUR 702,086 206,974,952.80 0.85
NUMERICABLE SAS EUR 4,846,642 198,421,523.48 0.82
VIVENDI EUR 9,004,852 186,310,387.88 0.77
IS5V B 591,706,864.16 2.44
&
AIA GROUP HKD 84,243,571 387,383,518.17 1.60
WYNN MACAU LTD HKD 74,274,301 172,947,220.13 0.71
&#& At 560,330,738.30 2.31
FATUEE
CHINA MENGNIU DAIRY HKD 33,995,528 115,929,867.70 0.48
SANDS CHINA LTD HKD 13,148,407 53,455,359.22 0.22
BT SF 169,385,226.92 0.70
AF
GMR INFRASTRUCTURE LTD NV INR 46,483,563 10,437,012.51 0.04
ICICI BANK LTD INR 90,881,374 420,131,526.34 1.73
LARSEN AND TOUBRO LTD INR 6,694,859 131,006,731.41 0.54
TATA MOTORS INR 20,034,535 129,980,863.38 0.54
UNITED SPIRITS INR 2,197,595 80,089,384.67 0.33
1UF &5 771,645,518.31 3.18
ARSIV
CHECK POINT SOFTWARE TECHNOLOGIES LTD usb 1,873,010 121,616,789.14 0.50
TEVA PHARMA IND ADR usD 3,807,084 180,939,135.44 0.75
1XZT)L ARt 302,555,924.58 1.25
B&
KANSAI ELECTRIC POWER INC JPY 1,124,750 8,900,071.31 0.04
KYUSHU ELECTRIC POWER CO INC JPY 2,618,125 21,835,912.45 0.09
PANASONIC CORP. JPY 17,434,331 171,484,494.04 0.71
SEVEN AND | JPY 2,539,807 76,301,550.36 0.31
B &it 278,522,028.16 1.15
S—U—
SHIRE GBP 2,791,985 163,083,151.92 0.67
Sy—S— &t 163,083,151.92 0.67
ot T LY
ALTICE SA EUR 4,513,880 294,575,808.80 1.21
LOeUTNY &5t 294,575,808.80 1.21
A¥io
FIBRA UNO MXN 42,733,757 104,175,789.46 0.43
GRUPO FIN SANTANDER-ADR B usb 26,546,356 227,280,069.55 0.94
*%40 A 331,455,859.01 1.37
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%EE
SABMILLER PLC EX SOUTH AFRI BREW GBP 2,200,066 95,282,801.70 0.39
®E At 95,282,801.70 0.39
LR
CIE FINANCIERE RICHEMONT AG CHF 1,726,818 127,534,776.40 0.53
NOVARTIS AG NOMINATIF CHF 4,620,641 354,901,814.24 1.46
PSR- 482,436,590.64 1.99
FLa
TURK YOLLARI TRY 27,694,877 94,280,848.95 0.39
FLa &F 94,280,848.95 0.39
HRTHE - TFELUTH T I Sh-HXE LU
SeloHmES 45 10,352,509,585.95 42.67
HEASLVELOFEES &5 10,352,509,585.95 42.67
BB LUELOA MRS
S TR EL FELUTIR TG I SN - RS LCELO A HEE %
K1y
TRIONISTA TOPCO GMBH 6.875% 30/04/2021 EUR 41,202,000 44,130,357.76 0.18
Rq4y &t 44,130,357.76 0.18
F—A 7
VIENNA INSURANCE GRP AGW 5.5% 09/10/43 EUR 18,000,000 20,586,424.93 0.08
F—ZN)T7 BF 20,586,424.93 0.08
RL¥—
KBC BANK 8% 01/23 usb 48,800,000 46,799,506.72 0.19
KBCBB 5.625% 29/12/49 EUR 68,039,000 67,188,257.35 0.28
RLE— EE 113,987,764.07 0.47
INSa—4
NADLNO 6 1/4 02/01/19 usb 58,341,000 32,256,649.68 0.13
SEADRILL LTD 5.625%15/09//2017 usb 9,800,000 7,366,248.30 0.03
SEADRILL LTD 6.125% 15/09/2017 usb 21,900,000 16,490,840.57 0.07
R2a—4 &% 56,113,738.55 0.23
h+5
ELDORADO GOLD CORP 6.125% 15/12/20 usb 38,894,000 31,534,110.18 0.13
ELDORADO GOLD CORP 6.125% 15/12/2020 usb 4,868,000 3,946,831.09 0.02
LUND MINI 7.5% 01-11-20 usD 33,970,000 28,212,884.38 0.12
QUADRA FNX MINING LTD 7.75% 15/06/19 usb 17,470,000 15,007,998.81 0.06
QUADRA FNX MINING 7.75% 15/06/2019 usb 9,705,000 8,400,660.46 0.03
URANIUM ONE INC 7.5% 13/03/15 CONV. CAD 25,234,000 17,749,140.63 0.07
hry ant 104,851,625.55 0.43
FU
BANCO SANTANDER 3.75% 22.09.2015 usD 17,582,000 14,942,096.72 0.06
F At 14,942,096.72 0.06
757 e REES
AXIS BANK DUBAI 5.125% 05/09/2017 usb 52,338,000 46,764,263.36 0.19
FIOEEEER &5 46,764,263.36 0.19
ARAY
BANCO BILBAO VIZCAYA ARGENTARIA SA 9%
20/05/2049 usb 75,600,000 68,018,445.52 0.28
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BANKIA S.A. 4.0% 22/05/2024 EUR 43,000,000 43,269,880.96 0.18
BANKIA 3.50% 01/19 EUR 66,200,000 73,783,164.66 0.30
BBVA SENIOR FINANCE SA 3.25% 21/03/2016 EUR 31,200,000 33,058,955.84 0.14
BBVA 3.5% 11/04/2014 EUR 30,900,000 32,797,090.68 0.14
BBVA 7% PERP EUR 74,600,000 77,008,104.22 0.32
BCO SANTANDER 6.25% PERP EUR 88,200,000 86,835,815.50 0.36
CABKSM 3 1/4 01/22/16 EUR 66,200,000 70,231,335.15 0.29
SPAIN 3.75% 31/10/2015 EUR 82,044,000 84,936,938.87 0.35
SPAIN 5.15% 10/44 EUR 111,820,000 161,659,552.60 0.67
ICO 4.875% 30/07/17 EUR 48,697,000 54,851,633.72 0.23
KINGDOM OF SPAIN 1.8% 30/11/2024 IND EUR 48,617,000 54,127,894.77 0.22
SANTANDER INTL DEBT SA 4.625% 21/03/2016 EUR 68,100,000 73,995,864.78 0.30
SPGB 3 3/4 10/31/18 EUR 51,717,000 58,059,098.22 0.24
SPGB 3.8 04/30/24 EUR 220,716,000 269,970,408.09 1.1
ARSLY BFt 1,242,604,183.58 5.13
KE
AIR LEASE CORP 4.50% 01/16 USD 48,807,000 42,331,264.41 0.17
AIR LEASE 5.625% 01/04/2017 UsSD 102,265,000 92,211,646.08 0.38
ATVI 5 5/8 09/15/21 UsD 24,349,000 21,628,338.06 0.09
BANK OF AMER 6.50% 01/08/2016 USD 114,055,000 104,292,494.40 0.44
BANK OF AMERICA 3.75% 12/07/2016 UsSD 33,330,000 29,044,792.98 0.12
BANK OF AMERICA 3.875% 22/03/2017 UsD 63,307,000 55,407,263.92 0.23
CHRYSLER GP 8% 15/06/2019 USD 102,775,000 90,639,274.55 0.37
CHRYSLER 8.25% 15/06/2021 UsSD 48,800,000 45,087,824.47 0.19
CIELO SA/CIELO USA INC 3.75% 11/22 UsD 48,794,000 37,185,473.05 0.15
CITIGROUP 4.3% 20-11-26 USD 97,061,000 80,877,705.11 0.33
EXPEDIA INC 5.95% 15/08/20 UsSD 63,008,000 59,225,810.35 0.24
ING US FL 15.05.53 UsD 45,776,000 38,083,459.30 0.16
LEUCADIA NATIONAL CORP 5.5% 18/10/2023 USD 48,697,000 41,726,641.16 0.17
MURP OIL USA 6.0% 15-08-23 UsSD 28,764,000 25,399,226.48 0.10
T-MOBILE 6.25% 04/2021 UsD 7,998,000 6,860,764.81 0.03
UBS AG STAMFORD CT 7.625% 17/08/2022 USD 14,500,000 14,475,686.21 0.06
US TREASURY 0.25% 31/03/2015 UsSD 100 82.73
kE At 784,477,748.07 3.23
IIVR
ACAFP 6.5% PERP EUR 45,634,000 46,653,311.45 0.19
ACAFP 7 7/8 01/29/49 UsD 50,702,000 42,925,378.31 0.18
AXASA 5.125% 04/07/2043 EUR 48,758,000 58,527,446.76 0.24
BNP PARIBAS 2.375% 14/09/2017 UsSD 53,762,000 45,530,040.08 0.19
CRED AGRI ASSU 4.5% PERP EUR 29,100,000 30,430,452.00 0.13
FAURECIA 9.375% 15/12/2016 EUR 16,884,000 19,380,608.94 0.08
FONCIERE LYONNAISE 3.5% 28/11/2017 EUR 20,000,000 21,669,676.71 0.09
FONCIERE LYONNAISE 4.625% 11-16 EUR 12,800,000 13,891,587.51 0.06
ILIAD 4.875% 06/16 EUR 29,100,000 31,487,260.36 0.13
NUMERICABLE SAS 5.625% 15/05/2024 EUR 48,895,000 51,937,491.38 0.21
NUMERICABLE SAS 6.0% 15/05/2022 UsD 190,581,000 162,676,212.04 0.66
NUMERICABLE SAS 6.25% 15/05/2024 uUsD 55,568,000 47,620,229.19 0.20
RALLYE 8.375 % 20/01/15 EUR 17,600,000 19,115,979.86 0.08
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RCI BANQUE 4%10-25/01/2016 EMTN EUR 29,219,000 31,341,708.32 0.13
SG 6.75% 31/12/2099 EUR 49,253,000 48,891,482.98 0.20
SOCIETE GENERALE TF/TV PERP usb 70,363,000 60,511,424.07 0.25
SOCIETE GENERALE 7.875 31/12/2099 usb 75,196,000 60,561,816.26 0.25
WENDEL 6.75% 18 EUR 19,500,000 24,198,372.74 0.10
IS5V B 817,350,478.96 3.37
XUow
GREECE 3.375% 17-07-17 EUR 87,511,000 70,118,548.38 0.29
GRECE 4.75% 17/04/2019 EUR 220,722,000 181,997,685.72 0.75
PIRAEUS 5% 27/03/2017 EUR 31,883,000 28,808,334.51 0.12
v &8 280,924,568.61 1.16
BH
CHINA RESOUCES POWER HLD 3.75% 03/08/2015 usb 48,625,000 41,232,831.97 0.17
HAITONG INTERNATIONAL FINANCE CO LTD 3.95% usb 48,794,000 41,683,341.23 0.17
LENOVO 4.7 05/08/19 usb 38,900,000 33,739,747.80 0.14
&#& At 116,655,921.00 0.48
FATUEE
CHINA MENGNIU DAIRY CO LTD 3.5% 27/11/2018 usD 48,800,000 41,244,557.57 0.17
PETROBRAS INTL FIN 2.875% 06/02/2015 usb 53,567,000 44,711,043.82 0.18
PETROBRAS INTL FIN 3.875% 27/01/2016 usb 6,554,000 5,433,012.16 0.02
TONIC INDUSTRIES HOLDINGS LTD 4.021% usD 44,000,000 37,481,384.51 0.15
11/12/2018
TRANSOCEAN INC 4.95% 10-15 usb 55,264,000 46,427,263.34 0.20
rARUHE Bt 175,297,261.40 0.72
AR
HDFC BANK 3% 11/16 usb 44,000,000 37,098,345.80 0.15
ICICI BANK LIMITED 5% 15/01/16 usD 43,773,000 38,189,821.77 0.16
ICICI BANK LTD/DUBAI 4.70% 21/02/2018 usb 39,100,000 34,706,278.67 0.14
ONGC VIDE LTD 2.75% 15-07-21 EUR 51,047,000 52,140,916.23 0.22
1UF &5 162,135,362.47 0.67
FAILSUE
AIB 2 3/4 04/16/19 EUR 21,943,000 23,522,905.02 0.10
BANK OF IRELAND MTGE BNK 3.125% 20/11/2015 EUR 48,709,000 49,964,637.95 0.21
FGA CAPI 2.0% 23-10-19 EMTN EUR 27,800,000 28,227,525.92 0.12
FGA CAPITAL IRE 2.625% 17/04/2019 EUR 32,431,000 34,268,358.31 0.14
FGA CAPITAL IRELAND 4% 10/18 EUR 27,160,000 29,706,986.67 0.12
IBERDROLA FIN. 5% 11/09/2019 usb 26,205,000 24,152,047.01 0.10
IRELAND 3.40% 03/24 EUR 203,845,546.68 247,503,789.67 1.01
IRELAND 3.9% 20/03/2023 EUR 195,100 244,380.92
SENSATA TECHNOLOGIES 6.5% 15/05/19 usb 39,344,000 34,195,622.22 0.14
FTANSUE &F 471,786,253.69 1.94
152)F
BTPS 1.05 12/01/19 EUR 276,751,000 277,999,040.57 1.15
BUONI 3.75% 01/09/2024 EUR 425,887,000 503,016,194.54 2.07
FONDIARIA SAI 5.75% 31-12-99 EUR 36,882,000 37,307,779.95 0.15
INTESA SANPAOLO SPA TV 11/01/2016 EUR 83,443,000 84,326,466.67 0.35
INTESA SANPAOLO SPA 2.375% 13/01/2017 usb 73,048,000 61,566,849.82 0.25
INTESA SANPAOLO SPA 3.125% 01/16 UsbD 73,243,000 62,449,712.86 0.26
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INTESA SANPAOLO SPA 3.75%09-231116 EMTN EUR 24,900,000 26,303,558.42 0.11
INTESA SANPAOLO SPA 4.125% 19/09/2016 SERIE EMTN EUR 50,700,000 54,308,089.81 0.22
INTESA SANPAOLO SPA 5.25% 12/01/2024 usD 70,550,000 65,304,153.75 0.27
INTESA SANPAOLO 3% 01/19 EUR 67,179,000 74,201,865.05 0.31
INTESA SANPAOLO 3.875% 01/18 usb 51,358,000 45,002,545.06 0.19
ITALY 4.50% 03/24 EUR 175,486,000 219,145,685.49 0.90
ITALY 5.50% 11/22 EUR 262,510,000 340,277,456.24 1.40
UNICREDIT SPA 6.375% 02/05/2023 usb 48,794,000 42,483,150.05 0.18
UNICREDIT SPA 6.75% PERP EUR 97,250,000 96,532,907.51 0.40
UNICREDIT SPA 6.95% 31/10/2022 EUR 121,754,000 145,467,676.33 0.60
15807 &%t 2,135,693,132.12 8.81
Sr—I—
GENEL ENERGY PLC 7.5% 14/05/2019 usD 34,800,000 24,678,938.89 0.10
Sr—S— & 24,678,938.89 0.10
ot T Y
ALTICE SA 7.75% 15/05/2022 usD 60,130,000 51,357,552.86 0.21
ALTICE SA 7.75% 15/05/2022 usb 4,800,000 4,099,721.50 0.02
ALTICE 6 1/2 01/15/22 usb 29,200,000 24,303,169.29 0.10
ALTICE 6 1/2 01/15/22 usb 24,443,000 20,343,916.68 0.08
ATCNA 7 1/4 05/15/22 EUR 69,994,000 73,354,723.02 0.30
CNH INDU 6.25% 09-03-18 EMTN EUR 97,436,000 114,242,962.55 0.48
FIAT FINANCE & TRADE 6.375% 01/04/16 EUR 45,133,000 49,581,283.75 0.20
FIAT FINANCE & TRADE 7.75% 17/10/2016 EUR 29,235,000 32,433,785.57 0.13
GAZ CAPITAL SA 8.125%09-040215 EUR 53,091,000 57,051,159.51 0.24
oy ING &kt 426,768,274.73 1.76
AXSO
BANCO SANTANDER 4.125% 11/22 usD 36,100,000 29,843,061.96 0.12
FIDEICOM 5.25% 12/24 usD 58,341,000 50,262,913.39 0.21
PEMEX 3.5% 30/01/23 usb 48,697,000 39,004,953.53 0.16
%40 &5 119,110,928.88 0.49
#3524
ABN AMRO BANK 7.125% 07/22 EUR 85,664,000 116,375,623.60 0.48
ED 2.625% 18-01-22 EMTN EUR 53,710,000 54,942,593.00 0.23
PETROBRAS 3.25% 17/03/17 usD 72,926,000 57,871,940.02 0.24
SCHAEFFLER FINANCE 7.75% 15/02/2017 EUR 44,516,000 51,421,717.62 0.21
STICH AK RABOBK 6.5%13-PERP. EUR 48,131,300 51,655,660.96 0.21
504 &t 332,267,535.20 1.37
RILEH
BANCO COMMERC PORTUGUES 3.375% 02/17 EUR 48,600,000 50,718,926.71 0.21
PGB 5.65% 02/15/24 EUR 557,606,743.33 719,203,087.18 2.96
PORTUGAL 4.35% 07-17 EUR 135,553,000 149,515,423.23 0.62
PORTUGAL 4.75% 14/06/19 EUR 196,281,100 229,336,423.62 0.95
PORTUGAL 4.95% 25/10/23 EUR 296,134,200 354,239,989.52 1.46
PORTUGAL4.1%06-150437 EUR 92,372,200 100,969,014.93 0.42
RILMHIL &F 1,603,982,865.19 6.62
Hha—
CBQ FINANCE LTD 7.5% 18/11/19 usD 54,584,000 54,462,281.20 0.22
HE—L & 54,462,281.20 0.22




ANZ=Zvyd - IRFJET AIPYISR B PYISR

- e HEEIE AL
AEEHD AT BE P ES4E %)
®E
SHINHAN BANK 4.375% 15/09/2015 SERIE REGS usb 48,709,000 41,731,807.93 0.17
BE &t 41,731,807.93 0.17
EE
ABERDEN AM 7% 29/03/2049 usb 34,175,000 30,271,177.52 0.12
ALPH CRED GRO 3.375% 17-06-17 EUR 19,515,000 17,323,818.37 0.07
BARCLAYS 6% 10-21 EUR 19,532,000 25,125,975.50 0.10
BARCLAYS 7.75% 10/04/2023 usb 62,762,000 57,384,602.30 0.24
ENQLN 7 04/15/22 usb 44,505,000 22,187,216.44 0.09
LLOYDS TSB BANK PLC 6.5% 14/09/2020 SERIE usb 97,429,000 94,830,106.06 0.40
REGS
NBG FINANCE PLC 4.375% 30/04/2019 EUR 35,485,000 29,686,600.31 0.12
RBS 3 5/8 03/25/24 EUR 40,900,000 42,517,354.08 0.18
RBS 6.934% 04/18 EUR 34,748,000 41,936,408.25 0.17
TLWLN 6 1/4 04/15/22 usb 63,030,000 42,273,281.58 0.17
TULLOW OIL 6% 11/20 usb 48,814,000 33,297,974.95 0.14
EE AF 436,834,515.36 1.80
a7
PHOSRU 4.204 02/13/18 usb 48,794,000 35,731,960.29 0.15
ayvr7 & 35,731,960.29 0.15
AOARZ=F
SLOVEN 4 1/8 02/18/19 usb 38,760,000 34,142,238.46 0.14
SLOVEN 5.85 05/10/23 usb 85,120,000 81,015,240.03 0.33
Z2OR=7 & 115,157,478.49 0.47
RYT—FY
VOLVO TREASURY 5.95% 01/04/2015 usb 61,659,000 52,339,010.12 0.22
RAoz—Tr BF 52,339,010.12 0.22
RLR
CS 5.75% / TV 09/18/25 EUR 25,843,000 29,776,853.32 0.12
CS 6.5% 08/08/23 usb 73,243,000 68,438,316.50 0.28
CS 7 1/2 12/11/49 usb 19,400,000 16,826,800.55 0.07
UBS 4.75% 12/02/2026 EUR 77,825,000 86,940,339.60 0.35
UBS 4.75% 22/05/2023 usb 83,094,000 71,655,217.75 0.30
5.125% 15/05/2024 usb 77,800,000 66,982,585.61 0.28
PSR- 340,620,113.33 1.40
FHTSELEUTR TSN =-REFLE LUV
SEeloFMmirs a5 10,171,986,890.45 41.92
EHHLUCELUOHEITS &F 10,171,986,890.45 41.92
RIS
S TR E FELTIR TG I Sh - RBIL S
ARAY
SPAIN FIX 0.00 200215 EUR 116,472,000 116,456,312.52 0.48
SPAIN ZCP 100415 EUR 320,457,000 320,412,062.21 1.32
SPAIN 230115 FIX 0.0 EUR 194,219,000 194,202,093.61 0.80
2RAY & 631,070,468.34 2.60
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*KE
UNITED STATES OF AMERICA ZCP 260215 usD 1,382,282,000 1,142,309,285.50 4.71
*E At 1,142,309,285.50 4.71
12)F7
ITALY ZCP 13/02/2015 EUR 301,135,000 301,103,714.01 1.24
ITALY ZCP 140815 EUR 126,405,000 126,193,625.68 0.52
ITALY ZCP 27/02/2015 EUR 243,023,000 242,958,383.62 1.00
ITALY ZCP 30/04/2015 EUR 145,695,000 145,652,149.95 0.60
1329)7 &t 815,907,873.26 3.36
HFTIEEEELUTR TR ISh-BEHBE & 2,589,287,627.10 10.67
R¥EIHF & 2,589,287,627.10 10.67
RELELTRALI-F TS
AR E L IXELTRIE TG SN EH S L UELO A HEE 5
FRTR 2 1/4 05/25/24 EUR 64,582 74,331.94
HHITREEELTHTME I Sh-REL LUV
SeoAMES S 74,331.94
RELELTREL-EMESH &5 74,331.94
SESRIEWMEIZIVRIIE
oo TNY
ALTICE SA EUR 1,100 71,786.00
Lo TNY &% 71,786.00
4 RERGITLRES A5 71,786.00
RATAM SR T 2 RAL 228,853.57
RELELTREL-FEESHICRET RS -74,331.94
SYERER
EHm3|
MEHITIRE LELTIRICEH 1T WA
CBOT UST 5A 0315 usb -35,254 1,138,045.33
EUREX EUROBND 0315 EUR -13,585 -32,874,896.60 -0.14
HKF HS CHINA EN 0115 HKD 7,300 7,223,861.35 0.03
LIF LIFFE LG GI 0315 GBP 14,177 37,268,640.42 0.16
OSE OSE JGB 0315 JPY -754 -4,707,151.40 -0.02
TY CBOT YS usb 58,679 -31,205,270.91 -0.13
HFTIRICHITEEYMmME &8 -23,156,771.81 -0.10
[EEETIRICH (T3 EMERE]
BC35 UBS CARM 0315 HKD 6,716,217 -323,361.15
BC50 SG SGWLD 0315 EUR -6,515,282 -21,797,384.12 -0.09
BC52 ML MLBAZ 0315 EUR -12,812,828 -21,100,554.02 -0.09
BC60 DS DBCT 0315 EUR -6,581,496 -40,887,780.83 -0.16
IEETIBICHITHEMIE] &t -84,109,080.12 -0.34
KMERE| & -107,265,851.93 -0.44
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[EEATIBICETEFTa mE|
AUD/USD C 0.875 AUD 972,048,840 99,081.73
EUR/CHF C 1.22 EUR 438,837,009 937,632.32
EUR/CHF C.122 EUR 438,815,795 937,586.99
EUR/JPY P 145.0 EUR 1,200,000,000 11,629,032.00 0.05
EUR/USD P 1.21 EUR -974,146,787
EUR/USD P 1.24 EUR 974,146,787 24,080,820.90 0.11
GBP/USD C 1.595 GBP 495,745,106 707,062.01
EEHBICEITE4E T aVvmE At 38,391,215.95 0.16
FFavmsl & 38,391,215.95 0.16
ZTODEMERE R
SMRIVTEEI
BLCDIR/0.0/FIX/11.35 BRL 3,393,180 38,124.89
BLCDIR/0.0/FIX/11.97 BRL 4,800,000 22,195.51
FIX/10.78/BLCDIR/0.0 BRL 184,201,983 -5,116,129.36 -0.02
FIX/10.78/BLCDIR/0.0 BRL 365,939,718 -10,163,815.30 -0.05
FIX/10.8/BLCDIR/0.0 BRL 365,523,370 -10,022,710.03 -0.04
FIX/12.26/BLCDIR/0.0 BRL 123,843,521 -134,211.89
FI1X/12.265/BLCDIR/O BRL 124,077,685 -127,580.49
FIX/12.35/BLCDIR/0.0 BRL 3,986,000,000.4 -5,877,461.05 -0.02
EMRTYTIwE| &E -31,381,587.72 -0.13
TothoLMERESR &5 -31,381,587.72 -0.13
EhE&uEs &5 -100,256,223.70 -0.41
BINSERE
C.A.Indo margin calls in HKD HKD -67,786,908.9 -7,223,861.34 -0.03
C.A.Indo margin calls in GBP GBP -28,922,328.4 -37,268,640.42 -0.15
C.A.Indo margin calls in USD USD 36,385,926.11 30,069,770.76 0.12
C.A.Indo margin calls in euro EUR 32,874,896.56 32,874,896.56 0.14
C.A.Indo margin calls in yen JPY 682,908,581 4,707,151.38 0.02
BINEELE & 23,159,316.94 0.10
SEEE 16,474,365,935.86 67.89
XiE 16,386,197,711.97 -67.53
SEENE 1,138,466,077.30 4.69
MEE 24,263,622,137.50 100.00
HILE=xyy«/MJET> AJPY inc JPY 2,515,790.000 10,983.00
HIVE=9wv -/ F)ETY B JIPY inc JPY 1,052,480.000 12,976.00
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B & e i #
A M FH
& i 84,793, 709 58, 094, 433
(28, 403, 900)
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HEHBREENEREED) 841, 662 —
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HARHER IR - SRR BU R EEE336/ 1.4 170, 000 170, 984 2015/1/28
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