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MOIS REV 03/2016 PUT 1
KRW 3 MOIS CDN 09/2016 CALL 1
KRW 3 MOIS CDN 09/2016 CALL 1
LIBOR 3 MOIS USD 09/2017 CALL 1
LIBOR 3 MOIS USD 09/2017 CALL 1
LIBOR 3 MOIS USD 09/2017 CALL 1
LIBOR 3 MOIS USD 09/2017 CALL 1

AIN\ZUREE|

2015412 4 31 B T3 2RI

(&FITL—FR)

NILE=% - /M) EFETY AIPYISR /B IPYITR

2015412 7 31 H HI7E

3,219,543,540.00
266,402,045.39
3,016,937,595.51

271,672,404.14

47,770,000.00
48,000,000.00
144,150,000.00
240,200,000.00
95,550,000.00
47,770,000.00
238,800,000.00
47,770,000.00
48,000,000.00

1,393,648,970.42
274,923,708.92
590,061,447.11

511,909,012.34

705,090.00
35,759,959.86
35,759,959.86

345,569,721.63
345,569,721.63
29,508,807.96
51,785,876.60
574,415,286.28
3,781,805,000.00
3,837,805,000.00
9,836,269.32
17,261,958.87
44,531,544.71
44,531,544.71
10,777,915.34
13,575,391.07
33,937,770.26
37,748,498.91



LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
LIBOR 3 MOIS USD
USD/CNH C 6.6
USD/CNH C 6.6
USD/CNH C 6.8
USD/CNH C 6.8
USD/KRW C 1175.0
USD/KRW C 1210.0
USD/KRW C 1250.0
USD/KRW C 1270.0
USD/SGD C 1.428
USD/SGD C 1.485
SHRIyTEEI

BZDIOV/0.0/FIX/11.35
BZDIOV/0.0/FIX/11.97
FIX/10.78/BLCDIR/0.0
FIX/10.78/BLCDIR/0.0
FIX/10.8/BLCDIR/0.0
FIX/11.86/BZDIOV/0.0
FIX/11.92/BZDIOV/0.0
FIX/11.93/BZDIOV/0.0
FIX/12.26/BZDIOV/0.0
FIX/12.265/BZDIOV/0.
FIX/12.35/BZDIOV/0.0
FIX/2.0425/E6M/0.0

ZTOHOEE

EHRFE|
ANF ABERCR 1230
BB2 BEST BUY 1230
BSY ML BRITIS 1230
CFD GAP 1230
CFD JP CTRP 1230
CFD MER OMC 1230
CFD MER PG 1230
CFD SCRIPPS 1230
CFD TWITTER 1230
CFD UBS BBY 1230
CFD UBS DIS 1230
_MA ML APPLE 1230
ML CTRIP 1230
ML TRIPAD 1230
ML WAL-MART 1230
MNF NETFLIX 1230

09/2017
09/2017
09/2017
09/2022
09/2022
09/2022
09/2022
09/2022
12/2016
12/2016
12/2016

UTS UBS TESCO 1230

CALL 1
CALL 1
CALL 1
PUT 1
PUT 1
PUT 1
PUT 1
PUT 1
CALL 1
CALL 1
PUT 1

NILE=% - /M) EFETY AIPYISR /B IPYITR

37,745,134.31
10,686,072.03
13,575,108.11
17,350,604.20
89,362,405.44
51,025,920.23
153,063,156.82
25,477,645.30
1,351,649,614.07
1,077,064,847.03
671,975,111.62
315,532,081.38
366,017,214.40
91,871,490.38
106,570,928.84
173,845,185.73
169,651,005.52
10,881,535.92
54,077,301.67
207,997,939.71
12,141,282.78

789,543.12
1,116,889.46
42,861,094.55
85,148,794.81
85,051,916.75
105,648,435.77
159,846,893.07
159,803,380.92
28,816,567.43
28,871,053.95
927,483,624.86
288,320,000.00

29,842,468.93

1,378,280.86
28,594,098.20
12,263,960.42

6,659,697.60
56,821,892.79
56,278,465.70

1,975,270.78
22,255,746.53
11,749,949.46
92,446,410.46
75,168,895.61
10,910,218.13
39,612,252.60
14,089,745.47
52,413,268.82
10,303,486.05



EREGIICKBDIRA
EYEBLUEREEICEDINA
HBABLVELOEMEESRICKDIRA
BEHEBLUVELOEMIESICKDIRA
BT HIZEBHUNA
SESEDEHAFTEICKDINA
ERLUEMEEIZLBDUXA

A5

SMIMEIIckDXH
FESHOEHE RIS H
SREMIGICESHXH
ERMEBIEIESXH

B/ (2

SRS ORI HER)(1 - 2)

ZDHDUIA(3)
CE R EPN N p i b E A C))

NILE=% - /M) EFETY AIPYISR /B IPYITR

BEiEE
2015412 4 31 B T3 2RI
(&FHIT 2 —uEIR)

ARHEEICHITHMAE, (BHEL) (L. 21417-1)(1 - 2 + 3 - 4)

REEEOFELRZBINE (5)

2015412 7 31 H HI7E

110,590.16
121,256,436.06
510,896,927.80

1,505,275.69
2,461,005.21
10,583,347.44

646,813,582.36

20,004.37
24,564,810.80
1,925,611.60

26,510,426.77

620,303,155.59

420,212,262.00

200,090,893.59

-4,492,826.02

ARFHEEDINIZRET S hREED 448 (6) -1,118,107.05

FliE (BLR)(1-2+3-4+5+86) 194,479,960.52
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E=LliHE D
G &4 T2 — 1 $0R)
2015412 31 H HAE
= SF e ﬁ%if:li =T %ﬁkttzg
HMFEED A bt} SEE AR B it L (%)
HEABLVELOFMEES i
MR F (A EEHIETME IS %X B L UEE O F M
K1y
BAYER EUR 1,672,400 193,663,920.00 0.77
k1Y &5 193,663,920.00 0.77
TSN
BRASIL.DIST.ADR usD 4,123,291 39,930,977.93 0.16
BRASILEIRA DIST PAO ACUCAR PF BRL 2,188,076 21,312,312.86 0.08
ISTL &t 61,243,290.79 0.24
hrs
HUDBAY MINERALS CAD 4,540,818 15,979,153.44 0.06
hF+7 &t 15,979,153.44 0.06
Fas5v—
ICICI BK ML 09/18 usD 8,046,386 29,261,942.27 0.12
*a5v— &t 29,261,942.27 0.12
FoI—Y
NOVO NORDISK AS DKK 16,443,469 881,153,913.57 3.50
Fu9—H & 881,153,913.57 3.50
ARAY
AENA SA EUR 1,299,239 136,939,790.60 0.54
INDUSTRIA DE DISENO TEXTIL EUR 14,596,626 462,567,077.94 1.84
AR1y At 599,506,868.54 2.38
*E
ALLIANCE DATA SYSTEMS usD 628,941 160,127,232.23 0.64
ALPHABET INC usD 345,673 247,571,619.93 0.98
ALPHABET-C- usD 333,972 233,310,016.90 0.93
AMAZON.COM INC usD 1,137,660 707,845,914.94 2.82
ANADARKO PETROLEUM CORP usD 2,651,514 118,577,326.82 0.47
CELGENE CORP UusD 4,497,050 495,780,822.98 1.97
FACEBOOK INC-A usD 3,993,935 384,797,235.66 1.53
INTERCEPT PHARMACEUTICALS IN UsD 348,370 47,895,663.72 0.19
INTERCONTINENTALEXCHANGE GROUP usD 1,553,969 366,583,904.94 1.46
LEVEL 3 COMMUNICATIONS usD 4,060,121 203,174,240.60 0.81
LIBERTY GLOBAL PLC usD 3,187,175 124,283,101.35 0.49
MASTERCARD INC usD 3,043,315 272,758,122.43 1.08
MERCADOLIBRE usD 814,665 85,748,684.62 0.34
SERVICENOW INC UsD 2,365,063 188,456,092.50 0.75




NILE=% - /M) EFETY AIPYISR /B IPYITR

= SFAE ﬁ%if:li =5 e ﬁ:ﬁ)\tt$
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THERMO FISHER SCIEN SHS usD 1,993,139 260,265,826.34 1.03
TMOBILE US INC usD 3,016,083 108,615,637.45 0.43
VISA INC CLASS A usD 2,960,831 211,371,116.68 0.84
KE &%t 4,217,162,560.09 16.76
TIUR
DASSAULT AVIATION EUR 83,911 96,203,961.50 0.38
HERMES INTERNATIONAL EUR 763,484 238,016,137.00 0.95
NUMERICABLE SAS EUR 4,599,157 154,071,759.50 0.61
25V &t 488,291,858.00 1.94
]
AIA GROUP HKD 86,636,912 479,546,748.61 1.90
WYNN MACAU LTD HKD 73,815,901 79,436,516.79 0.32
it A 558,983,265.40 2.22
FARUHE
JDCOM INC usD 2,900,886 86,161,361.31 0.34
SANDS CHINA LTD HKD 15,887,316 50,102,238.38 0.20
TENCENT HLDG 2014 -19.6.14 LOT 500 HKD 9,110,218 165,021,557.91 0.66
A2 R Bt 301,285,157.60 1.20
A1UR
GMR INFRASTRUCTURE LTD NV INR 46,196,606 10,542,253.77 0.04
ICICI BANK LTD INR 90,320,336 328,463,863.93 1.31
LARSEN AND TOUBRO LTD INR 2,589,739 45,962,006.91 0.18
TATA MOTORS INR 20,800,698 113,257,587.12 0.45
UNITED SPIRITS INR 2,245,949 93,489,144.81 0.37
A4UF &&t 591,714,856.54 2.35
FTANLSVE
PERRIGO COMPANY PLC usD 1,786,259 237,937,657.46 0.95
FALSUE AFt 237,937,657.46 0.95
=P N
PANASONIC CORP. JPY 19,192,100 182,188,910.47 0.72
BX &Ft 182,188,910.47 0.72
So—T—
SHIRE GBP 1,174,129 74,839,672.23 0.30
Sr—S— At 74,839,672.23 0.30
Ax0
FIBRA UNO MXN 39,879,757 80,751,531.36 0.32
GRUPO FIN SANTANDER-ADR B usD 25,160,243 200,809,451.17 0.80
A¥0 &t 281,560,982.53 1.12
525
ALTICE NV -A- EUR 23,302,394 308,756,720.50 1.23
ALTICE NV -B- EUR 4,766,402 63,869,786.80 0.25
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MYLAN NV usD 3,127,221 155,655,748.38 0.62
T8 &t 528,282,255.68 2.10
ZE
SABMILLER PLC EX SOUTH AFRI BREW GBP 3,847,222 212,418,016.81 0.84
®E &% 212,418,016.81 0.84
SUHR—IL
CLSA GLOBAL MARKETS PTE LTD (UNITED SPIRITS) CW 11-03-20  USD 1,322,935 55,068,097.97 0.22
SufiR—L &t 55,068,097.97 0.22
ALAR
NOVARTIS AG NOMINATIF CHF 3,999,291 319,237,133.35 1.27
RLR AFt 319,237,133.35 1.27
HHITHEELEEUTR TR ISh %R
HLUVELOAMES a5t 9,829,779,512.74 39.06
BXBLUELOAMITS A5t 9,829,779,512.74 39.06
BHHIVEMOEMIES i
HHTHIEE - (EEUTIE TR SN - EH S S CEL O F M
K1Y
TRIONISTA TOPCO GMBH 6.875% 30/04/2021  EUR 40,957,000 43,846,647.18 0.17
Fqy &8 43,846,647.18 0.17
F—R ST
FMG RESOURCES AUG 9.75% 01-03-22 usD 18,702,000 16,109,736.61 0.07
FMG RESOURCES AUG 9.75% 01/03/22 usD 9,554,000 8,433,114.89 0.03
F—RS)TF BE 24,542,851.50 0.10
A—ZMT
VIENNA INSURANCE GRP AGW 5.5% 09/10/43  EUR 17,900,000 19,752,364.38 0.08
A—=ZM)T7 At 19,752,364.38 0.08
JINSa—
NADLNO 6 1/4 02/01/19 usD 57,981,000 22,894,024.14 0.09
SEADRILL LTD 6.125% 15/09/2017 usD 21,700,000 11,012,713.38 0.04
SEADRILL LTD 6.125% 15/09/2017 usD 9,800,000 4,999,375.02 0.02
NIa—4 &t 38,906,112.54 0.15
TSN
BRAZIL 6% 08/22 INDX BRL 137,816 85,125,370.69 0.34
BRF BRAS FOOD 2.75% 03-06-22 EUR 43,966,000 41,181,611.60 0.16
NOTA DO TESOURO NACIONAL 6% 15/08/2050 INDX ~ BRL 162,700 91,244,502.65 0.37
REPU FEDE 6.0% 15-05-19 IND BRL 133,990 84,272,169.72 0.33
ISV &t 301,823,654.66 1.20

— 30




NILE=% - /M) EFETY AIPYISR /B IPYITR

. BEE( A HALLE
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h+y
ELDORADO GOLD CORP 6.125% 15/12/20 usb 38,553,000 31,180,725.09 0.12
ELDORADO GOLD CORP 6.125% 15/12/2020  USD 4,826,000 3,903,150.97 0.02
LUND MINI 7.5% 01-11-20 usb 33,761,000 29,790,412.60 0.12
7.25% 15/05/2022 usb 500,000 294,702.59 0.00
h+y ARt 65,168,991.25 0.26
TYR—Y
DANI PENS 4.375% 29-09-45 EUR 47,850,000 48,051,662.91 0.19
DANSKE BA 5.875% PERP EMTN EUR 66,894,000 68,882,574.02 0.27
Fu2—b &t 116,934,236.93 0.46
FSTEREER
AXIS BANK DUBAI 5.125% 05/09/2017 usb 52,064,000 50,867,515.05 0.20
FSTEREER A&t 50,867,515.05 0.20
ARAY
BANCO BILBAO VIZCAYA ARGENTARIA SA 9% 29/05/2049  USD 75,200,000 75,413,215.50 0.30
BANKIA S.A. 4.0% 22/05/2024 EUR 42,800,000 43,757,779.80 0.17
BANKIA 3.50% 01/19 EUR 65,700,000 71,409,285.00 0.28
BBVA SENIOR FINANCE SA 3.25% 21/03/2016  EUR 31,000,000 32,006,922.35 0.13
BBVA 3.5% 11/04/2014 EUR 30,700,000 32,663,389.14 0.13
BBVA 7% PERP EUR 74,000,000 73,542,696.09 0.29
BCO SANTANDER 6.25% PERP EUR 87,700,000 83,706,409.97 0.33
CABKSM 3 1/4 01/22/16 EUR 65,700,000 67,834,350.00 0.27
SPAIN 1.6% 30-04-25 EUR 9,610,000 9,673,704.32 0.04
SPAIN 4.1% 08-300718 EUR 66,989,000 74,948,061.93 0.30
SPAIN 5.5% 11-300421 EUR 96,050,000 123,089,833.29 0.49
ROYA DESP 1.0% 30-11-30 EUR 115,284,000 113,362,063.56 0.45
ROYA DSPA 1.4% 31-01-20 EUR 221,947,000 232,601,064.07 0.93
KINGDOM OF SPAIN 1.8% 30/11/2024 IND EUR 48,317,000 53,291,484.07 0.21
SANTANDER INTL DEBT SA 4.625% 21/03/2016 ~ EUR 67,700,000 70,824,096.04 0.28
SPGB 2 3/4 10/31/24 EUR 95,510,000 104,792,522.96 0.42
SPGB 3 3/4 10/31/18 EUR 51,397,000 56,907,390.33 0.23
SPGB 3.8 04/30/24 EUR 147,759,000 177,390,040.81 0.70
RARAY At 1,497,214,309.23 5.95
RE
AIR LEASE CORP 4.50% 01/16 usb 48,452,000 45,561,739.85 0.18
AIR LEASE 5.625% 01/04/2017 usb 101,634,000 98,549,684.57 0.39
ALLE C L3RUSD+1.47% 25-07-27 usb 39,237,000 35,832,692.70 0.14
ATVI 5 5/8 09/15/21 Usb 24,199,000 23,595,723.58 0.09
BALL 4.375% 15-12-23 EUR 23,927,000 24,723,818.95 0.10
BANK OF AMER 6.50% 01/08/2016 usb 113,355,000 110,249,149.30 0.44
BANK OF AMERICA 3.75% 12/07/2016 usb 33,120,000 31,431,681.86 0.12
BANK OF AMERICA 3.875% 22/03/2017 usb 62,916,000 60,029,639.13 0.24
CITIGROUP 4.3% 20-11-26 usb 48,641,000 44,965,474.35 0.18
CITIGROUP 4.4% 10-06-25 usb 47,821,000 44,636,357.26 0.18
CORK S E3R+1.45% 27-11-28 EUR 38,282,000 38,394,526.11 0.15
EBAY INC 2.60% 07/22 usb 32,052,000 27,908,519.97 0.11
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EBAY 2.875% 01-08-21 usD 14,426,000 13,280,186.39 0.05
EBAY 3.45 08/01/24 usD 38,474,000 34,477,994.19 0.14
EXPEDIA INC 5.95% 15/08/20 usD 53,379,000 55,040,572.68 0.22
ING US FL 15.05.53 usD 43,136,000 39,607,217.35 0.16
LEUCADIA NATIONAL CORP 5.5% 18/10/2023  USD 72,233,000 65,674,423.58 0.26
NEPT FINC CO 10.125% 15-01-23 usD 57,424,000 56,534,266.32 0.22
OCP CL L3RUSD+1.5% 15-07-27 usD 43,064,000 39,440,150.33 0.16
UBS AG STAMFORD CT 7.625% 17/08/2022 usD 14,250,000 15,381,695.99 0.06
UNIT STAT DEP 2.25% 15-11-24 usD 202,586,500 187,039,465.82 0.74
UNIT STAT OF 2.125% 15-05-25 usD 1,370,133,100 1,248,805,696.35 4.97
UNITED STATES OF AMERICA 2% 15/08/25 usD 668,546,000 605,038,143.43 2.41
XPO LOGI 5.75% 15-06-21 EUR 31,102,000 29,160,751.39 0.12
XE &nt 2,975,359,571.45 11.83
ISVR
ACAFP 6.5% PERP EUR 15,637,000 16,131,151.54 0.06
ACAFP 7 7/8 01/29/49 usD 48,426,000 45,757,677.47 0.18
AXASA 5.125% 04/07/2043 EUR 48,486,000 56,820,503.62 0.23
BNP PARIBAS FIX PERP EUR 54,585,000 56,215,980.41 0.22
BNP PARIBAS 2.375% 14/09/2017 usD 53,430,000 50,106,494.09 0.20
CA 4.375% 17-03-25 usD 38,471,000 34,880,179.54 0.14
CRED AGRI ASSU 4.5% PERP EUR 28,900,000 28,062,333.50 0.1
CREDIT LOGEMENT TV PERPETUELLE EUR 46,900,000 38,360,317.72 0.15
FONCIERE LYONNAISE 3.5% 28/11/2017 EUR 19,900,000 21,020,447.21 0.08
FONCIERE LYONNAISE 4.625% 11-16 EUR 12,700,000 13,279,531.19 0.05
ILIAD 4.875% 06/16 EUR 28,900,000 30,238,846.98 0.12
NUMERICABLE SAS 5.625% 15/05/2024 EUR 38,970,000 40,448,326.95 0.16
NUMERICABLE SAS 6.0% 15/05/2022 usD 93,661,000 84,580,288.85 0.35
NUMERICABLE SAS 6.25% 15/05/2024 usD 55,258,000 50,587,250.11 0.20
RCI BANQUE 4%10-25/01/2016 EMTN EUR 29,039,000 30,199,056.34 0.12
SG 6.75% 31/12/2099 EUR 48,949,000 50,950,444.37 0.20
SOCIETE GENERALE 7.875 31/12/2099 usD 74,649,000 69,083,309.92 0.28
SOCIETE GENERALE 8.0% PERP usD 68,711,000 66,053,488.73 0.26
IS5V Gt 782,775,628.54 3.1
Fv
GREECE 3.375% 17-07-17 EUR 86,970,000 83,686,069.83 0.33
GRECE 4.75% 17/04/2019 EUR 219,359,000 209,703,368.21 0.84
Yy a8t 293,389,438.04 1.17
H—o—
PERS SQUA HOL 5.5% 15-07-22 usD 81,346,000 72,492,143.51 0.29
H—ro— &t 72,492,143.51 0.29
FAIUER
ACAS C L3RUSD+1.49% 18-04-27 usD 48,038,000 43,937,035.27 0.18
BLAC D L3RUSD+1.4% 01-02-23 usD 39,237,000 35,911,694.96 0.14
KKR CL L3RUSD+1.41% 15-07-27 usD 38,684,599 35,349,649.01 0.14
MOUN V L3RUSD+1.5% 13-10-27 usD 17,300,000 15,789,776.19 0.06
TARVHER &5t 130,988,155.43 0.52
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A1UR
HDFC BANK 3% 11/16 usD 43,636,000 40,672,570.77 0.16
ICICI BANK LIMITED 5% 15/01/16 usD 43,446,000 40,984,739.91 0.16
ICICI BANK LTD/DUBAI 4.70% 21/02/2018 usD 38,900,000 37,945,136.24 0.15
ONGC VIDE LTD 2.75% 15-07-21 EUR 50,721,000 52,077,977.99 0.21
14UF &it 171,680,424.91 0.68
FTANLSUE
AIB 2 3/4 04/16/19 EUR 36,275,000 38,898,990.78 0.15
ALLI IRl 4.125% 26-11-25 EMTN EUR 11,547,000 11,686,466.94 0.05
AURI C E3R+1.3% 26-04-29 EUR 28,705,000 28,537,709.17 0.11
BANK OF IRELAND 7.375% PERP EUR 45,223,000 49,138,546.47 0.20
CARL G E3R+1.35% 21-09-29 EUR 39,620,000 39,698,396.85 0.16
CORD E3R+1.3% 21-07-29 EUR 8,654,000 8,674,273.82 0.03
FGA CAPI 1.375% 17-04-20 EMTN EUR 39,337,000 39,390,516.59 0.16
FGA CAPI 2.0% 23-10-19 EMTN EUR 27,589,000 28,191,094.50 0.1
FGA CAPITAL IRE 2.625% 17/04/2019 EUR 32,206,000 34,045,049.71 0.14
FGA CAPITAL IRELAND 4% 10/18 EUR 26,988,000 29,211,087.10 0.12
HARV C E3R+1.4% 18-11-29 EUR 38,283,000 38,259,290.06 0.15
IBERDROLA FIN. 5% 11/09/2019 usD 26,055,000 26,312,892.99 0.10
IRELAND 2.0% 18-02-45 EUR 219,405,000 214,176,368.46 0.85
IRELAND 3.9% 20/03/2023 EUR 195,100 244,705.77 0.00
MMC NORI NICK 6.625% 14-10-22 usD 71,556,000 68,304,345.31 0.27
OAK HI E6R+1.4% 20-01-30 EUR 17,200,000 17,113,368.95 0.07
FALSUE AFt 671,883,103.47 2.67
N Ubd
BCO POP 2.75% 27-07-20 EMTN EUR 10,485,000 10,617,028.50 0.04
FONDIARIA SAl 5.75% 31-12-99 EUR 36,659,000 36,754,601.86 0.15
INTESA SANPA 7.7% PERP CV usD 47,486,000 45,427,263.07 0.18
INTESA SANPAOLO SPA TV 11/01/2016 EUR 82,936,000 83,197,755.23 0.33
INTESA SANPAOLO SPA 2.375% 13/01/2017 usD 72,542,000 67,776,197.91 0.27
INTESA SANPAOLO SPA 3.125% 01/16 usD 72,710,000 67,958,632.75 0.27
INTESA SANPAOLO SPA 3.75%09-231116 EMTN  EUR 24,750,000 25,640,647.01 0.10
INTESA SANPAOLO SPA 4.125% 19/09/2016 SERIE EMTN  EUR 50,400,000 52,413,083.41 0.21
INTESA SANPAOLO SPA 5.25% 12/01/2024 usD 70,188,000 70,812,474.84 0.28
INTESA SANPAOLO 3% 01/19 EUR 66,790,000 73,221,181.65 0.29
INTESA SANPAOLO 3.875% 01/18 usD 51,107,000 49,213,769.16 0.20
UNICREDIT SPA 6.375% 02/05/2023 usD 48,422,000 46,485,933.50 0.18
UNICREDIT SPA 6.75% PERP EUR 96,664,000 93,545,274.13 0.37
UNICREDIT SPA 6.95% 31/10/2022 EUR 121,003,000 143,445,763.63 0.57
143)7 &t 866,509,606.65 3.44
So—T—
GENEL ENERGY PLC 7.5% 14/05/2019 usD 41,600,000 27,789,435.70 0.1
Syv—o— AF 27,789,435.70 0.11
oIy
ALTI LUX 7.75% 15-05-22 EMTN usD 50,034,000 43,023,996.94 0.17
ALTI LUXE SA 7.25% 15-05-22 EUR 60,015,000 57,925,544.43 0.23
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ALTI LUXE SA 7.75% 15-05-22 usD 4,800,000 4,127,497.01 0.02
ALTICE 6 1/2 01/15/22 usD 29,200,000 27,200,782.47 0.11
ALTICE 6 1/2 01/15/22 usD 24,243,000 22,866,596.59 0.09
BANK OF NEW YORK LUX E3R 15/12/2050 EUR 48,800,000 27,821,055.15 0.11
CNH INDU 6.25% 09-03-18 EMTN EUR 57,020,000 64,158,963.20 0.25
ERFFP 2 1/4 01/27/22 EUR 16,077,000 15,821,276.60 0.06
EURO SCIE 3.375% 30-01-23 EUR 10,359,000 10,520,621.69 0.04
EURO SCIE 4.875% PERP EUR 19,685,000 19,731,503.39 0.08
FIAT FINANCE & TRADE 6.375% 01/04/16 EUR 44,854,000 47,628,951.53 0.19
FIAT FINANCE & TRADE 7.75% 17/10/2016 EUR 29,095,000 31,031,850.97 0.12
NEWH C E3R+1.45% 16-02-29 EUR 19,105,000 19,057,237.50 0.08
Lot TN BF 390,915,877.47 1.55
AxSa
BANCO SANTANDER 4.125% 11/22 usD 35,838,000 33,131,468.91 0.13
A¥0 &t 33,131,468.91 0.13
JILox—
LOCK A E3R+5.5% 15-08-20 EUR 8,635,000 8,805,337.37 0.03
NORS OLJE 8.75% 18-06-20 usD 30,600,000 19,751,832.92 0.08
JILoz— &t 28,557,170.29 0.11
525
ABN AMRO BANK 7.125% 07/22 EUR 70,831,000 91,502,673.20 0.37
ABN AMRO 2.875% 30/06/25 EMTN EUR 47,850,000 49,863,830.00 0.20
ALME L E3R+1.5% 15-01-30 EUR 30,985,000 30,892,045.00 0.12
ING GROEP NV 6.0% PERP usD 19,100,000 17,850,989.29 0.07
JUBI C E3R+1.4% 15-12-29 EUR 31,201,000 31,168,831.77 0.12
MYRIAD 6% 07/18/20 usD 45,624,000 46,039,374.54 0.18
PETBRA 6.625% 01/16/2034 GBP 9,610,000 8,871,024.50 0.04
PETROBRAS GLOB FIN 6.75% 27/01/2041 UusD 19,138,000 11,951,296.06 0.05
PETROBRAS GLOB FIN 6.875% 01/40 usD 14,358,000 9,058,524.57 0.04
PETROBRAS GLOBAL FINANCE 5.625% 20/05/43  USD 28,712,000 16,317,114.44 0.06
PETROBRAS INTL FIN CO 3.25% 04/19 EUR 16,268,000 12,435,659.23 0.05
STICH AK RABOBK 6,5%13-PERP. EUR 47,834,300 53,136,413.26 0.21
A5248 &% 379,087,775.86 1.51
RILMHIL
BANCO COMMERC PORTUGUES 3.375% 02/17 EUR 48,300,000 49,805,477.92 0.20
PGB 2 7/8 10/15/25 EUR 184,822,800 191,877,718.56 0.76
PGB 3 7/8 02/15/30 EUR 43,156,000 48,389,841.45 0.19
PGB 5.65% 02/15/24 EUR 367,321,228.13 474,462,741.92 1.89
PORT OBRI DO 3.85% 15-04-21 EUR 62,256,200 71,901,284.31 0.29
PORTUGAL REPUBLIQUE 4.1% 15-02-45 EUR 117,091,462.04 130,199,273.78 0.52
PORTUGAL 4.35% 07-17 EUR 105,489,900 114,496,316.38 0.45
PORTUGAL 4.45%2018 EUR 52,538,400 59,296,586.65 0.24
PORTUGAL 4.75% 14/06/19 EUR 152,139,200 177,323,591.58 0.70
PORTUGAL 4.95% 25/10/23 EUR 93,416,200 112,911,012.38 0.45
PORTUGAL4.1%06-150437 EUR 126,551,580 141,862,523.17 0.56
RILMHIL &t 1,572,526,368.10 6.25
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CBQ FINANCE LTD 7.5% 18/11/19 usD 44,590,000 47,499,111.31 0.19
Hhs—L &t 47,499,111.31 0.19
EE
ABERDEN AM 7% 29/03/2049 UsSD 33,874,000 32,351,823.35 0.13
BARCLAY 2.625% 11-11-25 EMTN EUR 19,130,000 19,189,583.68 0.08
BARCLAYS 7.75% 10/04/2023 uUsSD 33,570,000 34,022,850.09 0.14
ENQLN 7 04/15/22 usD 27,594,000 10,560,807.79 0.04
LLOY BANK GRO 4.582% 10-12-25 usD 113,899,000 105,699,616.41 0.42
RBS 3 5/8 03/25/24 EUR 40,675,000 43,029,940.25 0.17
RBS 6.934% 04/18 EUR 34,545,000 40,528,605.52 0.16
SANTANDER UK PLC 7.375% PERP GBP 13,489,000 18,671,047.54 0.07
TLWLN 6 1/4 04/15/22 usD 62,593,000 40,568,336.61 0.16
TULLOW OIL 6% 11/20 uUsSD 48,521,000 31,885,632.70 0.13
®E &nt 376,508,243.94 1.50
av7
PHOSRU 4.204 02/13/18 usD 48,422,000 44,981,352.09 0.18
ov7 & 44,981,352.09 0.18
AOR=F
SLOVEN 5.85 05/10/23 uUsD 84,500,000 89,409,719.92 0.36
RORZTF & 89,409,719.92 0.36
AT —F>
VERI HLD AB 6.0% 01-11-22 EUR 8,150,000 8,586,649.83 0.03
AYI—TYv At 8,586,649.83 0.03
ARLR
CS 5.75% / TV 09/18/25 EUR 25,713,000 28,504,000.02 0.11
CS 6.5% 08/08/23 usD 72,710,000 74,041,421.41 0.29
CS 7 1/2 12/11/49 UsSD 19,400,000 18,880,309.31 0.08
UBS GROUP AG 5.75% PERP EUR 24,025,000 26,454,911.54 0.1
UBS 4.75% 12/02/2026 EUR 77,359,000 86,104,284.53 0.33
UBS 4.75% 22/05/2023 uUsSD 82,597,000 79,569,554.29 0.32
5.125% 15/05/2024 usD 77,360,000 74,434,737.72 0.30
RLR AFt 387,989,218.82 1.54
HETIEE - (TEAUTEIE TS I Shi-
E#BLVCELOAMITS A5t 11,511,117,146.96 45.74
EH#BLVELOAMITS A5t 11,511,117,146.96 45.74
EHE % .
BT E - ILER TR TG I Sh BB %
ARAY
SPAIN ZCP 190816 EUR 262,357,000 262,451,418.07 1.04
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KINGDOM OF SPAIN ZCP 13-05-16 EUR 318,025,000 318,142,535.99 1.26
KINGDOM OF SPAIN ZCP 15-07-16 EUR 333,912,000 334,024,751.91 1.33
ZARAY Bt 914,618,705.97 3.63
*E
UNIT STAT OF AMER ZCP 03-03-16 usD 478,192,000 440,047,186.87 1.75
UNIT STAT OF AMER ZCP 24-03-16 usD 669,442,000 615,985,485.70 2.45
UNIT STAT OF AMER ZCP 25-02-16 usD 242,692,000 223,357,843.81 0.89
*E A& 1,279,390,516.38 5.09
HETIEE - (TELUTEIE TS I Shi-
BB A%t 2,194,009,222.35 8.72
EHESH Ant 2,194,009,222.35 8.72
£MABERL—L
—BERERRATYT—IUCITSE L VAIFSELURICA R DRIED I7UR
ISVR
CARMIGNAC COURT TERME A EUR C EUR 3,185 11,999,646.75 0.05
ISVR &t 11,999,646.75 0.05
—BFEEREIT)T—ILUCITSE LU
AFFsEL YIS ENRZENI7UR &5 11,999,646.75 0.05
EMBERF—L ARt 11,999,646.75 0.05
FEY & MHEESF i
TS E FEA IR TME I Sh =B S UE L OB M5
UNIT STAT OF 2.125% 15-05-25 USD 400,000,000 364,579,381.77 1.45
TR T IXFE LT TSI SN
E#BLVELOAMITS A5t 364,579,381.77 1.45
EYHEMmIES &5 364,579,381.77 1.45
RIEELTRBL-HEESH i
B HEE - (ZEUTIB TG ISh - EEH S UHEH O A M2
E.ETAT 3.75%05-250421 OAT EUR 27,512,000 33,490,551.53 0.14
E.ETAT 5,50%98-29 OAT EUR 16,178,000 24,970,575.91 0.10
FRANCE 0.5% 25-05-25 EUR 22,170,000 21,438,916.99 0.09
FRANCE 1% 25/07/2017 INDX EUR 2,819,150 3,303,151.46 0.01
FRENCH REP 0.45% 25-07-16 IND EUR 21,897,591 23,177,620.16 0.09
FRENCH REP 2.1% 25-07-23 IND EUR 173,293 228,273.48 0.00
OAT 0.5% 25-11-19 EUR 17,710,000 18,103,872.34 0.07
OAT 1% 05/18 EUR 19,816,065 20,533,357.82 0.08
OAT 1.3%10-250719 INDX EUR 15,000,000 17,281,156.22 0.07
OAT 2.5%10-251020 EUR 17,281,000 19,375,768.82 0.08
OAT 3.50%10-250426 EUR 15,710,000 19,909,365.41 0.08
OAT 4% 25/04/18 EUR 16,537,000 18,633,376.51 0.07
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OAT 4% 25/04/1960 EUR 2,300,000 3,551,473.36 0.01
OAT 4%06-25102038 EUR 3,920,000 5,521,589.90 0.02
OATE 1,85%11-25072027 INDX EUR 2,570,000 3,387,423.89 0.01
OAT3.25%06-25042016 EUR 1,900,000 1,964,207.54 0.01
REPU FRAN ZCP 25-05-20 EUR 11,492,600 11,479,958.14 0.05
HETIEE - (EEAUTEIETIE I Shi-
BHEBSLVELOFMES &5 246,350,639.48 0.98
RILELTREL-AMmIS &5 246,350,639.48 0.98
B REME TR &
TSN
BRASIL.DIST.ADR usD 80,938 783,823.77 0.00
ISTL &t 783,823.77 0.00
*E
INTERCEPT PHARMACEUTICALS IN usD 452,728 62,243,327.62 0.25
MERCADOLIBRE usD 400,000 42,102,549.94 0.17
VISA INC CLASS A usD 1,228,053 87,669,621.79 0.34
*E A& 192,015,499.35 0.76
FAILSVE
PERRIGO COMPANY PLC usD 250,000 33,301,113.87 0.13
FANSUE &Et 33,301,113.87 0.13
*¥o0
GRUPO FIN SANTANDER-ADR B usD 545,000 4,349,765.26 0.02
**20 At 4,349,765.26 0.02
RLR
NOVARTIS AG NOMINATIF CHF 51,000 4,070,995.03 0.02
2R At 4,070,995.03 0.02
SEEEmMEIRILREE A5t 234,521,197.28 0.93
R E0EISI<BEd 3R 36,592.14 0.00
RALEL CRMEL-A MR T DKL -246,350,639.48 -0.98
ShEriERm
SEPmE|
HETIBEISELTIRICE TS5 MG
EUR EUREX EUROS 0316 EUR -98,097 -49,208,781.25 -0.19
HHI HANG SE F6 HKD -4,622 7,525,068.60 0.03
OSE OS NIKKEI 2 0316 JPY -9,570 31,188,045.04 0.12
S&P500 MINIO316 UsD -32,203 -37,796,948.36 -0.15
TY CBOT YS H6 usD 2,372 -853,263.62 -0.00
US US TBON H6 usD 4,169 539,690.35 0.00
HHHRIcHITHEMRE A5t -48,606,189.24 -0.19




NILE=% - /M) EFETY AIPYISR /B IPYITR

- BEFZ I fALE
HIWEE% D% T A iy i 48 (56)
EEETRIZE1H55EWERE|
BK09 GS BKXTR 0316 uUsD -4,097,007 6,221,708.38 0.02
BS45 NOM NIF 0116 INR -32,736 -1,023,667.62 -0.00
JEEMIGICE THEHMMmME] &/ 5,198,040.76 0.02
SEWEmEl &5t -43,408,148.48 -0.17
FFarmE|
EEETBICEITEA T a mE]
EUR/USD C 1.05 EUR 1,237,000,000 74,220.00 0.00
EUR/USD C 1.13 EUR 624,720,000 376,087.69 0.00
EUR/USD C 1.13 EUR -624,720,000 -376,087.69 -0.00
EUR/USD P 1.09 EUR 624,720,000 7,078,708.57 0.03
EUR/USD P 1.09 EUR -624,720,000 -7,078,708.57 -0.03
EURIBOR 3 MOIS 03/2016 CALL 1 EUR 267,000,000 320,303.88 0.00
EURIBOR 3 MOIS 03/2016 PUT 1 EUR -315,060,000 -574,278.77 -0.00
EURIBOR 3 MOIS 03/2019 PUT 1 EUR 1,904,904,000 3,904,557.92 0.02
EURIBOR 3 MOIS 06/2019 CALL 1 EUR -3,781,805,000 -1,617,749.53 -0.01
EURIBOR 3 MOIS 06/2019 CALL 1 EUR -3,837,805,000 -1,641,704.75 -0.01
EURIBOR 6 MOIS REV 03/2016 CALL 1 EUR 89,000,000 106,767.96 0.00
EURIBOR 6 MOIS REV 03/2016 PUT 1 EUR -105,020,000 -191,426.26 -0.00
KRW 3 MOIS CDN 09/2016 CALL 1 KRW 144,240,000,000 1,220,085.85 0.00
KRW 3 MOIS CDN 09/2016 CALL 1 KRW 144,240,000,000 1,220,085.85 0.00
LIBOR 3 MOIS USD 09/2017 CALL 1 uUsD -96,220,000 -1,006,776.71 -0.00
LIBOR 3 MOIS USD 09/2017 CALL 1 uUsD -95,950,000 -1,007,877.77 -0.00
LIBOR 3 MOIS USD 09/2017 CALL 1 uUsD -95,952,000 -1,007,898.78 -0.00
LIBOR 3 MOIS USD 09/2017 CALL 1 uUsD -96,100,000 -1,128,668.54 -0.00
LIBOR 3 MOIS USD 09/2017 CALL 1 uUsD -239,875,000 -2,519,694.43 -0.01
LIBOR 3 MOIS USD 09/2017 CALL 1 uUsD -336,550,000 -3,952,688.82 -0.02
LIBOR 3 MOIS USD 09/2017 CALL 1 uUsD -336,580,000 -3,953,041.16 -0.02
LIBOR 3 MOIS USD 09/2022 PUT 1 usD 576,455,000 24,795,195.88 0.1
LIBOR 3 MOIS USD 09/2022 PUT 1 usD 336,550,000 14,476,105.11 0.06
LIBOR 3 MOIS USD 09/2022 PUT 1 usD 192,170,000 8,265,853.87 0.03
LIBOR 3 MOIS USD 09/2022 PUT 1 usD 95,952,000 4,127,206.17 0.02
LIBOR 3 MOIS USD 09/2022 PUT 1 usD 96,100,000 4,023,179.66 0.02
LIBOR 3 MOIS USD 12/2016 CALL 1 usD 6,400,810,000 8,126,665.89 0.03
LIBOR 3 MOIS USD 12/2016 CALL 1 usD -4,298,810,000 -6,418,099.98 -0.03
LIBOR 3 MOIS USD 12/2016 PUT 1 usD -2,102,000,000 -3,134,404.57 -0.01
USD/CNH C 6.6 usD 725,000,000 8,098,269.35 0.03
USD/CNH C 6.6 usD 625,000,000 6,981,266.69 0.03
USD/CNH C 6.8 usD -625,000,000 -2,135,402.28 -0.01
USD/CNH C 6.8 usD -725,000,000 -2,477,066.65 -0.01
USD/KRW C 1175.0 UsSD 398,865,165 3,656,153.86 0.01
USD/KRW C 1210.0 uUsSD 655,000,000 5,477,362.88 0.02
USD/KRW C 1250.0 uUsD -398,865,165 -140,871.41 -0.00
USD/KRW C 1270.0 uUsD -655,000,000 -1,451,600.11 -0.01
USD/SGD C 1.428 USD 624,728,846 2,604,037.53 0.01
USD/SGD C 1.485 uUsD -624,728,846 -100,400.59 -0.00
JEETIBI<EITHF T armE| ARt 63,017,667.24 0.25
A7Lavmsl At 63,017,667.24 0.25
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ITRAXX EUR XOVER S24 EUR -47,770,000 -3,986,782.82 -0.02
ITRAXX EUR XOVER S24 EUR -47,770,000 -3,986,782.82 -0.02
ITRAXX EUR XOVER S24 EUR -47,770,000 -3,986,782.82 -0.02
ITRAXX EUR XOVER S24 EUR -48,000,000 -4,005,978.13 -0.02
ITRAXX EUR XOVER S24 EUR -48,000,000 -4,005,978.13 -0.02
ITRAXX EUR XOVER S24 EUR -95,550,000 -7,974,400.23 -0.03
ITRAXX EUR XOVER S24 EUR -144,150,000 -12,030,453.09 -0.05
ITRAXX EUR XOVER S24 EUR -238,800,000 -19,929,741.21 -0.07
ITRAXX EUR XOVER S24 EUR -240,200,000 -20,046,582.24 -0.07
IJUSYb- T4 RDYT BF -79,953,481.49 -0.32
EFRTYTHE|
BZDIOV/0.0/FIX/11.35 BRL 3,393,180 96,096.98 0.00
BZDIOV/0.0/FIX/11.97 BRL 4,800,000 113,604.21 0.00
FIX/10.78/BLCDIR/0.0 BRL 184,201,983 -13,439,936.17 -0.05
FIX/10.78/BLCDIR/0.0 BRL 365,939,718 -26,700,073.33 -0.11
FI1X/10.8/BLCDIR/0.0 BRL 365,523,370 -26,560,695.61 -0.11
FIX/11.86/BZDIOV/0.0 BRL 454,040,000 -10,936,071.76 -0.04
FIX/11.92/BZDIOV/0.0 BRL 686,966,000 -16,290,267.94 -0.06
FI1X/11.93/BZDIOV/0.0 BRL 686,779,000 -16,243,152.73 -0.06
FIX/12.26/BZDIOV/0.0 BRL 123,843,521 -2,615,370.49 -0.01
FIX/12.265/BZDIOV/O0. BRL 124,077,685 -2,614,899.70 -0.01
FIX/12.35/BZDIOV/0.0 BRL 3,986,000,000.4 -9,037,222.45 -0.04
FIX/2.0425/E6M/0.0 EUR 288,320,000 -5,098,189.57 -0.02
PRI YTmWME A5 -129,326,178.56 -0.51
EERFMEI
ANF ABERCR 1230 usD -1,200,662 -1,580,545.58 -0.01
BB2 BEST BUY 1230 usD -49,170 60,200.77 0.00
BSY ML BRITIS 1230 GBP -1,895,259 -154,284.70 -0.00
CFD GAP 1230 usD -539,366 1,007,928.73 0.00
CFD JP CTRP 1230 usD -156,150 585,326.48 0.00
CFD MER OMC 1230 usD -815,829 -1,306,768.35 -0.01
CFD MER PG 1230 usD -769,869 -2,707,554.77 -0.01
CFD SCRIPPS 1230 usD -38,865 56,886.08 0.00
CFD TWITTER 1230 usD -1,044,789 2,173,638.17 0.01
CFD UBS BBY 1230 usD -419,178 513,216.18 0.00
CFD UBS DIS 1230 usD -955,696 7,287,006.46 0.03
_MA ML APPLE 1230 usD -775,755 9,312,202.15 0.04
ML CTRIP 1230 usD -255,812 1,495,638.77 0.01
ML TRIPAD 1230 usD -504,760 -775,882.88 -0.00
ML WAL-MART 1230 usD -249,685 -565,428.61 -0.00
MNF NETFLIX 1230 usD -497,784 4,101,230.60 0.02
UTS UBS TESCO 1230 GBP -5,079,722 1,219,877.61 0.00
EXRFEME Bt 20,722,687.11 0.08
TothoEMEREESR &5 -188,556,972.94 -0.75
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SMEMER &Rt -168,947,454.18 -0.67
JBINFE#LE
C.A.Indo margin calls in HKD HKD -63,353,176.25 -7,525,068.59 -0.03
C.A.Indo margin calls in USD usD 41,399,459.64 38,110,521.62 0.15
C.A.Indo margin calls in euro EUR 49,208,781.25 49,208,781.25 0.19
C.A.Indo margin calls in yen JPY -4,075,543,009 -31,188,045.04 -0.12
EmiERE A& 48,606,189.24 0.19
SHEE 24,627,327,810.96 97.85
KILEYE -24,016,851,295.41 -95.43
SEENE 532,042,196.03 2.11
MAE 25,168,220,146.63 100.00
HAIE=yy-8F)ET> A JPY inc JPY 2,616,261.000 11,005.00
HIE=%yY-/\MJET> BJIPY inc JPY 1,135,306.000 11,794.00
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