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209,550,949.99
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BRASIL.DIST.ADR UsD 8,265,439 129,692,358.81 0.52
BRASILEIRA DIST PAO ACUCAR PF BRL 2,755,753 43,950,443.28 0.18
IS ARt 173,642,802.09 0.70
hF5
FRANCO-NEVADA CORP CAD 2,639,835 149,829,229.59 0.61
GOLD usD 16,372,046 211,101,991.56 0.85
HUDBAY MINERALS CAD 10,857,103 58,950,511.53 0.24
POTASH CORP OF SASKATCHEWAN usD 8,023,335 137,608,087.37 0.56
SILVER WHEATON CORP. usD 8,743,060 160,147,825.74 0.64
TRANSCANADA CORP CAD 1,585,518 67,861,896.65 0.28
hF+e & 785,499,542.44 3.18
Fa3v—
SCHLUMBERGER NV usD 1,635,294 130,156,844.09 0.53
¥a5v— &t 130,156,844.09 0.53
ToR—Y
NOVO NORDISK AS DKK 4,153,095 142,261,607.61 0.58
ToI—9 ant 142,261,607.61 0.58
ARSLY
INDUSTRIA DE DISENO TEXTIL EUR 7,799,230 252,929,028.90 1.03
ARAY & 252,929,028.90 1.03
*H
AMAZON.COM INC usD 347,870 247,316,688.22 1.00
AMERICAN AIRLINES usD 2,101,962 93,046,319.77 0.38
ANADARKO PETROLEUM CORP usD 9,789,461 647,185,698.54 2.61
BANK OF AMERICA CORP usD 6,501,880 136,232,802.09 0.55
CELGENE usD 5,315,835 583,368,477.13 2.35
CF INDUSTRIES HOLDINGS INC usD 747,080 22,297,301.16 0.09
CHARTER COMMUNICATIONS INC usD 800,784 218,593,722.95 0.89
CONCHO RESOURCE uUsD 1,357,689 170,684,580.61 0.69
DELTA AIR LINES usD 1,979,470 92,315,837.21 0.37
EOG RESOURCES INC usD 1,383,618 132,622,687.65 0.54
FACEBOOK INC-A usD 5,101,968 556,512,366.34 2.26
HALLIBURTON CO UusD 2,832,537 145,258,996.28 0.59
HESS usD 2,207,676 130,377,945.52 0.53
INTERCEPT PHARMACEUTICALS IN usD 635,464 65,459,268.64 0.27
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INTERCONTINENTALEXCHANGE GROUP usD 8,743,865 467,721,131.36 1.90
MASTERCARD INC usD 3,020,878 295,715,243.90 1.20
MERCADOLIBRE usD 1,353,342 200,342,090.43 0.81
MICROSOFT CORP usD 3,458,229 203,739,606.60 0.83
NEWMONT MINING usD 8,551,592 276,229,191.22 1.12
NIKE INC CLASS B COM NPV usD 3,493,635 168,363,562.03 0.68
NOBLE ENERGY INC usD 4,242,720 153,095,921.50 0.62
PIONEER NATURAL RESOURCES usD 1,170,266 199,791,228.84 0.81
SERVICENOW INC usD 2,820,295 198,777,653.76 0.81
SOUTHWEST AIRLINES usD 2,052,123 96,968,770.15 0.39
TMOBILE US INC usD 3,720,986 202,885,901.74 0.82
TRIPADVISOR usD 3,556,831 156,369,048.09 0.63
UNITED CONTINENTAL HOLDINGS usD 1,411,500 97,530,334.20 0.40
VISA INC CLASS A usD 3,587,380 265,358,983.27 1.08
XE &Ft 6,224,161,359.20 25.22
TSR
DASSAULT AVIATION EUR 95,533 101,417,832.80 0.41
HERMES INTERNATIONAL EUR 854,410 333,219,900.00 1.35
SFR GROUP SA EUR 4,586,975 123,068,539.25 0.50
ISVR &t 557,706,272.05 2.26
&
AIA GROUP HKD 56,429,150 301,893,002.57 1.22
& A%t 301,893,002.57 1.22
FARUHE
TENCENT HLDG 2014 -19.6.14 LOT 500 HKD 7,399,008 171,637,550.84 0.70
yAIUHEE Bt 171,637,550.84 0.70
A1UR
GMR INFRASTRUCTURE LTD NV INR 46,196,606 7,647,173.27 0.03
HDFC BANK LTD INR 13,531,789 250,188,924.51 1.02
UNITED SPIRITS INR 3,286,125 89,183,535.44 0.36
14VF &it 347,019,633.22 1.41
A&
BANK OF TOKYOMITSUBISHI UFJ LT JPY 62,595,005 366,449,597.15 1.48
DAI-ICHI LIFE INSURANCE JPY 9,696,565 153,384,756.81 0.62
MIZUHO FIN GROUP INC JPY 71,157,744 121,352,606.15 0.49
NOMURA HOLDINGS INC JPY 20,166,918 112,964,825.41 0.46
SUMITOMO MITSUI FINANCIAL GROUP INC JPY 6,942,392 251,689,700.60 1.02
BA &%t 1,005,841,486.12 4.07
So—T—
SHIRE GBP 2,138,346 117,338,480.13 0.48
Syv—o— AF 117,338,480.13 0.48
AxSa
CEMEX ADR usD 33,724,492 256,750,576.69 1.04
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GRUPO FIN SANTANDER-ADR B usD 10,193,328 69,485,686.96 0.28
A¥sa & 326,236,263.65 1.32
*s5245
ALTICE NV -A- EUR 26,124,780 491,929,607.40 2.00
ALTICE NV -B- EUR 5,911,101 111,897,141.93 0.45
T8 &t 603,826,749.33 2.45
BE
SAMSUNG ELECTRONIC KRW 86,531 122,400,145.19 0.50
B8E 4&% 122,400,145.19 0.50
ZE
LONDON STOCK EXCHANGE GBP 4,239,519 144,727,722.19 0.58
RECKITT BENCKISER PLC GBP 1,364,671 110,088,150.26 0.45
®xE A&t 254,815,872.45 1.03
SUHR—IL
CLSA GLOB (UNITED S) 18-03-20 usD 1,322,935 35,929,146.09 0.15
Sufir—L &t 35,929,146.09 0.15
ALAR
LAFARGEHOLCIM LTD CHF 4,242,404 212,318,073.32 0.86
RLR At 212,318,073.32 0.86
HRITHEELEEUTR TR SN %R
HLUVELOAMES a5t 11,765,613,859.29 47.69
BXBLUELOAMITS A5t 11,765,613,859.29 47.69
BHHIVELMOEMES i
HHHIEE - (EEUTIE TR SN - EH S S UEL O F M2
HHCTSET
SAUDI INTERNATIONAL BOND 2.375% 26-10-21  USD 75,261,000 69,746,032.24 0.28
YU FSET & 69,746,032.24 0.28
FILEUFY
ARGENTINA 7% 17/04/17 usD 8,900,000 8,788,280.64 0.04
PETR ENER 7.375% 21-07-23 usD 34,111,000 32,865,325.50 0.13
YPF SOCI ANON 8.5% 23-03-21 usD 35,679,000 37,275,877.44 0.15
YPF SOCI ANON 8.5% 28-07-25 usD 24,593,000 24,800,827.08 0.10
FLEVTFY &F 103,730,310.66 0.42
F—R ST
BHP BILL FINA 5.625% 22-10-79 EUR 23,633,000 27,023,153.85 0.1
A—RS)7 Bt 27,023,153.85 0.11
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A—RMJT
VIENNA INSURANCE GRP AGW 5.5% 09/10/43  EUR 17,900,000 19,973,158.38 0.08
F—RM)F &Ft 19,973,158.38 0.08
nN—Lr—
GOV OF BAHR 7.0% 12-10-28 usD 55,800,000 55,053,002.13 0.22
n—L—r &t 55,053,002.13 0.22
R)L¥—
BELFIUS BANK 3.125% 11-05-26 EUR 13,300,000 13,769,637.58 0.06
RLX— At 13,769,637.58 0.06
INSA—4
NADLNO 6 1/4 02/01/19 usD 57,981,000 15,898,383.53 0.06
NIa—4 a5t 15,898,383.53 0.06
TSN
BRAZ GOV INT 5.625% 21-02-47 usD 111,900,000 95,851,009.72 0.39
BRAZIL NOTAS DO TESOURO NACIONAL SERIE F 10.0% 01/01/25  BRL 1,682,000 480,236,992.63 1.95
BRAZIL 2.875% 04/21 EUR 48,449,000 50,535,625.42 0.20
BRF BRAS FOOD 2.75% 03-06-22 EUR 47,866,000 49,991,886.43 0.20
NOTA DO TESOURO NACIONAL 6% 15/08/2050 INDX ~ BRL 108,000 99,151,991.23 0.40
ISTL &t 775,767,505.43 3.14
hrs
7.25% 15/05/2022 usD 500,000 476,353.67 0.00
HFe B 476,353.67 0.00
TUR—Y
A E3R+1.6% 18/03/19 EMTN EUR 14,219,000 14,594,594.89 0.06
DANI PENS 4.375% 29-09-45 EUR 47,850,000 51,161,069.24 0.21
DANSKE BA 5.875% PERP EMTN EUR 61,095,000 64,960,156.71 0.26
Fov—y &t 130,715,820.84 0.53
FSIEREER
AXIS BANK DUBAI 5.125% 05/09/2017 usD 52,064,000 51,105,448.44 0.21
FSIEREER A& 51,105,448.44 0.21
ARAY
BANC BILB VIZC AR 8.875% PERP EUR 39,000,000 42,899,791.22 0.17
BANCO BILBAO VIZCAYA ARGENTARIA SA 9% 29/05/2049 ~ USD 68,600,000 68,861,457.22 0.28
BANKIA S.A. 4.0% 22/05/2024 EUR 42,800,000 44,653,544.88 0.18
BANKIA 3.50% 01/19 EUR 65,700,000 72,165,615.98 0.29
BBVA 3.5% 11/04/2014 EUR 30,700,000 32,847,549.11 0.13
BBVA 7% PERP EUR 52,000,000 50,444,668.70 0.20
BCO SANTANDER 6.25% PERP EUR 59,600,000 56,097,059.67 0.23
SPAIN 5.5% 11-300421 EUR 96,050,000 121,488,829.34 0.49
ROYA DSPA 1.4% 31-01-20 EUR 221,947,000 234,466,799.83 0.96
ARAY At 723,925,315.95 2.93

— 31
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AIR LEASE 5.625% 01/04/2017 USsD 101,634,000 98,553,543.08 0.40
ALLE C L3RUSD+1.47% 25-07-27 USsD 39,237,000 37,454,809.99 0.15
ARCH S L3RUSD+1.65% 20-10-28 USsD 38,135,699 36,422,461.53 0.15
BANK OF AMERICA 3.875% 22/03/2017 USD 62,916,000 60,649,244.44 0.25
BERK HATH 0.5% 13-03-20 EUR 26,782,000 27,265,881.03 0.11
CITIGROUP 4.3% 20-11-26 USsD 48,641,000 46,851,027.60 0.19
CITIGROUP 4.4% 10-06-25 uSsD 47,821,000 46,534,892.04 0.19
CORK S E3R+1.45% 27-11-28 EUR 38,282,000 38,527,429.73 0.16
EBAY 2.875% 01-08-21 USsD 5,915,000 5,689,328.52 0.02
EBAY 3.8% 09-03-22 USD 29,465,000 29,233,662.77 0.12
IMS HEALTH 3.5% 15-10-24 EUR 49,492,000 52,073,310.25 0.21
JPMO CHAS BAN 1.65% 23-09-19 uUsD 26,788,000 25,307,813.26 0.10
LEUCADIA NATIONAL CORP 5.5% 18/10/2023  USD 72,233,000 73,428,113.64 0.30
OCP CL L3RUSD+1.5% 15-07-27 USsD 43,064,000 41,052,111.07 0.17
OCP CL L3RUSD+1.57% 18-10-28 USsD 44,755,000 42,564,858.54 0.17
SOFI CONSUMER LOAN PROGRAM TRUST 20163X 3.05% 26-1225  USD 14,000,000 12,316,501.45 0.05
TRIN C L3RUSD+1.7% 25-10-28 USsD 25,174,296 24,063,285.78 0.10
UBS AG STAMFORD CT 7.625% 17/08/2022 USsD 14,250,000 15,800,677.79 0.06
UNIT STAT DEP 2.25% 15-11-24 usD 202,586,500 191,383,197.73 0.78
UNIT STAT OF 0.5% 28-02-17 USsD 128,000,000 121,563,618.41 0.49
UNIT STAT OF 0.5% 31-03-17 USsD 50,724,000 48,151,233.94 0.20
UNIT STAT OF 2.125% 15-05-25 USsD 939,191,100 875,000,586.82 3.54
UNIT STAT 0.625% 15-01-26 IND usD 662,206,100 646,080,550.11 2.62
XYLEM 2.25% 11-03-23 EUR 16,097,000 17,414,054.33 0.07
kE &5t 2,613,382,193.85 10.60

TSVR
A 3.375% 06-07-47 EMTN EUR 70,377,000 72,804,746.20 0.31
ACAFP 7 7/8 01/29/49 USsD 48,426,000 46,623,310.87 0.19
AXASA 5.125% 04/07/2043 EUR 48,486,000 57,208,398.93 0.23
BNP PARIBAS FIX PERP EUR 54,585,000 57,484,586.69 0.23
BNP PARIBAS 2.375% 14/09/2017 USsD 53,430,000 51,335,196.72 0.21
CA 4.375% 17-03-25 USD 38,471,000 36,400,495.06 0.15
CRED AGRI ASS 4.75% 27-09-48 EUR 28,900,000 29,700,917.97 0.12
CRED AGRI ASSU 4.5% PERP EUR 28,900,000 28,895,809.50 0.12
CREDIT LOGEMENT EURIBOR 3 MONTH REV + 1.15 3111212099  EUR 74,650,000 59,085,997.55 0.24
FONCIERE LYONNAISE 3.5% 28/11/2017 EUR 19,900,000 20,603,704.89 0.08
NUMERICABLE SAS 6.0% 15/05/2022 UsD 65,400,000 65,146,812.04 0.26
NUMERICABLE SAS 6.25% 15/05/2024 USsD 55,258,000 54,112,339.88 0.22
SG 6.75% 31/12/2099 EUR 12,733,000 13,296,800.45 0.05
SOCIETE GENERALE 7.875 31/12/2099 usD 32,649,000 30,163,682.90 0.12
SOCIETE GENERALE 8.0% PERP USsD 48,511,000 46,946,832.94 0.19
TOT 3.369% PERP EMTN EUR 46,508,000 45,250,182.86 0.18
TOT 3.875% PERP EMTN EUR 29,000,000 31,375,643.75 0.13
TOTAL SA 2.708% PERP EMTN EUR 42,957,000 42,362,177.36 0.17
I5VR &t 788,797,636.56 3.20

FUs v
GREECE 3.375% 17-07-17 EUR 86,970,000 86,991,671.02 0.35
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GRECE 4.75% 17/04/2019 EUR 228,709,000 223,555,215.00 0.91
Yy &8t 310,546,886.02 1.26
H—ro—
PERS SQUA HOL 5.5% 15-07-22 usD 81,346,000 79,252,225.82 0.32
H—ro— &t 79,252,225.82 0.32
NOH)—
MAGY OLAJ GAZ 2.625% 28-04-23 EUR 36,708,000 38,142,895.61 0.15
NnoH)— &gt 38,142,895.61 0.15
FATUHE
ACAS C L3RUSD+1.49% 18-04-27 usD 48,038,000 45,815,920.32 0.18
ACAS CLO 20142 L3RUSD+1.6% 15-01-27 usD 19,775,840 18,919,924.82 0.08
BLAC D L3RUSD+1.4% 01-02-23 usD 39,237,000 26,779,843.80 0.11
ICG US L3RUSD+1.6% 29-07-28 usD 18,661,000 17,771,398.86 0.07
JFIN C L3RUSD+1.75% 27-07-28 usD 32,711,000 31,389,929.17 0.13
KKR CL L3RUSD+1.41% 15-07-27 usD 38,684,599 36,813,246.52 0.15
MOUN V L3RUSD+1.5% 13-10-27 usD 17,300,000 16,496,987.36 0.07
RISERVA CLO LTD 20163X L3RUSD+1.46% 18-10-28  USD 21,945,000 20,789,064.28 0.08
SHACKLETON 2016IX CLO LLC L3RUSD+1.5% 20-10-28  USD 28,395,000 27,024,017.29 0.11
yAIUHEE Bt 241,800,332.42 0.98
Aok
ICICI BANK LTD/DUBAI 4.70% 21/02/2018 usD 38,900,000 38,429,544.71 0.16
14VF &&t 38,429,544.71 0.16
AURRST
REPU OF 2.625% 14-06-23 EMTN EUR 114,639,000 117,191,932.01 0.47
REPU OF 3.375% 30-07-25 EMTN EUR 30,600,000 31,892,455.97 0.13
AVRRLT Bt 149,084,387.98 0.60
FTANLSVE
ADAG V E3R+1.23% 15-10-29 EUR 18,664,000 18,852,490.79 0.08
ADAG V E3R+2.05% 15-10-29 EUR 8,960,000 9,023,413.40 0.04
AIB 2 3/4 04/16/19 EUR 36,275,000 38,961,153.81 0.15
ALLI IRI 4.125% 26-11-25 EMTN EUR 11,547,000 11,784,920.40 0.05
ALME L E3R+1.45% 15-07-29 EUR 9,360,000 9,564,154.39 0.04
ALME L E3R+3.1% 15-07-29 EUR 3,613,000 3,719,881.69 0.02
ARBO C E3R+1.14% 15-01-30 EUR 14,900,000 14,962,850.19 0.06
ARBO C E3R+1.45% 15-03-29 EUR 38,150,000 38,591,619.94 0.16
AURI C E3R+1.3% 26-04-29 EUR 28,705,000 29,020,998.51 0.12
AURI C E3R+1.4% 13-07-29 EUR 17,784,000 18,072,014.84 0.07
AURI C E3R+2.15% 13-07-29 EUR 6,084,000 6,208,214.59 0.03
AURI C E3R+3.1% 13-07-29 EUR 5,616,000 5,780,193.99 0.02
BANK OF IRELAND 7.375% PERP EUR 23,523,000 24,069,506.96 0.10
CARL G E3R+1.35% 21-09-29 EUR 39,620,000 39,906,983.65 0.15
CARL G E3R+3.6% 21-09-29 EUR 1,650,000 1,649,146.79 0.01
CORD C E3R+2.15% 15-04-29 EUR 14,256,000 14,426,980.12 0.06
CORD C E3R+3.5% 15-04-29 EUR 5,210,000 5,309,112.96 0.02
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CORD C E3R+5.0% 15-04-29 EUR 5,707,000 5,887,483.05 0.02
CORD E3R+1.3% 21-07-29 EUR 8,654,000 8,757,358.55 0.04
CORD E3R+2.9% 21-07-29 EUR 2,864,000 2,894,781.50 0.01
ELMP 1 E3R+1.5% 15-04-29 EUR 15,149,000 15,357,014.79 0.06
ELMP 1 E3R+2.1% 15-04-29 EUR 9,468,000 9,565,655.69 0.04
ELMP 1 E3R+3.15% 15-04-29 EUR 11,835,000 12,053,798.64 0.05
ELMP 1 E3R+4.35% 15-04-29 EUR 8,426,000 8,646,606.07 0.04
FCA CAPI 1.25% 21-01-21 EMTN EUR 18,426,000 18,917,464.33 0.08
FGA CAPI 1.375% 17-04-20 EMTN EUR 39,337,000 40,663,923.23 0.15
FGA CAPI 2.0% 23-10-19 EMTN EUR 27,589,000 28,861,824.18 0.12
FGA CAPITAL IRE 2.625% 17/04/2019 EUR 32,206,000 34,473,964.17 0.14
FGA CAPITAL IRELAND 4% 10/18 EUR 26,988,000 29,081,943.47 0.12
HARV C E3R+1.4% 18-11-29 EUR 38,283,000 38,650,536.01 0.16
HARV C E6R+0.42% 29-07-21 EUR 9,470,000 9,374,236.62 0.04
IBERDROLA FIN. 5% 11/09/2019 usD 26,055,000 26,802,855.56 0.1
IRELAND 3.9% 20/03/2023 EUR 195,100 247,495.95 0.00
MMC NORI NICK 6.625% 14-10-22 usD 71,556,000 76,793,254.33 0.30
NEWH C E3R+1.45% 16-02-29 EUR 26,117,000 26,410,796.58 0.1
OAK HI E6R+1.4% 20-01-30 EUR 24,679,000 24,930,498.53 0.10
TFALSUF &&t 708,275,128.27 2.87
FALRSUE
ISLA HF 1.75% 07-09-20 EUR 15,538,000 15,997,109.59 0.06
LAN 1.625% 15-03-21 EMTN EUR 9,136,000 9,326,369.21 0.04
FARSVR A%t 25,323,478.80 0.10
N Ubd
BCO POP 2.75% 27-07-20 EMTN EUR 10,485,000 10,775,379.92 0.04
BTPS 2.35 09/15/24 EUR 74,352,000 86,407,628.33 0.35
BTPS 3 3/4 05/01/21 EUR 93,385,000 107,068,353.21 0.43
FONDIARIA SAl 5.75% 31-12-99 EUR 36,659,000 36,054,834.57 0.15
INTE 5.71% 15-01-26 usD 67,771,000 63,003,113.55 0.26
INTESA SANPA 7.7% PERP CV usD 47,486,000 43,721,160.95 0.18
INTESA SANPAOLO SPA 2.375% 13/01/2017 usD 72,542,000 69,564,751.84 0.28
INTESA SAN PAOLO SPA 5.25% 12/01/2024 usD 70,188,000 71,394,011.40 0.29
INTESA SANPAOLO 3% 01/19 EUR 66,790,000 72,135,258.45 0.29
INTESA SANPAOLO 3.875% 01/18 usD 51,107,000 50,010,644.42 0.20
ITAL BUON POL 0.45% 01-06-21 EUR 93,385,000 93,365,199.30 0.38
ITALY | 3.1% 15/09/26 EUR 143,905,000 189,193,745.10 0.78
UNICREDIT SPA FIX PERP EUR 20,900,000 22,389,462.71 0.09
UNICREDIT SPA 6.375% 02/05/2023 usD 48,422,000 46,983,322.97 0.19
UNICREDIT SPA 6.75% PERP EUR 68,864,000 66,268,059.28 0.27
UNICREDIT SPA 6.95% 31/10/2022 EUR 121,003,000 140,795,013.16 0.57
15)F7 &5 1,169,129,939.16 4.75
So—T—
MERCURY BONDCO 8.25% 30-05-21 EUR 47,372,740 50,494,248.27 0.21
UBS GROU FUND 3.0% 15-04-21 usD 47,367,000 45,247,030.17 0.18
UBS GROU FUND 4.125% 15-04-26 usD 42,630,000 41,518,208.12 0.17
Sy—C— At 137,259,486.56 0.56
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ALTI FINA REG 7.625% 15-02-25 UsSD 65,360,000 66,441,200.12 0.28
ALTI FINA SA 6.625% 15-02-23 UsSD 28,261,000 27,977,642.00 0.11
ALTI LUXE SA 6.25% 15-02-25 EUR 42,307,000 44,992,319.31 0.18
ALTI LUXE SA 7.25% 15-05-22 EUR 107,444,000 118,090,805.03 0.49
ALTI LUXE SA 7.625% 15-02-25 UsSD 12,893,000 13,106,278.97 0.05
ALTICE 6 1/2 01/15/22 UsSD 29,200,000 29,701,746.92 0.12
ALTICE 6 1/2 01/15/22 UsSD 24,243,000 24,639,343.78 0.10
BANK OF NEW YORK LUX E3R 15/12/2050 EUR 48,800,000 22,767,336.50 0.09
ERFFP 2 1/4 01/27/22 EUR 16,077,000 16,534,464.45 0.07
EURO SCIE 3.375% 30-01-23 EUR 10,359,000 11,029,954.98 0.04
EURO SCIE 4.875% PERP EUR 19,685,000 20,837,297.88 0.08
LotV ITIVY BEF 396,118,389.94 1.61
*¥L
BANCO SANTANDER 4.125% 11/22 USD 35,838,000 34,333,537.35 0.14
STATE OF M 4.5% 04-12-25 IND MXN 17,396,244 501,591,699.17 2.03
TRUST F1401 5.25% 30-01-26 UsSD 11,219,000 10,424,744.08 0.04
A0 At 546,349,980.60 2.21
Jioz—
LOCK A E3R+5.5% 15-08-20 EUR 8,635,000 8,763,800.74 0.04
NORS OLJE 8.75% 18-06-20 UsSD 30,600,000 25,949,746.25 0.10
JIoz— BF 34,713,546.99 0.14
A5
ABN AMRO 2.875% 30/06/25 EMTN EUR 47,850,000 51,122,435.28 0.21
ALME L E3R+1.5% 15-01-30 EUR 30,985,000 31,394,009.92 0.13
BABS E E3R+1.28% 27-07-30 EUR 28,079,000 28,490,494.24 0.12
BABS E E3R+2.0% 27-07-30 EUR 4,680,000 4,732,476.73 0.02
BABS E E3R+3.0% 27-07-30 EUR 2,246,000 2,296,638.19 0.01
CADO S E3R+2.1% 25-05-29 EUR 12,122,000 12,212,077.57 0.05
CADO S E3R+3.0% 25-05-29 EUR 5,682,000 5,747,026.61 0.02
CADO S E3R+4.75% 25-05-29 EUR 3,788,000 3,872,917.68 0.02
CAIR C E6R+2.2% 20-04-25 EUR 2,842,000 2,857,463.19 0.01
CAIR C E6R+3.0% 20-04-25 EUR 3,793,000 3,823,987.75 0.02
DRYD 3 E6R+3.75% 15-10-29 EUR 7,399,000 7,409,529.52 0.03
ING GROEP NV 6.0% PERP UsSD 19,100,000 17,911,897.61 0.07
JUBI C E3R+1.25% 15-10-29 EUR 3,736,000 3,777,303.35 0.02
JUBI C E3R+1.4% 15-12-29 EUR 31,201,000 31,469,684.11 0.13
JUBI C E3R+2.05% 15-10-29 EUR 6,842,000 6,892,760.11 0.03
JUBI C E3R+3.1% 15-10-29 EUR 6,539,000 6,685,695.93 0.03
JUBI C EBR+2.75% 15-08-25 EUR 4,673,000 4,708,074.06 0.02
JUBI CLO 2013 E6R 15-08-25 EUR 5,607,000 5,629,745.82 0.02
MYLAN NV 2.25% 22-11-24 EUR 55,493,000 56,752,082.96 0.22
MYRIAD 6% 07/18/20 UsSD 72,106,000 76,128,258.06 0.30
PETBRA 6.625% 01/16/2034 GBP 21,273,000 23,452,307.65 0.10
PETROBRAS INTL FIN CO 3.25% 04/19 EUR 16,268,000 17,064,389.91 0.07
STICH AK RABOBK 6.5%13-PERP. EUR 47,834,300 54,417,841.01 0.21
A5249 ARt 458,849,097.26 1.86
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R—S2F
REPU DE POLA 2.5% 25-07-26 PLN 860,541,000 180,185,382.52 0.73
R—S2F &it 180,185,382.52 0.73
RILEHIL
PGB 2 7/8 10/15/25 EUR 43,068,504.58 41,207,142.81 0.17
PGB 3 7/8 02/15/30 EUR 136,457,158.39 135,829,101.27 0.55
PGB 5.65% 02/15/24 EUR 358,030,887.73 428,352,458.29 1.74
PORTUGAL REPUBLIC 4.1% 15-02-45 EUR 91,901,088.03 87,538,824.61 0.35
PORTUGAL 4.35% 07-17 EUR 82,389,900 86,168,718.41 0.35
PORTUGAL 4.45%2018 EUR 29,438,400 32,070,116.34 0.13
PORTUGAL 4.95% 25/10/23 EUR 46,766,251.56 52,604,697.75 0.21
PORTUGAL4.1%06-150437 EUR 5,253,572.8 5,213,763.67 0.02
RILLHIL & 868,984,823.15 3.52
Hha—IL
CBQ FINANCE LTD 7.5% 18/11/19 usD 37,558,000 40,396,526.64 0.16
ha—L Awt 40,396,526.64 0.16
Fzx3a
CESKE DRAHY 1.875% 25-05-23 EUR 23,400,000 24,529,880.22 0.10
Fra & 24,529,880.22 0.10
EHE
BARCLAY 2.625% 11-11-25 EMTN EUR 19,130,000 19,094,640.95 0.08
BARCLAYS 7.75% 10/04/2023 usD 33,570,000 34,065,341.17 0.14
GENEL ENERGY PLC 7.5% 14/05/2019 usD 41,600,000 33,483,447.90 0.14
LLOYDS BANKING GROUP PLC 4.582% 10-12-25  USD 113,899,000 108,833,846.59 0.43
RBS 3 5/8 03/25/24 EUR 40,675,000 41,834,867.13 0.17
RBS 6.934% 04/18 EUR 34,545,000 38,873,579.36 0.16
ROYA BK SCOT GROU TF/TV PERP uUsD 39,537,000 38,049,544.16 0.15
TLWLN 6 1/4 04/15/22 usD 62,593,000 56,149,750.33 0.23
TULLOW OIL 6% 11/20 usD 48,521,000 44,338,464.50 0.18
EE & 414,723,482.09 1.68
avY7
PHOSRU 4.204 02/13/18 usD 48,422,000 47,335,753.67 0.19
RUSSIA FED OF 4.75% 27-05-26 usD 114,000,000 111,315,441.26 0.45
o 7 &t 158,651,194.93 0.64
AQR=7
SLOVENIA GOVERNMENT INTERNATIONAL BOND 5.85% 10-05-23 ~ USD 13,161,000 14,198,937.79 0.06
Z2OR=7 &5t 14,198,937.79 0.06
RLR
CS 5.75% / TV 09/18/25 EUR 25,713,000 28,605,613.87 0.12
CS 6.5% 08/08/23 usD 72,710,000 75,346,142.01 0.31
UBS GROUP AG 5.75% PERP EUR 15,625,000 17,280,564.38 0.07
UBS 4.75% 12/02/2026 EUR 77,359,000 86,479,174.84 0.35
UBS 4.75% 22/05/2023 uUSD 82,597,000 82,400,421.28 0.33
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5.125% 15/05/2024 usD 77,360,000 76,705,645.76 0.31
ALR At 366,817,562.14 1.49
HHRITHEELEEUT R TR ISh - E$
HLUVELOFMESF a5t 11,791,127,062.73 47.79
BHEBLVELOFMES &5 11,791,127,062.73 47.79
BB
AT B E(SELU IR TG I Sh =R BIES*
ARAY
SPAI LETR DEL TESO ZCP 15-09-17 EUR 93,214,000 93,466,530.99 0.38
SPAI LETR DEL TESO ZCP 18-08-17 EUR 344,456,000 345,278,818.61 1.40
AR1y At 438,745,349.60 1.78
13)7
ITAL BUON ORDI DEL ZCP 14-09-17 EUR 93,214,000 93,408,047.43 0.38
ITALY BUONI TES BOT ZCP 140817 EUR 138,267,000 138,535,736.24 0.56
15)F7 &5 231,943,783.67 0.94
FHmIRE AR TME IS
BB o 670,689,133.27 2.72
BB A%t 670,689,133.27 2.72
FRiLEL TREL-FMH
HeHTIBE - (X EEHIB TG I Sh - B ES L UEE O F %
BELGIUM 0.8% 22-06-25 EUR 2,095,431 2,181,393.90 0.01
GOV 3.40%99-29 OAT INDX EUR 2,292,125 4,494,000.46 0.02
E.ETAT 3.75%05-250421 OAT EUR 670,000 807,151.11 0.00
E.ETAT 5,50%98-29 OAT EUR 5,482,911 8,678,753.36 0.04
GOV 8.50%92-23 OAT EUR 2,600,000 4,151,934.30 0.02
GOVERNMENT BOND 5.75%01-32 OAT EUR 11,107,000 18,794,125.79 0.08
EMPT ETAT 2.25% 20 INDEXE EUR 1,750,000 2,472,728.24 0.01
ETAT 3.15% 10/02 EUR 4,000,000 7,975,581.28 0.03
FRAN GOV BON 0.25% 25-11-26 EUR 7,300,000 7,001,628.00 0.03
FRAN GOV BON 0.5% 25-05-26 EUR 4,277,480 4,249,825.21 0.02
FRAN GOV BOND O ZCP 25-05-21 EUR 200,000 202,806.00 0.00
FRANCE (GOVT OF) 2.25% 10/22 EUR 2,920,000 3,330,450.00 0.01
FRANCE 1.75% 25/05/2023 EUR 4,474,000 5,014,825.09 0.02
FRENCH REP 0.25% 25-11-20 EUR 500,000 513,413.56 0.00
FRTR 0 1/4 07/25/24 EUR 2,000,200 2,246,487.24 0.01
OAT 0.5% 25-11-19 EUR 4,427,500 4,571,811.03 0.02
OAT 1% 05/18 EUR 4,839,000 4,985,377.76 0.02
OAT 2.75% 25/10/2027 EUR 6,590,000 7,986,974.38 0.03
OAT 3.25% 25/10/2021 EUR 11,483,000 13,516,213.01 0.05
OAT 3.75%06-25/04/2017 EUR 675,000 702,211.38 0.00
OAT 4%06-25102038 EUR 200,000 300,862.25 0.00
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OAT 4.25% 07-17 EUR 4,800,000 5,036,883.29 0.02
OAT 4.25% 25/10/18 EUR 1,115,000 1,225,374.61 0.00
OAT 4.25% 25/10/23 EUR 5,241,441 6,778,339.92 0.03
OATE 1.1%10-25/07/2022 INDX EUR 180,000 224,160.82 0.00
OAT4,5%25AVR41 EUR 12,972,843 21,350,598.38 0.09
FRENCH REPUBLIC 2.5% 25/05/2030 EUR 3,290,000 3,975,352.97 0.02
HH B EETEUE R TR I Sh &%
BLVELOFMEES &5t 142,769,263.34 0.58
REELLTREL-HMEESF &5 142,769,263.34 0.58
AL RAEME STILRETEE
Hhrs
TRANSCANADA CORP CAD 1,400,000 59,921,524.27 0.24
hF+7 &t 59,921,524.27 0.24
*E
INTERCEPT PHARMACEUTICALS IN usD 687,728 70,842,993.32 0.29
XE &5t 70,842,993.32 0.29
ISVR
SFR GROUP SA EUR 12,182 326,843.06 0.00
ISVR &t 326,843.06 0.00
Ax0
GRUPO FIN SANTANDER-ADR B usD 300,300 2,047,079.40 0.01
Ao At 2,047,079.40 0.01
*525
ALTICE NV -A- EUR 195,028 3,672,377.24 0.01
A5o48 ant 3,672,377.24 0.01
FEHREMEIZIL RIS &/ 136,810,817.29 0.55
p=AR gL NS il Sl paY e S 121,130.54 0.00
EABEIESHI<R$ SR 717 0.00
RALEL CREL-A MR T DKL -142,769,263.34 -0.58
SERIEES
b E]l
TR ELITELTIRICE TS5 %mE]
DJES BANKS 0317 EUR 117,990 806,110.50 0.00
ES S&P 500 H7 usD -230 27,802.80 0.00
MTAA SPMI FTS 0317 EUR 2,904 8,054,605.55 0.03
TY CBOT YST 1 0317 usD 78,237 -23,123,493.24 -0.09
US US TBOND 3 0317 uUSsD -2,948 -4,455,840.53 -0.02
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XEUR FGBL BUN 0317 EUR -18,855 -51,120,043.67 -0.20
XEUR FSTS DJ 0317 EUR -9,534 1,073,387.95 0.00
FHTIZICHS TDEHMME &5t -68,737,470.64 -0.28
JEEETBICEB T 55 MEE]
BK34 JP JPUS 0317 USD -1,304,540 3,228,418.18 0.02
BK35 JP JPUS 0317 usD -657,484 1,131,233.33 0.00
BK36 JP JPUS 0317 usD -261,231 493,397.53 0.00
JEEMIGICE T5EMME] & 4,853,049.04 0.02
Shms it -63,884,421.60 -0.26
FFarmE|
EETIRICET54 T aVEms|
07/2017 PUT 17.25 usD 18,650,000 530,457.45 0.00
EURIBOR 3 MONTH REV 03/2019 PUT 1 EUR 959,452,000 353,078.34 0.00
EURIBOR 3 MONTH REV 03/2019 PUT 1 EUR 945,452,000 347,926.34 0.00
EURIBOR 3 MONTH REV 06/2019 CALL 1 EUR -3,781,805,000 -537,456.51 -0.00
EURIBOR 3 MONTH REV 06/2019 CALL 1 EUR -3,837,805,000 -545,415.03 -0.00
EUR/USD C 1.16 EUR 746,000,000 175,310.00 0.00
EUR/USD C 1.165 EUR 746,000,000 169,342.00 0.00
USD/MXN P 15.85 usD 14,225,000 132,168.76 0.00
USD/MXN P 16.0 usD 14,225,000 74,850.68 0.00
USD/MXN P 16.0 usb 14,225,000 14,835.27 0.00
USD/MXN P 17.25 usD 20,000,000 639,962.08 0.00
JEERIRIZE T4 Foav e ARt 1,355,059.38 0.01
*#7avmEl At 1,355,059.38 0.01
ZFDMD LS E R
IUDYRTIHIE RIS
CDX EM S26 V1 MKT 5Y usD 185,700,000 11,003,131.16 0.05
CDX EM S26 V1 MKT 5Y usD -92,836,000 5,500,736.05 0.02
CDX EM S26 V1 MKT 5Y usD -92,819,000 5,499,728.76 0.02
CDX EM S26 V1 MKT 5Y usD -92,800,000 5,498,602.97 0.02
CDX EM S26 V1 MKT 5Y usD -46,418,000 2,750,368.02 0.01
HLOYMTIAIM-RTYT &R 30,252,566.96 0.12
EFIRTYTEE|
E6M/0.0/FIX/0.556 EUR 189,400,000 3,610,702.66 0.01
E6M/0.0/FIX/0.59 EUR 94,800,000 1,618,852.20 0.01
E6M/0.0/FIX/0.596 EUR 94,800,000 1,585,605.84 0.01
E6M/0.0/FIX/0.6425 EUR 94,800,000 1,327,929.96 0.01
E6M/0.0/FI1X/0.645 EUR 189,625,000 2,628,505.90 0.01
E6M/0.0/FI1X/0.647 EUR 94,800,000 1,302,997.56 0.01
E6M/0.0/FI1X/0.649 EUR 187,200,000 2,551,124.16 0.01
E6M/0.0/FIX/1.795 EUR 261,600,000 -3,101,189.52 -0.01
E6M/0.0/FI1X/2.185 EUR 119,350,000 -2,095,463.76 -0.01
FIX/0.23/L6RJPY/0.0 JPY 28,347,000,000 313,561.59 0.00
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FI1X/0.23/L6RJPY/0.0 JPY 28,347,000,000 313,561.59 0.00
FI1X/0.9425/E6M/0.0 EUR 185,700,000 655,186.74 0.00
FIX/0.96/E6M/0.0 EUR 185,887,000 845,990.33 0.00
FIX/0.96/E6M/0.0 EUR 118,170,000 537,803.49 0.00
FI1X/0.96/E6M/0.0 EUR 92,946,000 423,006.54 0.00
FI1X/0.96/E6M/0.0 EUR 92,944,000 422,997.44 0.00
FI1X/1.001/E6M/0.0 EUR 111,560,000 775,085.41 0.00
FIX/1.795/E6M/0.0 EUR 130,800,000 1,550,215.44 0.01
FIX/2.185/E6M/0.0 EUR 238,700,000 4,190,927.51 0.02
L6RJPY/0.0/FIX/0.462 JPY 37,875,000,000 -15,978.70 -0.00
L6RJPY/0.0/FIX/0.462 JPY 37,875,000,000 -20,535.25 -0.00
SMRIYTWME AF 19,420,887.13 0.08
FDHORTYS
INFL SWAP 28/06/2026 usD 142,100,000 7,048,420.91 0.03
INFL SWAP 28/06/2026 uUsD 92,000,000 4,515,875.55 0.02
INFL SWAP 28/06/2026 usD 47,000,000 2,122,746.06 0.01
F0oRIVT AFt 13,687,042.52 0.06
EDREMEI
AAPL MS APPLE 1230 usD -463,376 -2,328,412.23 -0.01
CFD BK OZARKS 1230 usD -227,145 -876,492.20 -0.00
CFD KINGFISH 1230 GBP 6,190,184 203,051.96 0.00
CFD MER OMC 1230 usD -96,944 168,198.64 0.00
CFD MS BBY 1230 usD 681,126 1,956,683.37 0.01
CFD UBS AZN 1230 GBP 1,244,627 -4,199,303.84 -0.02
MS CBS MCB 1230 usD -342,674 -942,170.75 -0.00
ORC ORCL US 1230 usD 671,715 1,108,114.81 0.00
UBS BURBERRY 1230 GBP 724,572 -577,212.93 -0.00
UBS INTERCONT 1230 GBP -357,222 -1,494,004.85 -0.01
ESPFEME &5 -6,981,548.02 -0.03
ZFOhDEMEMER A& 56,378,948.59 0.23
EYEpEs &5 -6,150,413.63 -0.02
EANFEBL S
C.A.Indo margin calls in USD usD 29,059,977.3 27,551,530.98 0.11
C.A.Indo margin calls in euro EUR 41,185,939.66 41,185,939.66 0.17
EmEERE &5 68,737,470.64 0.28
SEENE 20,622,334,566.22 83.59
HEIE -20,314,537,188.28 -82.34
SRLENE -63,874,038.40 -0.26
mEE 24,670,872,406.84 100.00




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

AIE=%y-/FJETY AJPY inc JPY 2,363,103.000 11,439.00
ANE=%yY-/8M)ET B JIPY inc JPY 1,125,221.000 11,548.00
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i % RS
M % % % "M
108 (201248 H20H) 10, 181 0.1 100. 7 - 2,216
111 (201348 A19H) 10, 191 0.1 80.9 - 5,297
1281 (201448 A19H) 10, 199 0.1 59. 7 - 8, 648
1381 (20154 8 H19H) 10, 206 0.1 44.7 — 22,034
1451 (20164 8 H19H) 10, 211 0.0 68.6 — 19, 722
KB RITE VA TR — 72 0 BT,
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OZ A DA AR & TR FEDHTS
$ P . i #e fii | % | P
i % =M AN W L B X
€/ M % % %
201548 H19H 10, 206 - 44.7 —
8 AK 10, 207 0.0 48.6 —
9 HEK 10, 207 0.0 43.6 —
10A K 10, 208 0.0 44. 4 —
11H=E 10, 209 0.0 48.8 —
12H% 10, 209 0.0 48.5 —
20164F 1 HR 10, 210 0.0 51.8 —
2 AR 10, 211 0.0 49.1 —
3 AR 10, 211 0.0 40.8 —
4 AR 10, 211 0.0 39.9 —
5 XK 10, 211 0.0 62. 4 —
6 AXK 10, 211 0.0 58.0 —
7THE 10, 211 0.0 65. 1 —
# R
20164 8 H19H 10, 211 0.0 68.6 —
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