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21,449,354,287.64
31,252,061.38
7,979,622.87
597,352,767.62
82,984,967.63
22,168,923,707.14
195,921,943.35
17,791,145.16
17,791,145.16
178,130,798.19
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MONTH
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MONTH
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REV
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06/2024
03/2019
03/2019
03/2019
03/2020
03/2020
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CALL 2.88

PUT
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CALL 1

PUT
PUT
PUT
PUT
PUT
PUT
PUT
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4,294,544,160.00

32,602,146.97
41,493,605.84
8,891,497.56
41,492,216.44
41,493,563.93
95,662,545.74
45,131,445.33
95,662,545.74
89,618,155.74
45,131,445.33
35,860,156.99
44,847,761.96
95,633,532.66
13,843,000.00
16,151,000.00
1,589,091,439.04
1,653,477,681.55
1,653,408,560.96
3,687,541.64
539,973,351.10

48,547,027.58
58,898,869.09
9,423,608.00
9,468,848.00
4,705,076.00
26,678,724.00
53,240,288.00
122,875,949.56
123,356,840.00
122,606,545.00
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EURIBOR 3
EURIBOR 3
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EURIBOR 6
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MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
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MONTH
MONTH
MONTH
MONTH
MONTH
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MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
MONTH
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REV
REV
REV
REV
REV
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REV
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REV
REV
REV
REV
REV
REV
REV
REV
REV
REV
REV
REV
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REV
REV
REV
REV
REV
REV
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REV
REV

03/2022
03/2022
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06/2019
06/2020
06/2020
06/2021
06/2021
06/2022
06/2022
06/2022
09/2019
09/2019
09/2020
09/2020
09/2021
09/2021
09/2022
09/2022
09/2022
12/2018
12/2018
12/2018
12/2019
12/2019
12/2020
12/2020
12/2020
12/2020
12/2020
12/2021
12/2021
12/2021
12/2021
12/2021
12/2021
12/2022
12/2022
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06/2018
06/2018
06/2018
06/2018
06/2018

PUT
PUT

1.25
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PUT 1
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CALL 1
CALL 1
CALL 1

PUT
PUT

1
1

CALL 1.25
CALL 1.25
CALL 1.25

PUT
PUT
PUT

1
1.25
1.25

CALL 1.25
CALL 1.25

PUT

1

CALL 2.05
CALL 2.05
CALL 2.05
CALL 2.05
CALL 2.05
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169,380,584.00
168,407,908.00
18,219,192.00
9,093,008.00
31,537,384.00
63,056,904.00
135,295,079.92
136,572,120.00
136,239,895.00
177,920,178.00
178,046,462.00
14,460,444.00
28,946,176.00
36,143,048.00
72,002,128.00
148,652,434.84
148,922,645.00
149,088,515.00
185,663,026.00
185,844,258.00
2,035,336.00
4,079,024.00
4,090,856.00
21,147,380.00
42,224,232.00
76,490,925.00
153,338,010.00
153,326,880.00
108,242,938.44
108,439,695.00
468,423,700.00
470,860,150.00
469,426,698.99
107,424,105.00
159,388,242.00
159,767,094.00
641,752,715.00
639,007,555.00
53,189,480.00
35,025,320.00
34,946,200.00
35,025,320.00
35,025,320.00
34,967,360.00
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EURIBOR 6 MONTH REV 09/2020 PUT
EURIBOR 6 MONTH REV 12/2019 PUT

72,303,032.00
42,191,288.00

EURIBOR 6 MONTH REV 06/2018 CALL 2.05 34,995,880.00
EURIBOR 6 MONTH REV 06/2018 CALL 2.05 35,025,320.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 1,846,509.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 1,846,509.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 1,852,788.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 1,846,509.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 1,853,915.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 1,856,169.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 1,846,509.00
EURIBOR 6 MONTH REV 06/2019 PUT 1 18,134,744.00
EURIBOR 6 MONTH REV 06/2020 PUT 1 63,088,456.00
EURIBOR 6 MONTH REV 06/2037 CALL 1 9,197,244.60
EURIBOR 6 MONTH REV 06/2037 CALL 1 4,662,020.54
EURIBOR 6 MONTH REV 06/2037 CALL 1 9,197,230.80
EURIBOR 6 MONTH REV 06/2037 CALL 1 9,196,044.00
EURIBOR 6 MONTH REV 06/2037 CALL 1 4,595,917.50
EURIBOR 6 MONTH REV 06/2037 CALL 1 4,595,620.80
EURIBOR 6 MONTH REV 06/2037 PUT 1 4,767,472.20
EURIBOR 6 MONTH REV 06/2037 PUT 1 2,419,797.57
EURIBOR 6 MONTH REV 06/2037 PUT 1 2,381,224.50
EURIBOR 6 MONTH REV 06/2037 PUT 1 2,380,907.10
EURIBOR 6 MONTH REV 06/2037 PUT 1 4,764,105.00
EURIBOR 6 MONTH REV 06/2037 PUT 1 4,761,814.20
EURIBOR 6 MONTH REV 09/2019 PUT 1 28,918,568.00
1
1

EUR/USD C 1.205 673,641,600.00
EUR/USD C 1.21 736,850,136.55
EUR/USD P 1.16 20,543,460.00
EUR/USD P 1.175 110,856,080.00
EUR/USD P 1.175 166,210,412.50
LIBOR USD 3 MONTH 12/2018 CALL 1 516,893,337.77
LIBOR USD 3 MONTH 12/2018 PUT 1 171,731,732.18
LIBOR 3 MONTH USD 06/2019 CALL 1 1,909,928,034.64
LIBOR 3 MONTH USD 06/2019 CALL 1 1,281,254,282.97
LIBOR 3 MONTH USD 06/2019 CALL 1 893,676,683.38
LIBOR 3 MONTH USD 06/2019 CALL 1 893,606,662.23
LIBOR 3 MONTH USD 06/2019 PUT 1 635,242,020.60
LIBOR 3 MONTH USD 06/2019 PUT 1 629,411,867.09
LIBOR 3 MONTH USD 06/2019 PUT 1 950,918,115.47
LIBOR 3 MONTH USD 06/2019 PUT 1 1,427,351,345.77
LIBOR 3 MONTH USD 06/2037 CALL 2.5 17,733,756.50
LIBOR 3 MONTH USD 06/2037 PUT 2.5 8,355,293.30
LIBOR 3 MONTH USD 09/2019 CALL 1 817,172,118.59
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LIBOR 3 MONTH USD 09/2019 PUT 1 674,715,589.61
LIBOR 3 MONTH USD 12/2018 CALL 1 516,893,337.77
LIBOR 3 MONTH USD 12/2018 PUT 1 171,731,732.18
USD/IDR P 13580.0 42,211,147.79
USD/IDR P 13580.0 21,087,483.34
USD/IDR P 13580.0 21,087,483.34
USD/IDR P 14745.0 95,074,938.11
USD/IDR P 14745.0 47,496,722.51
USD/IDR P 14745.0 47,496,722.51
SHRIyTmEI
FIX/2.264/L3MUSD/0.0 1,589,148,067.95
ZDHORE
ESRFmE
CFD BK OZARKS 1230 18,396,555.38
CFD GS CNK 1230 11,026,816.62
CFD MER OMC 1230 10,756,981.30
CFD ML AAL 1230 12,814,034.02
CFD MS CMCSA 1230 26,111,846.23
CFD MS NTES 1230 37,401,932.69
CFD UB CIBC 28,198,535.02
CFD UB MICHA 1230 12,337,222.32
CFD UBS DIS 1230 47,599,945.06
CFD UBS GPS 1230 73,528,556.68
CFD UBS HSY 1230 22,178,311.29
CFDJPM LLOY 36,863,866.89
DRI1 DARDEN R 1230 5,718,739.46

ML KINGFISH 1230

21,216,298.77

OLB MS LIBERT 1230 26,827,141.37
UBS CHINA MER 16,237,380.22
UBS CHINA MIN 11,889,241.56
UBS GRAINGER 1230 27,573,845.56

UBS

INTER UBS 1230

33,682,065.18
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976,728.56
74,656,280.08
398,467,324.71
1,486,416.35
1,341,941.37

476,928,691.07

14,176.69
1,177,790.52
3,614,098.48

4,806,065.69

472,122,625.38

381,569,685.90

90,552,939.48

-7,009,615.74
558,356.11

82,984,967.63
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HABLVEL OF M S
HETIE (X EUTE TS I SN %R B LCE L O METE s
TLEVFY
BANCO MACRO BANSUD ADR usD 1,674,315 161,575,301.63 0.73
GRUPO FINANCIERO GALICIA ADR usD 3,234,141 177,355,250.54 0.79
PAMPA-SPON ADR usD 1,448,360 81,150,616.92 0.37
FILEVFY &F 420,081,169.09 1.89
IS
BRASIL.DIST.ADR usD 6,865,056 134,751,307.40 0.61
BRASILEIRA DIST PAO ACUCAR PF BRL 1,895,240 37,555,556.64 0.17
I3V &t 172,306,864.04 0.78
hi4
FRANCO-NEVADA CORP CAD 2,635,325 175,968,593.89 0.79
GOLD usD 18,214,530 193,703,820.87 0.88
POTASH CORP OF SASKATCHEWAN usD 7,969,635 137,052,767.11 0.62
SHOPIFY INC usD 271,420 22,829,297.14 0.10
TRANSCANADA CORP CAD 2,965,518 120,591,818.70 0.54
WHEATON PRECIOUS METAL - REGISTERED  USD 10,035,219 184,942,868.48 0.84
hra & 835,089,166.19 3.77
FE
HANGZHOU HIKVI-A CNY 29,291,498 146,089,456.95 0.66
hE &F 146,089,456.95 0.66
ARSY
INDITEX EUR 3,130,072 90,912,941.24 0.41
ARSy &t 90,912,941.24 0.41
*HE
ACTIVISION BLIZZARD usD 4,290,675 226,253,781.65 1.02
AMAZON.COM INC usD 368,372 358,760,828.48 1.62
APPLE INC / EX - APPLE SHS usD 1,583,431 223,154,587.05 1.01
BANK OF AMERICA CORP usD 3,504,688 86,157,886.21 0.39
CELGENE usD 3,773,290 327,931,832.45 1.48
CLOVIS ONCOLOGY INC usD 843,202 47,749,613.59 0.22
CONCHO RESOURCE usD 1,856,112 232,199,487.54 1.05
EOG RESOURCES INC usD 3,499,425 314,476,142.36 1.42
FACEBOOK INC-A usD 3,633,675 533,975,924.80 2.40
GRUBHUB INC UsD 1,673,947 100,091,101.43 0.45
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INCYTE usD 624,618 49,265,132.23 0.22
INTERCONTINENTALEXCHANGE GROUP usSD 6,783,683 398,614,817.19 1.80
INTUITIVE SURGICAL uUsD 384,948 116,991,108.53 0.53
MASTERCARD INC usD 932,339 117,520,678.75 0.53
MERCADOLIBRE uUsD 1,270,154 332,833,658.93 1.50
NEWMONT MINING usSD 9,392,040 293,462,142.57 1.32
NOBLE ENERGY INC uUsD 8,546,809 207,406,740.72 0.94
PARAMETRIC TECHNOLOGY CORP usSD 2,454,063 124,195,043.73 0.56
PIONEER NATURAL RESOURCES uUsD 2,349,900 338,258,007.16 1.53
SERVICENOW INC usSD 2,581,851 280,352,724.76 1.26
SM ENERGY usD 3,050,521 56,092,191.61 0.25
SPLUNK INC usD 1,876,366 129,445,502.53 0.58
STRYKER CORP uUsD 754,677 97,313,613.16 0.44
SYNCHRONY FINANCIAL usD 3,484,211 112,029,802.39 0.51
TMOBILE US INC usSD 3,807,385 201,371,603.39 0.91
VISA INC CLASS A uUSD 1,228,997 116,697,400.02 0.53
WAYFAIR INC usSD 513,352 34,316,093.47 0.15
WELLS FARGO & CO uUsD 3,873,546 195,709,556.81 0.88
ZAYO GROUP HOLDINGS INC usSD 2,632,521 80,676,859.43 0.36
XKE A% 5,733,303,862.94 25.86
ISR
DASSAULT AVIATION EUR 95,807 124,347,905.30 0.56
HERMES INTERNATIONAL EUR 854,410 381,280,462.50 1.72
RENAULT SA EUR 657,324 55,156,056.84 0.25
ISR BE 560,784,424.64 2.53
TARVHER
BITAUTO HOLDINGS ADR usD 295,714 7,831,200.20 0.04
TENCENT HLDG 2014 -19.6.14 LOT 500 HKD 3,089,768 133,635,786.32 0.60
58.COM INC uUsD 2,817,089 167,903,947.14 0.76
TARU#ER AF 309,370,933.66 1.40
1K
HDFC BANK LTD INR 14,177,415 349,671,748.32 1.57
HDFC STANDARD LIFE INSURANCE INR 4,799,194 24,170,012.88 0.1
INDUSIND BANK INR 5,572,015 119,874,791.84 0.54
UNITED SPIRITS INR 3,500,211 167,550,393.67 0.76
1k A% 661,266,946.71 2.98
FAILSUE
RYANAIR HOLDINGS PLC EUR 7,124,740 107,227,337.00 0.48
FALSUE &f 107,227,337.00 0.48
A0
CEMEX ADR usD 13,922,843 86,959,795.55 0.39
*¥ia &k 86,959,795.55 0.39

— 30
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*525
ASML HOLDING NV EUR 1,573,846 228,443,746.90 1.03
YANDEX usD 3,985,277 108,692,389.87 0.49
54 At 337,136,136.77 1.52
®HE
ASOS PLC GBP 1,893,588 143,248,390.92 0.65
HSBC HLDGS PLC GBP GBP 37,395,447 323,084,192.01 1.46
LONDON STOCK EXCHANGE GBP 2,764,437 118,126,621.31 0.53
RECKITT BENCKISER PLC GBP 4,649,719 362,433,456.44 1.63
xE A 946,892,660.68 4.27
SURR—IL
CLSA PNote United Spirits usbD 1,322,935 63,327,140.11 0.29
SUAR—IL &% 63,327,140.11 0.29
RALAR
VIFOR PHARMA AG CHF 1,100,852 117,503,238.73 0.53
ZALR Af 117,503,238.73 0.53
s I nke EYere APk R ETy (bt - 3
B&UVELOFMEES &F 10,588,252,074.30 47.76
®RXBLUVELOEMEES &5 10,588,252,074.30 47.76
BB LUVELOFMIS
HETH B ESFELTIS TG SN B HE LR LU O A M3
FTILESFY
ARGENTINA S.up 31/12/38 *USD usD 82,801,647 51,367,522.41 0.23
ARGENTINA TV 31/12/2038 EUR 43,658,663 32,227,442.50 0.15
ARGENTINA 7.82% 12/33 EUR 51,921,292 83,691,061.80 0.38
STONEWAY CAPITAL 10.0% 01-03-27 usD 17,550,000 16,024,004.83 0.07
FILEUFY B 183,310,031.54 0.83
N—L—>
GOV OF BAHR 7.0% 12-10-28 usD 65,498,000 56,386,207.11 0.26
GOVERNMENT OF BAHRAIN 6.75% 20-09-29 usD 43,113,000 36,182,624.74 0.16
n—L—r At 92,568,831.85 0.42
~F—
BELFIUS BANK 3.125% 11-05-26 EUR 13,200,000 14,770,682.47 0.07
_VX— &F 14,770,682.47 0.07
INSA—4
NORTH ATLANTIC DRILLING LTD 6.25% 01-02-19 - DEFAULT ~ USD 57,045,000 5,611,626.11 0.03
NSa—4 &F 5,611,626.11 0.03
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TN
BRAZ GOV INT 5.625% 21-02-47 usD 55,870,000 48,718,984.30 0.22
BRAZIL NOTAS DO TESOURO NACIONAL SERIE F 10.0% 01-01-25 ~ BRL 688,000 180,891,387.83 0.82
BRF BRAS FOOD 2.75% 03-06-22 EUR 47,545,000 50,179,149.31 0.23
NOTA DO TESOURO NACIONAL 6% 15/08/2050 INDX BRL 245,000 206,384,021.64 0.92
I35V &t 486,173,543.08 2.19
Hh+5
7.25% 15/05/2022 usD 500,000 442,795.08 0.00
hra & 442,795.08 0.00
H5h+
TEVA PHARM FIN 2.875% 04/19 EUR 9,187,000 9,518,244.21 0.04
95ht &F 9,518,244.21 0.04
FoI—Y
A E3R+1.6% 18-03-19 EMTN EUR 14,090,000 14,341,703.76 0.07
DANSKE BA 5.875% PERP EMTN EUR 101,000 116,401.96 0.00
Fov—Y Af 14,458,105.72 0.07
I9F7EIL
REPU OF ECUA 10.5% 24-03-20 usD 19,193,000 18,203,221.09 0.08
REPU OF ECUA 10.75% 28-03-22 usb 18,196,000 18,229,459.18 0.08
IJ7EIL &% 36,432,680.27 0.16
ARAY
BANC BILB VIZC AR 8.875% PERP EUR 38,800,000 46,844,584.29 0.21
BANCO BILBAO VIZCAYA ARGENTARIA SA 9% 29/05/2049  USD 68,200,000 58,979,255.50 0.27
BANKIA S.A. 4.0% 22/05/2024 EUR 42,500,000 45,321,027.74 0.20
BANKIA 3.50% 01/19 EUR 65,300,000 69,898,917.99 0.32
BBVA 3.5% 10-02-27 EUR 46,800,000 54,276,588.49 0.24
BBVA 3.5% 11/04/2014 EUR 30,500,000 32,555,173.56 0.15
CAIXABANK SA 6.75% PERP EUR 32,800,000 36,636,534.00 0.17
SPAIN 5.5% 11-300421 EUR 95,406,000 116,264,600.71 0.52
ROYA DSPA 1.4% 31-01-20 EUR 83,679,000 87,657,604.03 0.40
SPAI GOVE BON 2.9% 31-10-46 EUR 90,916,000 92,478,385.23 0.42
SPAIN GOVERNMENT BOND 1.5% 30-04-27 EUR 272,764,000 276,853,218.10 1.24
ARSY &t 917,765,889.64 4.14
*HE
ALLE C L3RUSD+1.47% 25-07-27 usD 39,237,000 32,858,197.18 0.15
ARCH S L3RUSD+1.65% 20-10-28 usD 38,135,699 32,186,719.58 0.15
BERK HATH 0.5% 13-03-20 EUR 26,603,000 27,002,970.64 0.12
CEDC FINANCE CORP INTL 10.0% 31-12-22 usD 29,241,000 21,997,310.13 0.10
CITIGROUP 4.3% 20-11-26 usD 48,316,000 42,316,177.66 0.19
CITIGROUP 4.4% 10-06-25 usD 47,501,000 41,889,770.76 0.19
EBAY 2.15% 05-06-20 uUsD 18,303,000 15,159,606.41 0.07
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GOLUB CAPITAL PARTNERS CLO LTD L3RUSD+1.3% 20-07-29 usD 46,424,000 39,363,331.95 0.18
JPMO CHAS BAN 1.65% 23-09-19 usD 26,495,000 21,976,272.75 0.10
LEUCADIA NATIONAL CORP 5.5% 18/10/2023  USD 71,749,000 65,004,805.12 0.29
MURPHY OIL CORPORATION 5.75% 15-08-25  USD 34,304,000 30,107,202.13 0.14
NASSAU 20171 LTD L3RUSD+1.32% 15-10-29 usD 11,055,000 9,354,700.91 0.04
NETFLIX 3.625% 15-05-27 EUR 35,301,000 35,766,737.86 0.16
OCP CL L3RUSD+1.57% 18-10-28 usD 44,755,000 37,943,055.53 0.17
OFSI FUND V LTD L3RUSD+1.32% 16-08-29 usD 24,600,000 20,829,990.47 0.09
SOFI CONSUMER LOAN PROGRAM TRUST 20163X 3.05% 26-12-25 usD 14,000,000 6,642,906.39 0.03
TRIN C L3RUSD+1.7% 25-10-28 usD 25,174,296 21,241,957.50 0.10
TRINITAS CLO LTD L3RUSD+1.32% 25-07-29 usD 50,722,000 42,619,582.43 0.19
TRINITAS CLO LTD L3RUSD+2.7% 25-07-29 usD 7,378,000 6,224,533.89 0.03
UBS AG STAMFORD CT 7.625% 17/08/2022 usD 14,250,000 14,266,205.17 0.06
UNITED STATES TREAS INFLATION BONDS 0.375% 15-01-27 IND usD 230,446,000 194,997,946.29 0.88
*E &% 759,749,980.75 3.43
TIUR
CA 4.375% 17-03-25 usD 38,271,000 33,772,434.69 0.15
CREDIT MUTUEL ARKEA 3.5% 09-02-29 EUR 39,700,000 46,327,996.58 0.21
NUMERICABLE SAS 6.0% 15/05/2022 usD 64,962,000 56,052,987.54 0.25
NUMERICABLE SAS 6.25% 15/05/2024 usD 54,888,000 46,928,066.79 0.21
NUMERICABLE SAS 6.25% 15/05/2024 usD 22,781,000 19,473,853.19 0.09
IS5V Bt 202,555,338.79 0.91
F)ov
HELLENIC REPUBLIC GOVERNMENT BOND 3.75% 29-01-28 EUR 47,149,639 46,055,270.04 0.21
HELLENIC REPUBLIC GOVERNMENT BOND 3.9% 30-01-33  EUR 49,255,803 46,417,273.17 0.21
HELLENIC REPUBLIC GOVERNMENT BOND 4.0% 30-01-37  EUR 62,905,675 58,605,322.42 0.26
HELLENIC REPUBLIC GOVERNMENT BOND 4.2% 29-01-42  EUR 54,496,559 50,774,824.75 0.23
HELLENIC REPUBLIC GOVERNMENT BOND 4.375% 01-08-22  EUR 21,151,000 22,379,000.98 0.10
XYy At 224,231,691.36 1.01
H—ro—
PERS SQUA HOL 5.5% 15-07-22 usD 81,346,000 72,437,547.18 0.33
H—o— 4t 72,437,547.18 0.33
NHY—
MAGY OLAJ GAZ 2.625% 28-04-23 EUR 36,462,000 40,214,284.44 0.18
NnvHY— &% 40,214,284.44 0.18
FARUHE
APEX 2017 2XA MTGE L3RUSD+1.27% 20-09-29  USD 36,500,000 30,588,505.23 0.14
BLACK DIAMOND CLO 20141 LTD L3RUSD+1.15% 17-1026  USD 34,882,000 29,325,879.01 0.13
HALCYON LOAN ADVISORS FUNDING L3RUSD+1.28% 250429 ~ USD 24,622,159 20,663,177.29 0.09
ICG US L3RUSD+1.6% 29-07-28 usD 18,661,000 15,743,518.19 0.07
JFIN C L3RUSD+1.75% 27-07-28 usD 32,711,000 27,553,786.08 0.12
JFIN CLO LTD 161X L3RUSD+1.47% 24-04-29  USD 42,000,000 35,371,148.42 0.15
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MOUN V L3RUSD+1.5% 13-10-27 usb 17,300,000 14,555,304.56 0.07
MOUNTAIN VIEW CLO L3RUSD+1.3% 16-10-29  USD 9,200,000 7,807,067.01 0.04
RISERVA CLO LTD 20163X L3RUSD+1.46% 18-10-28  USD 23,315,000 19,694,802.56 0.09
ROCKFORD TOWER CLO LTD L3RUSD+1.27% 15-10-29  USD 10,700,000 9,063,466.81 0.04
SHACKLETON 2016IX CLO LLC L3RUSD+1.5% 20-10-28 ~ USD 28,395,000 24,086,722.53 0.11
VENTURE CDO LTD L3RUSD+1.45% 20-01-29  USD 28,000,000 23,711,150.00 0.11
TATUEE &% 258,164,527.69 1.16
AR
ICICI BANK LTD/DUBAI 4.70% 21/02/2018 usD 38,640,000 32,835,097.27 0.15
NTPC LTD EX NATLTHERMAL POWER 2.75% 01-02-27  EUR 16,550,000 17,595,547.38 0.08
1K &t 50,430,644.65 0.23
FAISUR

ADAG V E3R+1.23% 15-10-29 EUR 15,664,000 15,856,255.06 0.07
ADAG V E3R+2.05% 15-10-29 EUR 8,960,000 9,112,703.59 0.04
AlB 2 3/4 04/16/19 EUR 36,032,000 38,041,855.09 0.17
ALLI IRI 4.125% 26-11-25 EMTN EUR 11,447,000 12,518,948.83 0.06
ALME L E3R+1.45% 15-07-29 EUR 9,360,000 9,493,673.59 0.04
ALME L E3R+3.1% 15-07-29 EUR 3,613,000 3,706,989.66 0.02
ARBO C E3R+1.14% 15-01-30 EUR 14,900,000 15,303,563.35 0.07
ARBO C E3R+1.45% 15-03-29 EUR 38,150,000 38,260,928.11 0.18
AURI C E3R+1.4% 13-07-29 EUR 17,784,000 17,972,898.30 0.08
AURI C E3R+2.15% 13-07-29 EUR 6,084,000 6,179,675.43 0.03
AURI C E3R+3.1% 13-07-29 EUR 5,616,000 5,754,084.71 0.03
AURIUM CLO E3R+0.8% 26-04-29 EUR 24,687,000 24,759,731.19 0.11
BANK OF IRELAND 7.375% PERP EUR 23,523,000 26,499,432.86 0.12
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+0.65% 03-10-29 ~ EUR 10,547,000 10,547,000.00 0.05
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R#1.15% 03-10-29 ~ EUR 16,366,000 16,366,000.00 0.07
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+1.6% 031029  EUR 5,364,000 5,364,000.00 0.02
BOSPHORUS CLO Il DAC E3R+0.85% 15-04-27  EUR 29,300,000 29,413,346.45 0.13
CADOGAN SQUARE CLO X DAC 1.95% 15-10-30  EUR 12,413,000 12,413,000.00 0.06
CARLYLE GLOBAL MKT EURO CLO 20152 E3R+0.73% 21-09-29  EUR 38,011,000 38,108,593.80 0.17
CORD C E3R+2.15% 15-04-29 EUR 14,256,000 14,450,961.88 0.07
CORD C E3R+3.5% 15-04-29 EUR 5,210,000 5,321,181.28 0.02
CORD C E3R+5.0% 15-04-29 EUR 5,707,000 5,921,601.14 0.03
ELMP 1 E3R+1.5% 15-04-29 EUR 15,149,000 15,378,632.91 0.07
ELMP 1 E3R+2.1% 15-04-29 EUR 9,468,000 9,582,586.05 0.04
ELMP 1 E3R+3.15% 15-04-29 EUR 11,835,000 12,098,071.01 0.05
ELMP 1 E3R+4.35% 15-04-29 EUR 8,426,000 8,671,351.26 0.04
FCA BANK SPA IRISH BRANCH 1.375% 17-04-20  EUR 39,073,000 40,594,197.53 0.19
FCA CAPI 1.25% 21-01-21 EMTN EUR 18,326,000 19,081,279.73 0.09
FGA CAPI 2.0% 23-10-19 EMTN EUR 27,404,000 28,484,408.33 0.13
FGA CAPITAL IRE 2.625% 17/04/2019 EUR 31,990,000 33,707,240.73 0.15
FGA CAPITAL IRELAND 4% 10/18 EUR 26,808,000 27,926,910.84 0.13
GLG EURO CLO E3R+0.8% 15-04-28 EUR 15,980,000 16,059,666.33 0.07
HARV C E6R+0.42% 29-07-21 EUR 9,470,000 3,049,789.81 0.01
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IBERDROLA FIN. 5% 11/09/2019 usSb 25,379,000 22,342,640.96 0.10
IRELAND 3.9% 20/03/2023 EUR 195,100 240,027.52 0.00
NEWH C E3R+1.45% 16-02-29 EUR 26,117,000 26,294,137.16 0.12
OAK HI E6R+1.4% 20-01-30 EUR 24,679,000 24,975,646.29 0.1
ORWELL PARK E3R+0.78% 18-07-29 EUR 30,400,000 30,462,634.78 0.14
PURPLE FINANCE CLO 1 E3R+0.8% 25-01-31 EUR 5,452,000 5,452,000.00 0.02
PURPLE FINANCE CLO 1 E3R+1.3% 25-01-31 EUR 6,633,000 6,633,000.00 0.03
PURPLE FINANCE CLO 1 E3R+1.75% 25-01-31 EUR 4,089,000 4,089,000.00 0.02
ST PAULS CLO S8X B2 FIX 17-01-30 EUR 7,470,000 7,513,631.77 0.03
FAISUE &E 704,003,277.33 3.18
15)7F
ASSICURAZIONI GENERALI 10.125% 10/07/2042 EUR 10,300,000 14,750,931.95 0.07
BCO POP 2.75% 27-07-20 EMTN EUR 10,485,000 11,065,290.17 0.05
BTPS 3 3/4 05/01/21 EUR 92,760,000 103,915,896.71 0.47
INTE 5.71% 15-01-26 uUsD 7,837,000 7,074,162.99 0.03
INTESA SANPAOLO SPA 5.25% 12/01/2024 usD 69,718,000 65,002,832.55 0.29
INTESA SANPAOLO 3% 01/19 EUR 66,343,000 70,435,381.59 0.32
INTESA SAN PAO LO 3.875% 01/18 uUsD 50,506,000 42,842,433.49 0.19
ITAL BUON POL 0.45% 01-06-21 EUR 279,461,000 281,086,894.89 1.27
ITAL BUON POL 1.25% 01-12-26 EUR 302,685,000 288,825,095.31 1.30
ITALY BUONI POLIENNALI DEL TESORO 1.85% 15-05-24 EUR 307,427,000 318,833,815.57 1.44
ITALY BUONI POLIENNALI DEL TESORO 2.05% 01-08-27 EUR 588,313,000 596,146,099.83 2.69
ITALY BUONI POLIENNALI DEL TESORO 2.2% 01-06-27 EUR 1,072,436,000 1,097,246,276.53 4.95
UNICREDIT SPA FIX PERP EUR 20,700,000 25,283,347.37 0.1
UNICREDIT SPA 5.861% 19-06-32 uUsD 54,866,000 48,882,246.68 0.22
UNICREDIT SPA 6.375% 02/05/2023 usSb 48,098,000 41,011,959.88 0.18
UNICREDIT SPA 6.95% 31/10/2022 EUR 75,682,000 94,146,614.44 0.42
13YF7 At 3,106,549,279.95 14.00
3),‘,_#’_
MERCURY BONDCO PLC 7.125% 30-05-21 EUR 52,693,000 55,179,363.12 0.25
MERCURY BONDCO 8.25% 30-05-21 EUR 47,055,740 49,401,586.28 0.22
SARANAC CLO V LTD L3RUSD+1.31% 26-07-29 uUsD 32,000,000 26,816,556.79 0.12
UBS GROU FUND 4.125% 15-04-26 uUsD 42,345,000 37,263,370.79 0.17
Sv—I— it 168,660,876.98 0.76
oI NG
ACTAVIS FUNDING SCS E3R+0.35% 01-06-19 EUR 25,595,000 25,647,194.60 0.12
ACTAVIS FUNDING SCS 0.5% 01-06-21 EUR 17,183,000 17,270,995.79 0.08
ALTI FINA REG 7.625% 15-02-25 uUsD 19,892,000 16,205,090.54 0.07
ALTI FINA SA 6.625% 15-02-23 uUsD 28,005,000 24,662,044.35 0.1
ALTI LUXE SA 6.25% 15-02-25 EUR 43,643,000 43,691,104.28 0.20
ALTI LUXE SA 7.25% 15-05-22 EUR 127,567,000 133,289,868.23 0.60
ALTI LUXE SA 7.625% 15-02-25 uUsD 15,879,000 12,918,430.15 0.06
ALTI LUXE SA 7.75% 15-05-22 uUsD 27,125,000 22,933,553.50 0.10
ALTICE FIN 4.75% 15-01-28 EUR 9,113,000 8,826,937.87 0.04
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ATENTO LUXCO 1 6.125% 10-08-22 uUsD 7,345,000 6,526,944.27 0.03
BANK OF NEW YORK LUX E3R 15/12/2050 EUR 48,500,000 33,738,055.00 0.15
CPl PROPERTY GROUP SA 2.125% 04-10-24 EUR 37,599,000 37,963,633.04 0.17
ERFFP 2 1/4 01/27/22 EUR 15,977,000 17,105,624.03 0.08
EURO SCIE 3.375% 30-01-23 EUR 10,259,000 11,480,163.90 0.05
EURO SCIE 4.875% PERP EUR 18,310,000 20,872,793.01 0.09
EUROFINS SCIENTIFIC 2.125% 25-07-24 EUR 16,600,000 17,146,331.01 0.08
EUROFINS SCIENTIFIC 3.25% PERP EUR 1,244,000 1,258,767.64 0.01
SBERBANK OF RUSSIA VIA SB CAPITAL 3.08% 07-03-19 EUR 15,615,000 16,204,847.95 0.07
Vo INY &t 467,742,379.16 2.1
A%20
BANCO SANTANDER 4.125% 11/22 uUSD 35,598,000 30,800,733.72 0.14
STATE OF M 4.5% 04-12-25 IND MXN 7,023,544 184,645,749.79 0.83
MEXICAN BONOS 8.0% 07-11-47 MXN 22,618,100 98,958,991.01 0.45
PEME PETR MEX 4.25% 15-01-25 uUsD 13,800,000 11,688,665.89 0.05
PEMEX PETROLEOS MEXICANOS 6.75% 21-09-47 uUsD 42,250,000 37,434,421.84 0.17
PEMEX PROJECT 5.5% 27/06/2044 uUsD 46,361,000 35,796,061.14 0.16
PETROLEOS MEXICANOS 4.875% 21-02-28 EUR 36,812,000 42,463,579.95 0.19
PETROLEOS MEXICANOS 6.75% 21-09-47 usb 74,405,000 65,776,362.20 0.30
PETROLEOS MEXICANOS 6.75% 21-09-47 usbD 9,150,000 8,102,070.49 0.04
SIGMA ALIMENTOS 2.625% 07-02-24 EUR 8,880,000 9,683,221.55 0.04
AxLa &t 525,349,857.58 2.37
AW a4
BANISTMO SA 3.65% 19-09-22 uUsb 22,400,000 18,669,050.27 0.08
"< &t 18,669,050.27 0.08
A505
ABN AMRO 2.875% 30/06/25 EMTN EUR 47,530,000 51,076,662.56 0.23
ALME L E3R+1.5% 15-01-30 EUR 30,985,000 31,104,462.31 0.14
ALME LOAN FUNDING IV BV E3R+0.75% 15-01-32 EUR 10,909,000 10,911,181.25 0.05
ALME LOAN FUNDING IV BV E3R+1.2% 15-01-32 EUR 13,636,000 13,636,000.00 0.06
BABS E E3R+1.28% 27-07-30 EUR 25,079,000 25,294,293.10 0.1
BABS E E3R+2.0% 27-07-30 EUR 4,680,000 4,733,572.41 0.02
BABS E E3R+3.0% 27-07-30 EUR 2,246,000 2,291,639.36 0.01
CADO S E3R+2.1% 25-05-29 EUR 12,122,000 12,243,441.15 0.06
CADO S E3R+3.0% 25-05-29 EUR 5,682,000 5,774,464.00 0.03
CADO S E3R+4.75% 25-05-29 EUR 3,788,000 3,904,615.68 0.02
DRYDEN XXVII EURO CLO 2017 1.58% 15-05-30 EUR 13,843,000 14,012,673.19 0.06
DRYDEN XXVII EURO CLO 2017 2.39% 15-05-30 EUR 16,150,000 16,457,742.56 0.07
JUBI C E3R+1.25% 15-10-29 EUR 3,736,000 3,774,847.96 0.02
JUBI C E3R+2.05% 15-10-29 EUR 6,842,000 6,959,216.69 0.03
JUBI C E3R+3.1% 15-10-29 EUR 6,539,000 6,706,214.65 0.03
MYRIAD 6% 07/18/20 usD 71,923,000 66,152,029.77 0.30
PETROBRAS GLOBAL FINANCE BV 5.999% 27-01-28 uUsb 40,900,000 34,772,061.90 0.16
PETROBRAS GLOBAL FINANCE BV 6.125% 17-01-22 UsD 10,200,000 9,269,896.04 0.04
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TEVA PHAR FIN 0.375% 25-07-20 EUR 9,180,000 8,770,336.84 0.04
TEVA PHAR FIN 1.125% 15-10-24 EUR 4,590,000 3,999,522.91 0.02
TEVA PHAR FIN 1.25% 31-03-23 EUR 9,180,000 8,486,823.23 0.04
TEVA PHAR FIN 1.875% 31-03-27 EUR 18,259,000 16,124,903.09 0.07
*TS5o4 Ak 356,456,600.65 1.61
RILMH L
PGB 2.2 10/17/22 EUR 68,500,000 74,652,078.84 0.34
PGB 3 7/8 02/15/30 EUR 85,609,158.39 102,432,636.29 0.46
PGB 5.65% 02/15/24 EUR 88,999,887.73 117,697,352.90 0.53
PORTUGAL OBRIGACOES DO TESOURO OT 4.125% 14-04-27  EUR 45,557,000 55,864,945.24 0.25
PORTUGAL REPUBLIC 4.1% 15-02-45 EUR 109,100,000 131,736,053.05 0.60
PORTUGAL 4.45% 2018 EUR 29,241,400 30,600,756.58 0.14
PORTUGAL 4.95% 25/10/23 EUR 266,251.56 330,879.64 0.00
RILMTIL &E 513,314,702.54 2.32
FIa
CESKE DRAHY 1.875% 25-05-23 EUR 23,244,000 24,669,681.88 0.11
CZECH REPUBLIC GOVERNMENT BOND 0.0% 10-02-20  CZK 3,121,790,000 121,418,297.89 0.55
CZECH REPUBLIC GOVERNMENT BOND 0.0% 17-07-19  CZK 4,120,380,000 161,012,616.55 0.73
Fra &t 307,100,596.32 1.39
—==7
GLOBALWORTH REAL ESTATE INVESTMENTS LTD 2.875% 200622  EUR 17,375,000 18,313,699.85 0.08
L—=<=7 &ft 18,313,699.85 0.08
xE
BARCLAY 2.625% 11-11-25 EMTN EUR 19,021,000 19,850,727.29 0.09
CHANNEL LINK ENTERPRISES FINANCE PLC 1.761% 30-06-50  EUR 12,013,000 12,236,243.78 0.06
CHANNEL LINK ENTERPRISES FINANCE PLC 2.706% 30-06-50  EUR 18,020,000 18,681,827.07 0.08
LLOYDS BANKING GROUP PLC 4.582% 10-12-25 ~ USD 53,692,000 47,092,167.06 0.21
RBS 3 5/8 03/25/24 EUR 38,549,000 40,889,521.02 0.18
RBS 6.934% 04/18 EUR 34,314,000 36,681,756.25 0.17
ROYA BK SCOT GROU TF/TV PERP usD 39,299,000 36,831,971.57 0.17
TLWLN 6 1/4 04/15/22 usD 62,174,000 52,814,331.15 0.24
TULLOW OIL 6% 11/20 usD 48,196,000 40,928,202.67 0.18
EE &% 306,006,747.86 1.38
av7
PHOSRU 4.204 02/13/18 usD 48,098,000 40,773,905.45 0.18
RUSSIA 5 1/4 06/23/47 usD 45,800,000 40,003,834.80 0.18
RUSSIA FED OF 7.75% 16-09-26 RUB 13,720,127,000 207,150,924.24 0.94
noL7 &% 287,928,664.49 1.30
Ar—TY
INTRUM JUSTITIA AB E3R+2.625% 15-05-22 EUR 12,800,000 13,019,397.33 0.06
INTRUM JUSTITIA AB 2.75% 15-07-22 EUR 53,221,000 54,405,950.78 0.24
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INTRUM JUSTITIA AB 3.125% 15-07-24 EUR 23,963,000 24,486,654.79 0.11
ROI—FY A% 91,912,002.90 0.41
RLR
CS 5.75% / TV 09/18/25 EUR 11,823,000 13,641,450.28 0.06
CS 6.5% 08/08/23 usD 72,223,000 69,020,272.96 0.31
UBS GROU FUND 3.0% 15-04-21 usD 47,050,000 39,720,183.63 0.18
UBS 4.75% 12/02/2026 EUR 53,979,000 62,867,407.05 0.28
UBS 4.75% 22/05/2023 usD 82,044,000 70,949,456.77 0.32
5.125% 15/05/2024 usD 109,025,000 99,082,037.43 0.45
RLR & 355,280,808.12 1.60
kL3
REPUBLIC OF TURKEY 3.25% 14-06-25 EUR 77,658,000 80,283,255.29 0.37
REPUBLIC OF TURKEY 5.75% 11-05-47 usD 71,000,000 58,316,351.13 0.26
TURKEY 4.875% 04/43 usD 27,384,000 20,347,057.34 0.09
kLo &% 158,946,663.76 0.72
HRTHIBE - (EEUTB TG I Sh &%
B&UVELOFMEES &F 10,755,071,652.59 48.51
EHELLVBLOEMIES A 10,755,071,652.59 48.51
BRI
N EIEE I A E ey i f I ]
*E
UNIT STAT TREA BIL ZCP 21-06-18 usD 663,581,000 548,688,575.60 247
*E &% 548,688,575.60 2.47
RILMHIL
PORT TREA BILL ZCP 18-05-18 EUR 34,671,423 34,715,119.69 0.16
PORTUGAL TREASY BILL ZCP 200718 EUR 177 177.32 0.00
RILMTIL &E 34,715,297.01 0.16
T E (B TRTHE I Sh -
EH &5 583,403,872.61 2.63
EH &5 583,403,872.61 2.63
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ucITS
TORBERUNERFELI)T—ILUCITE XVAIFESL T
FOHDEDREDIFUR
TIUR

CARMIGNAC COURT TERME A EUR C EUR 3,950 14,789,353.00 0.07
IS5V Bt 14,789,353.00 0.07
TORERLUIERRELE)T—ILUCITE LTAIF
LU ZDOMOEOREDI7F &5 14,789,353.00 0.07
UCITS& &t 14,789,353.00 0.07

RIFELTRAEL-F M
HEIHIEEIZELHIS TS I Sh - EH S S CELUO A Mm%

FRA.EMPRUNT ETAT 3% 25/04/22 OAT EUR 15,340,705 17,791,145.16 0.08

FRTIRE (BT TREISh &%
B&UVELOFMEES &F 17,791,145.16 0.08
REEELTRMELI-A@iESH &5 17,791,145.16 0.08
S B MG | MRS
*H

GRUBHUB INC usD 279,993 16,741,753.33 0.08
XE A5 16,741,753.33 0.08
EHEEMEIZIRIEE &F 16,741,753.33 0.08

B E M B SR 7,949.63 0.00
RIELCRMEL-A MoKk 2 -17,791,145.16 -0.08
ShEriEm

i) ]

HEITIRE (X EETIBIZE T D5 E]

XEUR FGBL BUN 0318 EUR -26,562 35,107,873.28 0.16
HMHEITIBICH (TR DME] &F 35,107,873.28 0.16
SEYEmEl &5 35,107,873.28 0.16

FFav sl
EEETIRIZE T34 T aVmE|

EURIBOR 1 MONTH REV 06/2024 CALL 2.88 EUR -535,455,000 -2,521,591.30 -0.01

EURIBOR 1 MONTH REV 06/2024 PUT 1.5 EUR 267,727,000 3,019,796.31 0.01

EURIBOR 3 MONTH REV 03/2019 CALL 1 EUR 232,000,000 44,582.33 0.00
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EURIBOR 3 MONTH REV 03/2019 PUT 1 EUR 232,000,000 44,582.33 0.00
EURIBOR 3 MONTH REV 03/2019 PUT 1 EUR 116,000,000 22,291.16 0.00
EURIBOR 3 MONTH REV 03/2020 PUT 1 EUR 232,000,000 472,612.91 0.00
EURIBOR 3 MONTH REV 03/2020 PUT 1 EUR 116,000,000 236,306.45 0.00
EURIBOR 3 MONTH REV 03/2021 PUT 1 EUR 485,000,000 812,168.78 0.00
EURIBOR 3 MONTH REV 03/2021 PUT 1 EUR 484,120,000 810,695.15 0.00
EURIBOR 3 MONTH REV 03/2022 PUT 1 EUR 485,000,000 812,168.78 0.00
EURIBOR 3 MONTH REV 03/2022 PUT 1.25 EUR 482,000,000 1,527,433.85 0.01
EURIBOR 3 MONTH REV 03/2022 PUT 1.25 EUR 482,000,000 1,527,433.85 0.01
EURIBOR 3 MONTH REV 06/2019 PUT 1 EUR 232,000,000 105,068.23 0.00
EURIBOR 3 MONTH REV 06/2019 PUT 1 EUR 116,000,000 52,534.11 0.00
EURIBOR 3 MONTH REV 06/2020 PUT 1 EUR 232,000,000 648,449.12 0.00
EURIBOR 3 MONTH REV 06/2020 PUT 1 EUR 116,000,000 324,224.56 0.00
EURIBOR 3 MONTH REV 06/2021 PUT 1 EUR 485,000,000 983,048.44 0.00
EURIBOR 3 MONTH REV 06/2021 PUT 1 EUR 484,120,000 981,264.76 0.00
EURIBOR 3 MONTH REV 06/2022 PUT 1 EUR 485,000,000 983,048.44 0.00
EURIBOR 3 MONTH REV 06/2022 PUT 1.25 EUR 482,000,000 1,701,007.74 0.01
EURIBOR 3 MONTH REV 06/2022 PUT 1.25 EUR 482,000,000 1,701,007.74 0.01
EURIBOR 3 MONTH REV 09/2019 PUT 1 EUR 232,000,000 194,554.92 0.00
EURIBOR 3 MONTH REV 09/2019 PUT 1 EUR 116,000,000 97,277.46 0.00
EURIBOR 3 MONTH REV 09/2020 PUT 1 EUR 232,000,000 848,274.78 0.00
EURIBOR 3 MONTH REV 09/2020 PUT 1 EUR 116,000,000 424,137.39 0.00
EURIBOR 3 MONTH REV 09/2021 PUT 1 EUR 485,000,000 1,166,538.05 0.01
EURIBOR 3 MONTH REV 09/2021 PUT 1 EUR 484,120,000 1,164,421.45 0.01
EURIBOR 3 MONTH REV 09/2022 PUT 1 EUR 485,000,000 1,166,538.05 0.01
EURIBOR 3 MONTH REV 09/2022 PUT 1.25 EUR 482,000,000 1,890,203.54 0.01
EURIBOR 3 MONTH REV 09/2022 PUT 1.25 EUR 482,000,000 1,890,203.54 0.01
EURIBOR 3 MONTH REV 12/2018 PUT 1 EUR 232,000,000 14,835.59 0.00
EURIBOR 3 MONTH REV 12/2018 PUT 1 EUR 232,000,000 14,835.59 0.00
EURIBOR 3 MONTH REV 12/2018 PUT 1 EUR 116,000,000 7,417.79 0.00
EURIBOR 3 MONTH REV 12/2019 PUT 1 EUR 232,000,000 322,804.68 0.00
EURIBOR 3 MONTH REV 12/2019 PUT 1 EUR 116,000,000 161,402.34 0.00
EURIBOR 3 MONTH REV 12/2020 CALL 1 EUR -927,500,000 -908,496.36 -0.00
EURIBOR 3 MONTH REV 12/2020 CALL 1 EUR -1,855,000,000 -1,816,992.72 -0.01
EURIBOR 3 MONTH REV 12/2020 CALL 1 EUR -1,855,000,000 -1,816,992.72 -0.01
EURIBOR 3 MONTH REV 12/2020 PUT 1 EUR 485,000,000 648,109.72 0.00
EURIBOR 3 MONTH REV 12/2020 PUT 1 EUR 484,120,000 646,933.77 0.00
EURIBOR 3 MONTH REV 12/2021 CALL 1.25 EUR -1,844,368,000 -3,628,185.77 -0.02
EURIBOR 3 MONTH REV 12/2021 CALL 1.25 EUR -1,850,000,000 -3,639,264.87 -0.02
EURIBOR 3 MONTH REV 12/2021 CALL 1.25 EUR -1,850,000,000 -3,639,264.87 -0.02
EURIBOR 3 MONTH REV 12/2021 PUT 1 EUR 485,000,000 648,109.72 0.00
EURIBOR 3 MONTH REV 12/2021 PUT 1.25 EUR 482,000,000 1,352,101.05 0.01
EURIBOR 3 MONTH REV 12/2021 PUT 1.25 EUR 482,000,000 1,352,101.05 0.01
EURIBOR 3 MONTH REV 12/2022 CALL 1.25 EUR -1,835,000,000 -6,187,583.85 -0.03
EURIBOR 3 MONTH REV 12/2022 CALL 1.25 EUR -1,835,000,000 -6,187,583.85 -0.03
EURIBOR 6 MONTH REV 03/2020 PUT 1 EUR 232,000,000 472,612.91 0.00
EURIBOR 6 MONTH REV 06/2018 CALL 2.05 EUR -920,000,000 -72,866.12 -0.00
EURIBOR 6 MONTH REV 06/2018 CALL 2.05 EUR -920,000,000 -72,866.12 -0.00
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EURIBOR 6 MONTH REV 06/2018 CALL 2.05 EUR -920,000,000 -72,866.12 -0.00
EURIBOR 6 MONTH REV 06/2018 CALL 2.05 EUR -920,000,000 -72,866.12 -0.00
EURIBOR 6 MONTH REV 06/2018 CALL 2.05 EUR -920,000,000 -72,866.12 -0.00
EURIBOR 6 MONTH REV 06/2018 CALL 2.05 EUR -920,000,000 -72,866.12 -0.00
EURIBOR 6 MONTH REV 06/2018 CALL 2.05 EUR -920,000,000 -72,866.12 -0.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 EUR 161,000,000 28,676.61 0.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 EUR 161,000,000 28,676.61 0.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 EUR 161,000,000 28,676.61 0.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 EUR 161,000,000 28,676.61 0.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 EUR 161,000,000 28,676.61 0.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 EUR 161,000,000 28,676.61 0.00
EURIBOR 6 MONTH REV 06/2018 PUT 2 EUR 161,000,000 28,676.61 0.00
EURIBOR 6 MONTH REV 06/2019 PUT 1 EUR 232,000,000 105,068.23 0.00
EURIBOR 6 MONTH REV 06/2020 PUT 1 EUR 232,000,000 648,449.12 0.00
EURIBOR 6 MONTH REV 06/2037 CALL 1 EUR 13,800,000 1,191,420.33 0.01
EURIBOR 6 MONTH REV 06/2037 CALL 1 EUR 13,800,000 1,191,420.33 0.01
EURIBOR 6 MONTH REV 06/2037 CALL 1 EUR 13,800,000 1,191,420.33 0.01
EURIBOR 6 MONTH REV 06/2037 CALL 1 EUR 7,011,000 605,293.33 0.00
EURIBOR 6 MONTH REV 06/2037 CALL 1 EUR 6,900,000 595,710.16 0.00
EURIBOR 6 MONTH REV 06/2037 CALL 1 EUR 6,900,000 595,710.16 0.00
EURIBOR 6 MONTH REV 06/2037 PUT 1 EUR 13,800,000 2,656,898.33 0.01
EURIBOR 6 MONTH REV 06/2037 PUT 1 EUR 13,800,000 2,656,898.33 0.01
EURIBOR 6 MONTH REV 06/2037 PUT 1 EUR 13,800,000 2,656,898.33 0.01
EURIBOR 6 MONTH REV 06/2037 PUT 1 EUR 7,011,000 1,349,819.87 0.01
EURIBOR 6 MONTH REV 06/2037 PUT 1 EUR 6,900,000 1,328,449.16 0.01
EURIBOR 6 MONTH REV 06/2037 PUT 1 EUR 6,900,000 1,328,449.16 0.01
EURIBOR 6 MONTH REV 09/2019 PUT 1 EUR 232,000,000 194,554.92 0.00
EURIBOR 6 MONTH REV 09/2020 PUT 1 EUR 232,000,000 848,274.78 0.00
EURIBOR 6 MONTH REV 12/2019 PUT 1 EUR 232,000,000 322,804.68 0.00
EUR/USD C 1.205 EUR -1,504,000,000 -7,144,000.00 -0.02
EUR/USD C 1.21 EUR -2,255,000,000 -7,115,291.70 -0.02
EUR/USD P 1.16 EUR 2,100,000,000 359,100.00 0.00
EUR/USD P 1.175 EUR 2,255,000,000 767,827.50 0.00
EUR/USD P 1.175 EUR 1,504,000,000 512,112.00 0.00
LIBOR USD 3 MONTH 12/2018 CALL 1 uUsD 1,820,000,000 2,414,552.83 0.01
LIBOR USD 3 MONTH 12/2018 PUT 1 uUsD -728,000,000 -2,627,174.73 -0.01
LIBOR 3 MONTH USD 06/2019 CALL 1 uUsD 4,088,000,000 6,198,085.82 0.03
LIBOR 3 MONTH USD 06/2019 CALL 1 uUsD 2,724,422,000 4,130,675.48 0.02
LIBOR 3 MONTH USD 06/2019 CALL 1 usD 2,730,000,000 2,395,408.81 0.01
LIBOR 3 MONTH USD 06/2019 CALL 1 uUsD 2,729,457,000 2,394,932.36 0.01
LIBOR 3 MONTH USD 06/2019 PUT 1 ushD -2,729,457,000 -2,498,419.42 -0.01
LIBOR 3 MONTH USD 06/2019 PUT 1 uUsD -2,730,000,000 -2,498,916.46 -0.01
LIBOR 3 MONTH USD 06/2019 PUT 1 uUsD -2,724,422,000 -4,627,052.55 -0.02
LIBOR 3 MONTH USD 06/2019 PUT 1 uUsD -4,088,000,000 -6,942,900.49 -0.03
LIBOR 3 MONTH USD 06/2037 CALL 2.5 usD 36,900,000 1,974,882.11 0.01
LIBOR 3 MONTH USD 06/2037 PUT 2.5 usD 36,900,000 2,082,676.79 0.01
LIBOR 3 MONTH USD 09/2019 CALL 1 usD 2,730,000,000 2,579,158.63 0.01
LIBOR 3 MONTH USD 09/2019 PUT 1 UsD -2,730,000,000 -3,057,173.95 -0.01
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LIBOR 3 MONTH USD 12/2018 CALL 1 usD 1,820,000,000 2,414,552.83 0.01
LIBOR 3 MONTH USD 12/2018 PUT 1 usD -728,000,000 -2,627,174.73 -0.01
USD/IDR P 13580.0 usD -113,500,000 -1,131,880.83 -0.01
USD/IDR P 13580.0 usD -113,500,000 -1,131,880.83 -0.01
USD/IDR P 13580.0 usD -227,194,739 -2,265,703.70 -0.01
USD/IDR P 14745.0 usD 227,194,739 8,877,396.03 0.05
USD/IDR P 14745.0 usD 113,500,000 4,434,893.40 0.02
USD/IDR P 14745.0 usD 113,500,000 4,434,893.40 0.02
JEEETIRIZE B34 T aVmEl &% 22,408,973.70 0.10
A7 avmsl & 22,408,973.70 0.10
FOMDOEMERER
£FIRTYTHEI
BUBOBR/0.0/FIX/1.347 HUF 10,113,349,000 -961,958.12 -0.00
BUBOBR/0.0/FIX/1.349 HUF 2,758,187,000 -263,229.43 -0.00
BUBOBR/0.0/FIX/1.349 HUF 12,871,524,000 -1,228,402.53 -0.01
BUBOBR/0.0/FIX/1.365 HUF 12,871,093,000 -1,261,098.08 -0.01
BUBOBR/0.0/FIX/1.375 HUF 12,871,511,000 -1,281,601.15 -0.01
BUBOBR/0.0/FIX/1.87 HUF 14,000,000,000 -2,495,591.20 -0.01
BUBOBR/0.0/FIX/1.87 HUF 29,675,000,000 -5,289,762.07 -0.02
BUBOBR/0.0/FIX/1.877 HUF 29,675,000,000 -5,325,143.32 -0.02
BUBOBR/0.0/FIX/1.895 HUF 14,000,000,000 -2,551,231.47 -0.01
BUBOBR/0.0/FIX/1.895 HUF 27,800,000,000 -5,066,016.79 -0.02
BUBOBR/0.0/FIX/1.915 HUF 11,124,000,000 -2,062,500.18 -0.01
BUBOBR/0.0/FIX/1.95 HUF 13,912,000,000 -2,656,829.85 -0.01
BUBOBR/0.0/FIX/1.96 HUF 29,666,000,000 -5,712,594 .45 -0.03
E3M/0.0/F1X/0.1212 EUR 13,843,000 62,287.96 0.00
E3M/0.0/F1X/0.3002 EUR 16,151,000 76,838.38 0.00
FIX/2.264/L3MUSD/0.0 usD 1,908,181,000 -1,649,000.19 -0.01
FIX/2.264/L3MUSD/0.0 usD 1,908,249,000 -1,649,058.95 -0.01
L3MUSD/0.0/FIX/2.349 usD 1,985,496,000 -560,363.59 -0.00
L3MUSD/0.0/FIX/2.357 usD 1,985,413,000 -691,455.46 -0.00
L3MUSD/0.0/FIX/2.47 usD 4,428,000 14,413.49 0.00
L3MUSD/0.0/FIX/2.84 usD 648,400,000 -7,960,989.10 -0.04
EFRIYTME AF -48,513,286.10 -0.22
ESREmMEI
CFD BK OZARKS 1230 usD -455,946 -87,331.43 -0.00
CFD GS CNK 1230 usb -380,270 408,517.90 0.00
CFD MER OMC 1230 usD -177,358 225,178.93 0.00
CFD ML AAL 1230 usD -295,735 -379,273.73 -0.00
CFD MS CMCSA 1230 usD 782,899 -1,636,472.76 -0.01
CFD MS NTES 1230 usb -130,154 -913,695.64 -0.00
CFD UB CIBC CAD -346,211 -1,012,514.72 -0.00
CFD UB MICHA 1230 usD 612,424 -1,320,934.51 -0.01
CFD UBS DIS 1230 uUsD -531,653 -630,226.32 -0.00
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CFD UBS GPS 1230 usD 2,592,281 -3,777,891.20 -0.03
CFD UBS HSY 1230 usb -234,620 -329,472.27 -0.00
CFDJPM LLOY GBP -48,078,477 -1,115,773.82 -0.01
DRI1 DARDEN R 1230 usD -71,517 -696,826.20 -0.00
ML KINGFISH 1230 GBP -5,576,739 -232,455.74 -0.00
OLB MS LIBERT 1230 usD -898,829 -3,053,982.61 -0.01
UBS CHINA MER HKD -4,901,000 -261,051.13 -0.00
UBS CHINA MIN HKD -14,253,500 60,736.87 0.00
UBS GRAINGER 1230 usD -140,151 -1,743,717.47 -0.01
UBS INTER UBS 1230 GBP -633,564 -2,640,890.89 -0.01
ERRFEME &5 -19,138,076.74 -0.09
TohoEMERER &5 -67,651,362.84 -0.31
EYemEL &5 -10,134,515.86 -0.05
SBANEERLS:
C.A.Indo margin calls in euro EUR -35,107,873.28 -35,107,873.28 -0.16
EMEERE &5t -35,107,873.28 -0.16
ZIENE 19,922,494,877.23 89.87
IihENE -19,881,301,070.73 -89.68
SRLENE 214,705,634.32 0.97
shEE 22,168,923,707.14 100.00
AIE= 4y M) ETY A JPY Inc JPY 1,967,133.000 11,492.00
AILE=wyH-/8M)ETJ> B JPY Inc JPY 972,332.000 12,729.00
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