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ML GDMNTR 0319
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ML MLEICAG1 0319
ML SOX 0319

FFoavEE
EUR/CHF P 1.095
EUR/USD P 1.075
EUR/USD P 1.08
GBP/USD C 1.41
GBP/USD C 1.41
GBP/USD C 1.415
GBP/USD C 1.415

LIBOR USD 3 MOIS 06/2019 CALL 2.25
LIBOR USD 3 MOIS 06/2019 CALL 2.25
LIBOR USD 3 MOIS 06/2019 PUT 2.2

LIBOR USD 3 MOIS 06/2019 PUT 2.2

LIBOR 3 MOIS USD 06/2019 CALL 2.25
LIBOR 3 MOIS USD 06/2019 CALL 2.25
LIBOR 3 MOIS USD 06/2019 CALL 2.5
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136,534,400.56
272,269,700.00
275,853,600.00
342,271,954.69
205,890,338.10
869,542,180.00

9,970,708.84
7,498,198.63

126,402.14
10,245.26
32,029.10
79,541.58
55,668.17
31,416.02

713,860.88

136,042.06

192,242,410.86
100,921,999.52
108,356,290.65
37,995,403.89
37,995,403.89
35,362,949.89
35,362,949.89
523,444,867.61
523,333,839.67
986,227,989.83
986,018,800.92
523,444,867.61
785,263,346.35
1,027,768,300.21
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LIBOR 3 MOIS
LIBOR 3 MOIS
LIBOR 3 MOIS
LIBOR 3 MOIS
LIBOR 3 MOIS
LIBOR 3 MOIS

uSD
uSD
usSD
uSD
uSD
usSD
usSD

06/2019 CALL 2.5
06/2019 CALL 2.5
06/2019 PUT 2.2
06/2019 PUT 2.2
06/2019 PUT 2.4
06/2019 PUT 2.4
06/2019 PUT 2.4

USD/IDR P 13580.0
USD/IDR P 13580.0
USD/IDR P 13580.0
USD/IDR P 14745.0
USD/IDR P 14745.0
USD/IDR P 14745.0
USD/JPY P 105.0
USD/JPY P 105.0
USD/TRY P 4.39
USD/TRY P 4.39
USD/TRY P 5.18
USD/TRY P 5.19
SRRy THE
BUBOGR/0.0/FIX/1.87
BUBOGR/0.0/FIX/1.877
E3M/0.0/F1X/0.1212
E3M/0.0/F1X/0.3002
FIX/1.87/BUBO6R/0.0
FIX/1.87/BUBO6R/0.0
FIX/1.8775/BUBO6R/0.
FIX/1.8775/BUBOGR/0.
FIX/2.264/L3MUSD/0.0
FIX/2.264/L3MUSD/0.0
FIX/2.358/L3MUSD/0.0
FIX/2.36/L3MUSD/0.0
FIX/2.4025/L3MUSD/O0.
FIX/2.405/L3MUSD/0.0
FIX/2.408/L3MUSD/0.0
FIX/2.875/L3MUSD/0.0
FIX/3.194/L3MUSD/0.0
FIX/3.2/L3MUSD/0.0
FIX/3.2255/L3MUSD/0.
FIX/3.29/L3MUSD/0.0
FIX/3.29/L3MUSD/0.0
FIX/3.3/L3MUSD/0.0
L3MUSD/0.0/FIX/2.349
L3MUSD/0.0/FIX/2.357
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1,027,416,765.56
1,027,416,765.56

984,789,528.89
1,479,522,944.01
1,349,523,894.91
1,349,523,894.91
1,349,523,894.91

19,560,403.72
9,771,818.80
9,771,818.80
36,586,539.82
82,525,222.08
36,586,539.82
157,623,195.17
161,544,452.22
867,215.67
867,215.67
32,103,649.14
37,337,756.04

92,503,117.21
92,503,117.21
13,843,000.00
16,151,000.00
43,360,349.13
45,526,807.98
48,160,847.88
48,004,987.53
1,669,290,119.41
1,669,230,634.65
1,855,224,598.70
832,436,688.10
832,436,688.10
832,436,688.10
832,436,688.10
824,279,403.40
1,401,390,893.58
1,630,857,717.71
1,272,798,845.30
1,618,335,301.58
1,264,575,952.41
1,234,608,756.51
1,736,863,928.62
1,736,791,322.22
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L3MUSD/0.0/FIX/2.44
L3MUSD/0.0/FIX/2.445
L3MUSD/0.0/FIX/2.447
L3MUSD/0.0/FIX/2.922
L3MUSD/0.0/FIX/3.252
L3MUSD/0.0/FIX/3.254
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L3MUSD/0.0/FIX/3.316
L3MUSD/0.0/FIX/3.324
L3MUSD/0.0/FIX/3.331
LY T I+ AT
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CFD GS BLACKS
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CFD ML AMERIC
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MS TARGET 1230
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868,127,542.32

1,933,779,469.01

868,127,542.32
868,127,542.32
868,127,542.32
867,454,839.70
313,169,750.25
342,037,352.93
286,489,087.17
284,302,147.57
371,779,731.44
284,302,147.57

39,968,508.07
39,960,635.09
39,968,508.07
39,969,382.85
39,958,885.54
39,958,885.54
39,961,509.86
39,958,885.54
39,959,760.31
270,353,719.94

17,603,872.20
13,250,285.70
30,419,442.59
12,843,141.83
10,757,424.09

6,794,978.35
19,141,124.68
14,201,884.62

9,022,316.76
19,392,357.45
19,146,834.97
27,211,920.82
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1,045,738.54
59,942,960.04
275,478,258.99
2,179,168.55
46,088.21
19,172,464.47
357,864,678.80

6,445.55
10,825,034.89
3,846,989.94
14,678,470.38

343,186,208.42

301,906,525.69

41,279,682.73

-9,295,5621.82
813,322.08

31,170,838.83
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BXBLUVELOHMEES
R E (X ELHIB TG Sh %X B L CEL O F ETH
Ry
PUMA SE EUR 147,423 62,949,621.00 0.44
k1 &t 62,949,621.00 0.44
ISTL
BRASIL.DIST.ADR usD 1,561,301 28,367,424.90 0.20
IS5 A 28,367,424.90 0.20
hr5
AGNICO EAGLE MINES usD 1,667,730 58,939,152.34 0.41
FRANCO-NEVADA CORP CAD 1,154,343 70,777,720.74 0.49
GOLD usD 6,859,720 58,807,029.70 0.41
SHOPIFY INC usD 524,062 63,470,571.58 0.44
WHEATON PRECIOUS METALS-REGISTERED SHARE usD 6,289,644 107,454,618.66 0.74
h+4 & 359,449,093.02 2.49
FE
HANGZHOU HIKVI-A CNY 21,289,034 69,873,481.83 0.48
hE &5 69,873,481.83 0.48
*E
ACTIVISION BLIZZARD usD 858,455 34,972,006.60 0.24
ALBEMARLE CORP usD 487,214 32,847,467.94 0.23
ALPHABET-A usD 201,348 184,053,366.64 1.27
ANTHEM usD 604,140 138,796,560.56 0.96
BECTON DICKINSON usD 787,977 155,313,806.27 1.07
BOOKING HOLDINGS INC usD 71,380 107,550,487.34 0.74
BRISTOL-MYERS SQUIB usD 632,898 28,778,408.82 0.20
CONSTELLATION BRANDS INC usD 1,091,021 153,486,416.67 1.06
COSTCO WHOLESALE CORP usD 594,588 105,955,930.09 0.73
ELECTRONIC ARTS COM NPV usD 513,338 35,434,983.67 0.25
FACEBOOK INC-A usD 1,731,707 198,582,400.06 1.38
GRUBHUB INC usD 1,268,647 85,242,335.71 0.59
INCYTE usD 685,086 38,109,275.90 0.26
INTERCONTINENTALEXCHANGE GROUP usD 3,736,258 246,207,685.03 1.71
INTUITIVE SURGICAL usD 166,805 69,882,561.87 0.48
MASTERCARD INC usD 575,701 95,005,899.18 0.66
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MERCADOLIBRE usD 402,741 103,173,425.93 0.71
NEWMONT MINING usD 3,987,679 120,870,469.62 0.84
PAYPAL HOLDINGS INC usD 587,455 43,213,131.22 0.30
SERVICENOW INC usD 580,499 90,414,947.25 0.63
TMOBILE US INC usD 1,900,008 105,724,978.24 0.73
VISA INC CLASS A usD 629,666 72,674,742.63 0.50
WELLCARE HEALTH PLANS usD 441,200 91,119,195.21 0.63
*E &t 2,337,410,482.45 16.17
TR
DASSAULT AVIATION EUR 18,095 21,894,950.00 0.15
HERMES INTERNATIONAL EUR 521,056 252,607,948.80 1.75
SANOFI EUR 1,739,963 131,645,600.58 0.91
IS5V BE 406,148,499.38 2.81
HAIVER
JDCOM INC usD 3,670,828 67,209,403.88 0.46
58.COM INC usD 1,431,832 67,899,761.82 0.47
TARUHER At 135,109,165.70 0.93
4K
HDFC BANK LTD INR 5,029,585 133,710,030.31 0.93
HOUSING DEVELOPMENT FINANCE INR 5,803,900 143,142,996.50 0.99
UNITED SPIRITS LTD DEMAT 2 INR 11,250,704 89,628,903.03 0.62
AR &t 366,481,929.84 2.54
FAIWSUE
RYANAIR HOLDINGS PLC EUR 6,762,318 72,694,918.50 0.50
FAILSUR At 72,694,918.50 0.50
oI NG
SPOTIFY TECHNOLOGY SA usD 614,227 60,984,791.58 0.42
oIy &5t 60,984,791.58 0.42
*5o5
ASML HOLDING NV EUR 516,642 70,862,616.72 0.49
FERRARI NV EUR 784,923 68,115,617.94 0.47
ROYAL PHILIPS EUR 4,178,522 129,241,685.46 0.90
508 A 268,219,920.12 1.86
ZE
ASOS PLC GBP 334,253 8,479,684.49 0.06
LONDON STOCK EXCHANGE GBP 2,444,088 110,610,945.98 0.76
xE &5 119,090,630.47 0.82
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SUHR—IL
CLSA PNote United Spirits usD 6,614,675 52,695,782.50 0.36
SUHR—IL BE 52,695,782.50 0.36
Dk EIEES P RV El R (it 5=
BLUVELOF MRS &5 4,339,475,741.29 30.02
HABLUVELOFMIESE &5 4,339,475,741.29 30.02
B’HH LVELOAHEE S
FH TG E (BT TG I Sh - %S SV EL O F M
FLEUFY
ARGENTINA TV 31/12/2038 EUR 43,658,663 24,693,267.03 0.17
ARGENTINA 7.82% 12/33 EUR 51,921,292 60,470,172.58 0.42
ARGENTINE REP GVT INTL BOND 2.5% 31-12-38 usD 73,624,747 36,050,031.21 0.25
STONEWAY CAPITAL 10.0% 01-03-27 usD 17,400,000 13,713,478.84 0.09
FILELTFY A 134,926,949.66 0.93
INS2—H
SEADRILL NEW FINANCE LTD 12.0% 15-07-25 - CASH ET PIK usD 7,571,824 6,730,826.69 0.05
NIa—4 &F 6,730,826.69 0.05
ISTL
BRF BRAS FOOD 2.75% 03-06-22 EUR 47,545,000 46,923,267.71 0.32
TST &t 46,923,267.71 0.32
a—rORT—L
IVORY COAST GOVERNMENT INT BOND 5.25% 22-03-30 EUR 22,538,000 20,873,587.22 0.14
a—roRD—)L &Ft 20,873,587.22 0.14
IH9FEIL
REPU DE LEQU 10.5% 24-03-20 uUSsD 9,462,000 8,617,112.06 0.06
REPU DE LEQU 10.75% 28-03-22 usD 7,966,000 7,253,182.23 0.05
IH97RIL A 15,870,294.29 0.11
RARAY
BANKIA S.A. 4.0% 22/05/2024 EUR 42,500,000 43,642,702.74 0.30
BANKIA 3.50% 01/19 EUR 65,300,000 67,578,808.99 0.47
BBVA 3.5% 11/04/2014 EUR 30,500,000 31,473,033.56 0.22
ARSIy B 142,694,545.29 0.99
b 3E
CEDC FINANCE CORP INTL 10.0% 31-12-22 usD 29,040,000 17,955,017.63 0.12
EBAY 2.15% 05-06-20 USsD 18,303,000 15,837,017.94 0.1
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GOLUB CAPITAL PARTNERS CLO LTD L3RUSD+1.3% 20-07-29 usD 46,424,000 40,983,455.42 0.28
JPMO CHAS BAN 1.65% 23-09-19 usD 26,495,000 23,084,090.82 0.16
MURPHY OIL CORPORATION 5.75% 15-08-25 usD 34,187,000 28,780,724.87 0.20
NASSAU 20171 LTD L3RUSD+1.32% 15-10-29 usD 11,055,000 9,771,817.87 0.07
NETFLIX 3.625% 15-05-27 EUR 26,150,000 25,529,547.67 0.18
NETFLIX 4.625% 15-05-29 EUR 37,189,000 36,893,259.64 0.26
OFSI FUND V LTD L3RUSD+1.32% 16-08-29 usD 24,600,000 21,745,166.91 0.15
SOFI CONSUMER LOAN PROGRAM TRUST 20163X 3.05% 26-12-25 usD 14,000,000 3,759,281.09 0.03
TRIN C L3RUSD+1.7% 25-10-28 usD 25,174,296 22,212,020.06 0.15
TRINITAS CLO LTD L3RUSD+1.32% 25-07-29 usD 50,722,000 44,757,871.06 0.31
TRINITAS CLO LTD L3RUSD+2.7% 25-07-29 usD 7,378,000 6,416,976.27 0.04
*E &t 297,726,247.25 2.06
TR
NUMERICABLE SAS 6.25% 15/05/2024 usD 54,688,000 45,804,558.75 0.31
NUMERICABLE SAS 6.25% 15/05/2024 usD 22,581,000 18,903,097.69 0.13
SFR GROUP 5.875% 01-02-27 EUR 30,630,000 31,134,131.51 0.22
IS5V BE 95,841,787.95 0.66
Fox
HELLENIC REPUBLIC GOVERNMENT BOND 3.75% 29-01-28 EUR 24,357,439 24,132,279.50 0.17
HELLENIC REPUBLIC GOVERNMENT BOND 3.9% 30-01-33 EUR 27,128,236 25,730,726.78 0.18
HELLENIC REPUBLIC GOVERNMENT BOND 4.0% 30-01-37 EUR 33,690,483 30,975,740.80 0.21
HELLENIC REPUBLIC GOVERNMENT BOND 4.2% 29-01-42 EUR 41,185,159 37,868,236.06 0.26
Xyse & 118,706,983.14 0.82
H—ro—
PERS SQUA HOL 5.5% 15-07-22 usD 75,038,000 66,847,700.05 0.46
H—ro— &8t 66,847,700.05 0.46
NHY—
MAGY OLAJ GAZ 2.625% 28-04-23 EUR 16,406,000 17,591,488.57 0.12
NnoHY— &t 17,591,488.57 0.12
TAIVEHES
APEX 2017 2XA MTGE L3RUSD+1.27% 20-09-29 usD 36,500,000 31,933,030.42 0.22
BLACK DIAMOND CLO 20141 LTD L3RUSD+1.15% 17-10-26 usD 34,882,000 30,650,038.86 0.21
HALCYON LOAN ADVISORS FUNDING L3RUSD+1.28% 25-04-29 usD 24,622,159 21,626,341.77 0.15
JFIN CLO LTD 161X L3RUSD+1.47% 24-04-29 uUsD 42,000,000 37,097,918.02 0.26
MOUNTAIN VIEW CLO L3RUSD+1.3% 16-10-29 usD 9,200,000 8,124,323.19 0.06
RISERVA CLO LTD 20163X L3RUSD+1.46% 18-10-28 usD 23,315,000 20,577,935.86 0.14
ROCKFORD TOWER CLO LTD L3RUSD+1.27% 15-10-29 usD 10,700,000 9,417,957.62 0.07
SHACKLETON 20161X CLO LLC L3RUSD+1.5% 20-10-28 usD 28,395,000 25,060,638.60 0.17
VENTURE CDO LTD L3RUSD+1.45% 20-01-29 usD 28,000,000 24,636,491.55 0.17
TARUER At 209,124,675.89 1.45
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FAISUE

AIB 2 3/4 04/16/19 EUR 36,032,000 37,043,048.05 0.26
ALLI IRI 4.125% 26-11-25 EMTN EUR 11,447,000 11,700,488.33 0.08
ARBO C E3R+1.14% 15-01-30 EUR 14,900,000 14,976,597.26 0.10
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+0.65% 03-10-29 EUR 10,547,000 10,413,875.77 0.07
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+1.15% 03-10-29 EUR 16,366,000 16,068,723.07 0.11
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+1.6% 03-10-29 EUR 5,364,000 5,234,937.87 0.04
BOSPHORUS CLO Il DAC E3R+0.85% 15-04-27 EUR 29,300,000 28,470,601.48 0.20
CADOGAN SQUARE CLO X DAC 1.95% 25-10-30 EUR 12,413,000 12,672,831.81 0.09
CARLYLE GLOBAL MKT EURO CLO 20152 E3R+0.73% 21-09-29 EUR 38,011,000 37,913,232.47 0.25
FCA BANK SPA IRISH BRANCH 1.375% 17-04-20 EUR 39,073,000 39,803,360.01 0.27
FCA BANK SPA IRISH BRANCH 2.0% 23-10-19 EUR 27,404,000 27,908,924.33 0.19
FCA CAPI 1.25% 21-01-21 EMTN EUR 18,326,000 18,569,617.81 0.13
FGA CAPITAL IRE 2.625% 17/04/2019 EUR 31,990,000 32,823,357.03 0.23
GLG EURO CLO IV DAC E3R+0.7% 15-05-31 EUR 11,800,000 11,565,037.12 0.08
GLG EURO CLO IV DAC E3R+1.05% 15-05-31 EUR 5,400,000 5,160,337.09 0.04
GLG EURO CLO IV DAC E3R+1.6% 15-05-31 EUR 4,500,000 4,258,533.11 0.03
HARVT VIIl E3R+0.73% 15-01-31 EUR 11,800,000 11,616,195.46 0.08
HARVT VIIl E3R+1.15% 15-01-31 EUR 4,100,000 3,955,039.90 0.03
HARVT VIIl E3R+1.65% 15-01-31 EUR 2,200,000 2,106,095.18 0.01
IBERDROLA FIN. 5% 11/09/2019 usD 25,379,000 22,750,787.82 0.16

IRLANDE 3.9% 20/03/2023 EUR 195,100 233,647.75
NEWHAVEN Il CLO DESIGNATED AC E3R+0.7% 16-02-32 EUR 26,117,000 25,673,534.56 0.18
ORWELL PARK E3R+0.78% 18-07-29 EUR 15,924,000 15,925,929.27 0.11
PURPLE FINANCE CLO 1 E3R+0.8% 25-01-31 EUR 5,452,000 5,381,053.53 0.04
PURPLE FINANCE CLO 1 E3R+1.3% 25-01-31 EUR 6,633,000 6,437,208.41 0.04
PURPLE FINANCE CLO 1 E3R+1.75% 25-01-31 EUR 4,089,000 3,928,640.86 0.03
ST PAULS CLO Il R DAC E3R+0.75% 15-01-32 EUR 7,698,000 7,590,751.38 0.05
ST PAULS CLO Il R DAC E3R+1.15% 15-01-32 EUR 11,321,000 10,935,955.56 0.08
ST PAULS CLO Ill R DAC E3R+1.6% 15-01-32 EUR 2,943,000 2,857,512.55 0.02
ST PAULS CLO S8X B2 FIX 17-01-30 EUR 7,470,000 7,493,705.05 0.05
FAILSUR &t 441,469,559.89 3.05

1327

INTESA SANPAOLO SPA 5.25% 12/01/2024 usD 1,571,000 1,383,225.54 0.01
INTESA SANPAOLO 3% 01/19 EUR 66,343,000 68,326,337.62 0.47
ITALIE 4.25%09-010320 EUR 100,000,000 106,027,801.10 0.74
ITALY BUONI POLIENNALI DEL TESORO 1.45% 15-05-25 EUR 88,637,000 84,990,713.78 0.59
ITALY BUONI POLIENNALI DEL TESORO 2.05% 01-08-27 EUR 88,770,000 86,282,177.33 0.60
ITALY BUONI POLIENNALI DEL TESORO 2.45% 01-10-23 EUR 132,923,000 137,735,732.84 0.96
ITALY BUONI POLIENNALI DEL TESORO 2.5% 15-11-25 EUR 88,673,000 90,120,689.97 0.63
ITALY BUONI POLIENNALI DEL TESORO 2.8% 01-12-28 EUR 59,331,000 59,885,653.57 0.41
UNICREDIT SPA 6.95% 31/10/2022 EUR 34,882,000 39,597,917.38 0.27
15)7 &t 674,350,249.13 4.68
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=FN
JAPAN 2 YEAR ISSUE 0.1% 01-12-20 JPY 20,190,000,000 161,742,483.35 1.12
BA&st 161,742,483.35 1.12
T—D—
SARANAC CLO V LTD L3RUSD+1.31% 26-07-29 usD 32,000,000 28,231,452.63 0.20
Sy—_— B 28,231,452.63 0.20
Lo TILY
ACTAVIS FUNDING SCS E3R+0.35% 01-06-19 EUR 25,595,000 25,592,422.01 0.18
ACTAVIS FUNDING SCS 0.5% 01-06-21 EUR 17,183,000 17,212,707.76 0.12
ALTI FINA SA 6.625% 15-02-23 usD 28,005,000 24,004,474.31 0.17
ALTICE EUROPE NV 6.25% 15-02-25 EUR 43,643,000 35,630,678.61 0.25
ALTICE EUROPE NV 7.25% 15-05-22 EUR 127,567,000 122,951,838.55 0.85
ALTICE EUROPE N.V. 7.625% 15-02-25 usD 19,892,000 13,476,864.56 0.09
ALTICE EUROPE SA 7.625% 15-02-25 usD 42,814,000 29,006,559.38 0.20
ALTICE FIN 4.75% 15-01-28 EUR 9,113,000 7,533,322.20 0.05
ATENTO LUXCO 1 6.125% 10-08-22 uUsD 7,345,000 6,396,828.13 0.04
ERFFP 2 1/4 01/27/22 EUR 15,977,000 16,440,022.21 0.1
EURO SCIE 3.375% 30-01-23 EUR 4,368,000 4,636,515.92 0.03
EURO SCIE 4.875% PERP EUR 13,735,000 14,162,115.23 0.10
EUROFINS SCIENTIFIC 2.125% 25-07-24 EUR 16,600,000 15,982,007.01 0.1
EUROFINS SCIENTIFIC 3.25% PERP EUR 1,244,000 1,076,235.52 0.01
SBERBANK OF RUSSIA VIA SB CAPITAL 3.08% 07-03-19 EUR 15,615,000 15,834,460.15 0.11
THE BANK OF NEW YORK MELLON LUXEMB SA E3R+4.5% 15-12-50 CV EUR 53,000,000 28,670,135.10 0.20
oIy &5t 378,607,186.65 2.62
AxSa
BBVA BANCOMER 5.125% 18-01-33 usD 2,795,000 2,187,618.23 0.02
MEXICAN BONOS 7.5% 03-06-27 - PAYE TOUS LES 182 JOURS MXN 78,450,900 326,320,325.42 2.27
PETROLEOS MEXICANOS 4.875% 21-02-28 EUR 36,812,000 36,610,103.83 0.25
PETROLEOS MEXICANOS 6.35% 12-02-48 usD 20,565,000 14,860,820.27 0.10
PETROLEOS MEXICANOS 6.75% 21-09-47 usD 107,403,000 79,777,368.11 0.55
A%La &F 459,756,235.86 3.19
Foo5
ALME LOAN FUNDING IV BV E3R+0.75% 15-01-32 EUR 10,909,000 10,756,256.42 0.07
ALME LOAN FUNDING IV BV E3R+1.2% 15-01-32 EUR 13,636,000 13,232,552.88 0.09
BARINGS EURO CLO 20181 E3R+1.0% 15-04-31 EUR 5,000,000 4,791,634.22 0.03
BARINGS EURO CLO 20181 E3R+1.5% 15-04-31 EUR 2,950,000 2,805,112.09 0.02
DRYDEN XXVII EURO CLO 2017 1.58% 15-05-30 EUR 13,843,000 14,016,218.38 0.10
DRYDEN XXVII EURO CLO 2017 2.39% 15-05-30 EUR 16,150,000 16,466,804.32 0.11
MYRIAD 6% 07/18/20 usD 71,678,000 66,335,774.05 0.46
TEVA PHAR FIN 0.375% 25-07-20 EUR 9,180,000 8,990,381.44 0.06
TEVA PHAR FIN 1.25% 31-03-23 EUR 9,180,000 8,443,126.43 0.06
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TEVA PHARMACEUTICAL FINANCE Il BV 3.25% 15-04-22 EUR 15,000,000 15,244,075.00 0.11
ST ER 161,081,935.23 1.1
FraXME
TCHEQUE REPUBLIQUE GOVERNMENT BOND 0.0% 10-02-20 CzZK 3,121,790,000 119,165,845.58 0.82
TCHEQUE REPUBLIQUE GOVERNMENT BOND 0.0% 17-07-19 CZK 4,120,380,000 158,843,634.78 1.10
FraH#fE &5 278,009,480.36 1.92
L—=F
GLOBALWORTH REAL ESTATE INVESTMENTS LTD 2.875% 20-06-22 EUR 17,375,000 17,654,861.27 0.12
GLOBALWORTH REAL ESTATE INVESTMENTS 3.0% 29-03-25 EUR 13,707,000 13,295,292 .42 0.09
—==7 &%t 30,950,153.69 0.21
EE
BARCLAY 2.625% 11-11-25 EMTN EUR 17,420,000 17,278,055.64 0.12
CHANNEL LINK ENTERPRISES FINANCE PLC 1.761% 30-06-50 EUR 12,013,000 12,045,402.76 0.08
CHANNEL LINK ENTERPRISES FINANCE PLC 2.706% 30-06-50 EUR 14,221,000 14,373,696.03 0.10
RBS 3 5/8 03/25/24 EUR 38,549,000 39,772,756.49 0.28
TLWLN 6 1/4 04/15/22 usD 61,962,000 52,987,722.72 0.36
VODAFONE GROUP 6.25% 03-10-78 usD 59,418,000 49,221,847.29 0.34
xE A 185,679,480.93 1.28
Ry —TY
INTRUM JUSTITIAAB E3R+2.625% 15-05-22 EUR 12,800,000 12,123,306.95 0.08
INTRUM JUSTITIAAB 2.75% 15-07-22 EUR 31,291,000 29,297,867.60 0.21
Ayz—Tr &t 41,421,174.55 0.29
LR
UBS GROU FUND 3.0% 15-04-21 usD 46,850,000 40,760,299.17 0.28
5.125% 15/05/2024 usD 1,260,000 1,136,968.64 0.01
ALA Bt 41,897,267.81 0.29
FHTIRE L EELUTRETME I Sh - E%
BIUHELOSMIES &5 4,057,055,013.79 28.07
EEbLUELOAMAS S5 4,057,055,013.79 28.07
A3
sk EYErS AP0k BV EIEY dhilit o HIE S
RF—
BELG TREA BILL ZCP 07-03-19 EUR 35,400,000 35,453,789.23 0.25
~LE¥— At 35,453,789.23 0.25
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RARAY
SPAI LETR DEL TESO ZCP 05-04-19 EUR 503,292,000 503,911,727.44 3.49
SPAI LETR DEL TESO ZCP 10-05-19 EUR 185,000,000 185,299,459.37 1.28
SPAI LETR DEL TESO ZCP 14-06-19 EUR 529,906,000 530,958,182.13 3.66
SPAI LETR DEL TESO ZCP 16-08-19 EUR 210,039,000 210,579,422.84 1.46
SPAI LETR DEL TESO ZCP 18-01-19 EUR 150,000,000 150,042,423.17 1.04
SPAIN LETRAS DEL TES ZCP 080319 EUR 457,785,000 458,179,922.11 3.17
SPAIN LETRAS DEL TES ZCP 120719 EUR 135,635,000 135,946,771.26 0.94
SPAIN LETRAS DEL TES ZCP 130919 EUR 378,358,000 379,451,928.29 2.63
ARSIy B 2,554,369,836.61 17.67
IS5V R
FRANCE TREASURY BILL ZCP 080519 EUR 265,000,000 265,737,784.05 1.84
FRENCH REP ZCP 06-03-19 EUR 91,300,000 91,442,699.31 0.63
FRENCH REP ZCP 10-04-19 EUR 431,097,343 432,043,085.31 2.99
FRENCH REP ZCP 13-03-19 EUR 114,281,822 114,458,374.52 0.79
FRENCH REP ZCP 20-02-19 EUR 333,626,072 333,947,598.75 2.31
IS5V BE 1,237,629,541.94 8.56
Fox
HELLENIC TBILL ZCP 08-02-19 EUR 100,000,000 99,925,670.33 0.69
HELLENIC TBILL ZCP 11-01-19 EUR 80,471,000 80,454,256.74 0.56
Fyirw & 180,379,927.07 1.25
1437
ITAL BUON ORDI DEL ZCP 12-04-19 EUR 220,000,000 220,011,110.56 1.52
137 &5t 220,011,110.56 1.52
FRILEHIL
PORT TREA BILL ZCP 17-05-19 EUR 221,248,000 221,613,859.86 1.53
PORT TREA BILL ZCP 19-07-19 EUR 222,199,391 222,700,423.65 1.54
RILMHIIL BF 444,314,283.51 3.07
ik EIre {00k R ElRy b
BB a5t 4,672,158,488.92 32.32
‘B &5t 4,672,158,488.92 32.32
SEMERAER
ScHIERs|
MEITHIEE(SELUTIRICE TS5 HmE]
CME RTY INDEX 5 0319 usD -2,314 267,198.53
EUR XEUR FESX D 0319 EUR -9,155 1,396,105.42 0.01
EUR XEUR FSTS D 0319 EUR -14,256 3,207,600.00 0.02
NQ USA NASDAQ 0319 uSsD -3,089 1,362,834.96 0.01
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SP 500 MINI 0319 usD -1,879 161,913.05
XEUR FGBL BUN 0319 EUR -5,317 -4,199,366.60 -0.02
HHTiEIcs1T55MmE] &5 2,196,285.36 0.02
JEETIRIHIT 5% DG
BCl4 GDMNTR 0319 UsD 137,860 3,806,485.79 0.03
BCI6 GDMNTR 0319 usD 11,263 259,497.28
BCI7 ML GDMN 0319 usD 36,132 285,939.47
ML GDMNTR 0319 usD 87,824 1,802,200.31 0.01
ML GDMNTR 0319 usD 34,490 821,663.94 0.01
ML GDMNTR 0319 usD 62,972 395,570.62
ML MLEICAG1 0319 usD -817,632 139,262.41
ML SOX 0319 usD -149,611 -5,781,818.14 -0.04
EETIRICE TR MG &5 1,728,801.68 0.01
SPms &5t 3,925,087.04 0.03
FFav sl
JEEETHIRICE T B4 T avEmE]
EUR/CHF P 1.095 EUR 27,370,000 2,531,725.00 0.02
EUR/USD P 1.075 EUR 43,300,000 4,438,250.00 0.03
EUR/USD P 1.08 EUR 43,300,000 4,871,250.00 0.03
GBP/USD C 1.41 GBP 20,000,000 1,615,508.89 0.01
GBP/USD C 1.41 GBP -20,000,000 -1,615,508.89 -0.01
GBP/USD C 1.415 GBP 20,000,000 1,448,387.28 0.01
GBP/USD C 1.415 GBP -20,000,000 -1,448,387.28 -0.01
LIBOR USD 3 MOIS 06/2019 CALL 2.25 usD 2,725,000,000 940,685.78 0.01
LIBOR USD 3 MOIS 06/2019 CALL 2.25 usD 2,724,422,000 940,486.25 0.01
LIBOR USD 3 MOIS 06/2019 PUT 2.2 usD -2,725,000,000 -2,907,024.47 -0.02
LIBOR USD 3 MOIS 06/2019 PUT 2.2 usD -2,724,422,000 -2,906,407.86 -0.02
LIBOR 3 MOIS USD 06/2019 CALL 2.25 usD 4,088,000,000 1,411,201.27 0.01
LIBOR 3 MOIS USD 06/2019 CALL 2.25 usD 2,725,000,000 940,685.78 0.01
LIBOR 3 MOIS USD 06/2019 CALL 2.5 usD 2,730,000,000 2,090,880.29 0.01
LIBOR 3 MOIS USD 06/2019 CALL 2.5 usD 2,730,000,000 2,087,336.53 0.01
LIBOR 3 MOIS USD 06/2019 CALL 2.5 usD 2,730,000,000 2,087,336.53 0.01
LIBOR 3 MOIS USD 06/2019 PUT 2.2 usD -2,725,000,000 -2,907,025.18 -0.02
LIBOR 3 MOIS USD 06/2019 PUT 2.2 usD -4,088,000,000 -4,361,070.10 -0.03
LIBOR 3 MOIS USD 06/2019 PUT 2.4 usD -2,730,000,000 -4,391,141.54 -0.03
LIBOR 3 MOIS USD 06/2019 PUT 2.4 usD -2,730,000,000 -4,391,141.54 -0.03
LIBOR 3 MOIS USD 06/2019 PUT 2.4 usD -2,730,000,000 -4,391,141.54 -0.03
USD/IDR P 13580.0 usD -113,500,000 -341,150.33
USD/IDR P 13580.0 usD -113,500,000 -341,150.33
USD/IDR P 13580.0 usD -227,194,739 -682,885.99
USD/IDR P 14745.0 usD 227,194,739 4,972,984.09 0.03
USD/IDR P 14745.0 uUsD 113,500,000 2,484,360.76 0.02
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BHMFEEHED LT B SEE S 5E FTifi<%8 (%)
USD/IDR P 14745.0 usD 113,500,000 2,484,360.76 0.02
USD/JPY P 105.0 USD 36,500,000 7,343,743.17 0.04
USD/JPY P 105.0 USD 36,500,000 6,944,626.69 0.04
USD/TRY P 4.39 usD 16,500,000 16,598.87
USD/TRY P 4.39 usD 16,500,000 16,598.87
USD/TRY P 5.18 usD 6,850,000 1,153,501.29 0.01
USD/TRY P 5.19 uUsD 6,850,000 1,138,520.75 0.01
JEEETIRIZEI1TE4 T a Vs &5 21,274,993.80 0.14
TS E L FEUTIRICE TR T aVmE|
DJ EURO STOXX 50 01/2019 CALL 3350 EUR 68,372 136,744.00
NASDAQ 100 INDEX 01/2019 CALL 7325 usD 1,572 71,507.68
ke ESre {00 b Thak b2
*AFavmsl At 208,251.68
A7 armsl &5t 21,483,245.48 0.14
ZO4D KM ERE R
LYk TFI4ILE ATy THE]
CDX EM S30 V1 MKT 5Y usD -45,691,000 1,860,273.67 0.02
CDX EM S30 V1 MKT 5Y uUsD -45,690,000 1,860,232.95 0.01
CDX EM S30 V1 MKT 5Y usD -45,690,000 1,860,232.95 0.01
CDX EM S30 V1 MKT 5Y usD -45,682,000 1,859,907.24 0.01
CDX EM S30 V1 MKT 5Y uUsD -45,681,000 1,859,866.53 0.01
CDX EM S30 V1 MKT 5Y uUsD -45,680,000 1,859,825.81 0.01
CDX EM S30 V1 MKT 5Y usD -45,679,000 1,859,785.10 0.01
CDX EM S30 V1 MKT 5Y usD -45,679,000 1,859,785.10 0.01
CDX EM S30 V1 MKT 5Y uUsD -45,679,000 1,859,785.10 0.01
ITRAXX EUR XOVER S30 EUR -270,353,719.94 -17,550,191.96 -0.11
SLSybTFIFILM AT YTERE] A5t -810,497.51 -0.01
EFRIYTIME|
BUBOB6R/0.0/FIX/1.87 HUF 29,675,000,000 -1,820,010.66 -0.01
BUBOG6R/0.0/FIX/1.877 HUF 29,675,000,000 -1,847,046.15 -0.01
E3M/0.0/F1X/0.1212 EUR 13,843,000 -80,782.68
E3M/0.0/F1X/0.3002 EUR 16,151,000 -127,336.73
FIX/1.87/BUBO6R/0.0 HUF 14,605,000,000 895,745.77 0.01
FIX/1.87/BUBO6R/0.0 HUF 13,910,000,000 853,120.42 0.01
FIX/1.8775/BUBO6R/0. HUF 15,450,000,000 961,646.60 0.01
FIX/1.8775/BUBO6R/0. HUF 15,400,000,000 958,534.48 0.01
FIX/2.264/L3MUSD/0.0 uUsD 1,908,181,000 -6,206,032.58 -0.04
FIX/2.264/L3MUSD/0.0 usD 1,908,249,000 -6,206,253.74 -0.04
FI1X/2.358/L3MUSD/0.0 usD 2,120,800,000 -5,213,737.69 -0.04
FIX/2.36/L3MUSD/0.0 usD 951,600,000 -2,323,330.79 -0.02
FIX/2.4025/L3MUSD/O0. UsSD 951,600,000 -1,981,782.02 -0.01
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AEEEDEH & prep Eo ik 12} (%)
FIX/2.405/L3MUSD/0.0 usD 951,600,000 -1,961,637.05 -0.01
FI1X/2.408/L3MUSD/0.0 usD 951,600,000 -1,937,579.63 -0.01
FI1X/2.875/L3MUSD/0.0 usD 942,275,000 1,798,000.66 0.01
FIX/3.194/L3MUSD/0.0 usD 1,602,000,000 18,019,084.11 0.12
FIX/3.2/L3MUSD/0.0 usD 1,750,000,000 19,858,592.49 0.13
FIX/3.2255/L3MUSD/O0. usD 1,455,000,000 17,128,308.62 0.12
FIX/3.29/L3MUSD/0.0 usD 1,850,000,000 23,710,230.50 0.15
FIX/3.29/L3MUSD/0.0 usD 1,445,600,000 18,527,302.28 0.13
FIX/3.3/L3MUSD/0.0 usD 1,411,343,000 18,323,198.94 0.13
L3MUSD/0.0/FIX/2.349 usD 1,985,496,000 2,521,231.68 0.02
L3MUSD/0.0/FIX/2.357 usD 1,985,413,000 2,380,793.55 0.02
L3MUSD/0.0/FIX/2.387 usD 992,400,000 951,554.60 0.01
L3MUSD/0.0/FIX/2.403 usD 2,210,600,000 1,842,891.84 0.01
L3MUSD/0.0/FIX/2.44 usD 992,400,000 530,686.36
L3MUSD/0.0/FIX/2.445 usD 992,400,000 490,665.68
L3MUSD/0.0/FIX/2.447 usD 992,400,000 470,611.94
L3MUSD/0.0/FIX/2.922 usD 991,631,000 -3,334,583.15 -0.02
L3MUSD/0.0/FIX/3.252 usD 358,000,000 -13,988,822.99 -0.10
L3MUSD/0.0/FIX/3.254 usD 391,000,000 -15,337,570.57 0.1
L3MUSD/0.0/FIX/3.279 usD 327,500,000 -13,479,913.18 -0.09
L3MUSD/0.0/FIX/3.316 usD 325,000,000 -14,303,752.79 -0.10
L3MUSD/0.0/FIX/3.324 usD 425,000,000 -18,946,675.86 -0.14
L3MUSD/0.0/FIX/3.331 usD 325,000,000 -14,661,205.88 -0.10
£FRDYTmE At 6,464,146.38 0.04
ERRFEMEI
CFD GS BLACKS uUsD -675,071 2,314,900.34 0.02
CFD JP ANHEUS EUR -229,641 2,282,631.54 0.02
CFD MER OMC 1230 usD -474,795 1,549,215.19 0.01
CFD ML AMERIC usD -759,526 1,063,063.99 0.01
CFD ML NORD uSsD -263,835 445,974.83
CFD ML PREMI usD -207,970 420,251.67
CFD MO PIND usD -975,097 443 555.47
CFD UB FOOT usD -305,167 854,248.70 0.01
CFD UB UNIT 1230 usD -123,180 1,397,580.89 0.01
KMS KOHL'S MS 1230 usD -334,163 -148,008.72
MMA MS MACY'S 1230 usD 734,980 2,854,665.79 0.03
MS TARGET 1230 usD -470,681 2,005,175.59 0.01
E&RENE & 15,483,255.28 0.12
FOMOEMEHER &5 21,136,904.15 0.15
sesnts & 46,545,236.67 0.32
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B NEERLE
BNP Paribas margin calls in USD uSsD -2,048,463.72 -1,791,946.57 -0.02
BNP Paribas margin calls in EUR EUR -404,338.83 -404,338.83
BBINEERLE &F -2,196,285.40 -0.02
SIMENE 9,340,871,795.91 64.63
FiLENE -9,300,365,894.39 -64.34
SMENE 1,301,284,173.91 9.00
HEE 14,454,828,270.70 100.00
HAIE=vyT-/3M)ETY AJPY Inc JPY 1,508,908.000 10,216.00
HILE=vy5-/3M)ET> B JIPY Inc JPY 800,603.000 10,487.00
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(B) BN GRE&EH) AfE &I~

- Wi B o * ‘
Pl O m & | M % | EESEAH

A& % THM THM
KA AZEEE330[H] 1. 48 116, 000 116,173 | 2019/9 /27
KERIF  AZEEE331[H] 1.41 100, 000 100,269 | 2019/10/29
SUH IR SRR 1A RS 23]E] 1.37 100, 000 100,218 | 2019/10/18
TR ATEVERR2IAEEEEE 4 [0 1.56 100, 000 100, 007 | 2019/ 8 /20
TR ATEERL2IAEEE 5 [0 1.35 100, 000 100, 222 | 2019/10/18
IR ATERVRIAEEEE 3 8] 1.41 140, 000 140,196 |  2019/9 /25
R R ABEERR264E S 4 [A] 0.135 100, 000 100,016 | 2019/9 /26
Il B R NBESERR2 1R 1 [ 1.35 100, 000 100, 256 |  2019/10/28
FRITHIGHGE  AZEFT9R] 1.34 100, 000 100, 246 |  2019/10/25
IR AZEER2 VLSS 2 [A] 1.35 100, 000 100, 262 | 2019/10/29
BEVEIR AZE (54F) “FRRk264EEE 1 [0l 0.153 100, 000 100, 034 | 2019/10/31

/N ) 1, 156, 000 1,157,903
WHES Gr< £80E)
HARBOR G S TAE BRI 5460 0.219 100, 000 100,020 | 2019/ 9 /20
HARBOR G S TAE R RIE 2R 67(m] 0. 001 100, 000 100,000 | 2019/ 9 /20
AARHBERRA « ARSI 53 1.38 400, 000 400, 478 2019/9 /20
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