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b)) ]
UBS EUROPE SE
BOFA SECURITIES EURO
AFarms|
USD/CNH P 6.8
USD/CNH P 6.8
USD/CNH P 6.8
USD/CNH P 6.8
USD/CNH P 6.8
USD/TRY P 7.2
USD/TRY P 7.2
USD/NOK P 8.4
USD/NOK P 8.4
POUND STERLING 02/2021 PUT 0.885
USD/RUB P 72.0
USD/RUB P 72.0
POUND STERLING 01/2021 PUT 0.892
POUND STERLING 01/2021 PUT 0.8694
POUND STERLING 02/2021 PUT 0.892
POUND STERLING 02/2021 PUT 0.885
POUND STERLING 02/2021 PUT 0.8694
POUND STERLING 02/2021 PUT 0.892
USD/BRL P 4.95
USD/BRL P 4.95
POUND STERLING 02/2021 PUT 0.8694
POUND STERLING 01/2021 PUT 0.896
POUND STERLING 01/2021 PUT 0.874
USD/KRW P 1050.0
USD/TRY P 7.4
USD/TRY P 7.4
USD/TRY P 7.4
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125,683,920.00
292,360,089.49
977,055,596.42
238,637,922.44

73,836,945.00

157,979,075.11
297,724,564.24

113,578,534.65
493,346,729.06
380,018,405.39
493,596,940.04
493,346,729.06
32,945,968.70
15,625,385.15
116,278,664.55
43,295,247 .44
27,830,461.57
65,005,860.00
62,474,929.51
190,891,500.80
43,102,928.00
39,214,124.54
27,830,461.57
10,042,824.96
96,284,680.80
33,051,366.93
68,317,600.43
24,658,722.00
168,383,523.75
34,316,941.75
83,557,386.30
31,449,993.87
15,590,503.05
15,378,693.15
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76,863,326.16
38,397,450.19
37,903,329.87
64,243,086.20
64,243,086.20
127,162,709.68
63,415,922.00
64,243,086.20
133,592,420.52
134,580,076.25
68,765,355.91
214,443,499.65
321,665,374.45
102,777,374.82
20,555,374.99
103,332,999.80
199,999,374.62
37,222,249.90
32,025,874.63
32,025,874.63
198,393,236.00
198,393,360.98
198,393,360.98
198,393,485.95
35,455,313.25
131,609,252.40
48,147,051.50
24,073,306.40
24,073,745.10
32,025,874.63
32,025,874.63
38,386,031.95
19,193,015.98
19,193,015.98
19,193,015.98
9,596,507.99

6,415,136.99
5,270,398.43
11,724,336.11
10,800,065.63

155,767,234.73
77,161,538.17
231,834,416.31
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551,144.61
34,224,478.92
171,258,755.51
142,057.68
4,865,581.82

211,042,018.54

34.67
7,797,321.83
3,663,833.63

11,461,190.13

199,580,828.41

249,605,891.23
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o MEEIC
HIHEE% DA EE iy B EHHEE
# (%)
BB LCEL O A MEES
HETIEEIZELUTIE TS ISh X B LB O A Mm%
KAy
PUMA SE EUR 1,013,923 93,564,814.44 0.83
VOLKSWAGEN AG-PREF EUR 473,580 72,183,063.60 0.64
rFqy &t 165,747,878.04 1.47
TSN
ITAU UNIBCO BCO MULTI.ADR PF usD 11,066,579 55,081,906.02 0.49
IS && 55,081,906.02 0.49
HAIVER
JDCOM INC usD 4,234,869 304,233,570.43 2.69
JD HEALTH INTERNATIONAL INC HKD 3,090,130 48,857,097.68 0.43
TARUBE At 353,090,668.11 3.12
hr5
BARRICK GOLD CORP usD 2,240,645 41,716,229.90 0.36
FRANCO-NEVADA CORP CAD 498,559 51,045,686.68 0.46
WHEATON PRECIOUS METALS-REGISTERED SHARE ~ USD 3,093,836 105,542,654.28 0.93
h+4 & 198,304,570.86 1.75
FE
CHONGQING ZHIFEI BIOLOGICA-A CNY 7,415,966 137,081,098.14 1.21
GDS HOLDINGS LTD usD 994,881 76,139,640.26 0.68
GREE ELECTRIC APPLIANCES S.A CNY 6,001,509 46,456,230.78 0.41
KINGSOFT CLOUD HOLDINGS-ADR usD 1,464,918 52,141,047.69 0.47
QINGDAO HAIER-A CNY 15,560,536 56,802,626.48 0.50
WUXI BIOLOGICS CAYMAN INC HKD 7,395,095 80,130,255.45 0.71
thE &5t 448,750,898.80 3.98
Fov—Y
NOVO NORDISK AS DKK 985,650 56,496,325.29 0.51
ORSTED DKK 354,586 59,237,005.82 0.52
Fu9—b O 115,733,331.11 1.03
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RARAY
AENA SA EUR 392,211 55,772,404.20 0.49
AMADEUS IT GROUP SA EUR 486,408 28,970,460.48 0.26
ARAY S 84,742,864.68 0.75
*(E

AFC FIDELITY NALT INFORMATION SCES uSD 1,111,618 128,519,048.90 1.14
AIRBNB INC-CLASS A USD 21,394 2,566,825.39 0.02
ALPHABET- A USD 105,839 151,606,117.41 1.35
AMAZON.COM INC uSD 55,861 148,694,672.66 1.31
ANTHEM uSD 498,015 130,691,542.11 1.16
BLACKSTONE MORTGAGE TRU-CL A USD 2,277,303 51,239,550.15 0.45
BOOKING HOLDINGS INC usD 53,426 97,253,178.88 0.86
BOSTON SCIENTIFIC CORP uSD 1,778,431 52,253,356.59 0.46
CAPITAL ONE FINANCIAL CORP usD 882,813 71,322,026.11 0.63
CENTENE CORP USD 1,254,613 61,554,017.73 0.55
CONSTELLATION BRANDS INC USD 783,294 140,231,744.27 1.24
COSTCO WHOLESALE CORP USD 283,682 87,357,038.09 0.77
DOLLAR GENERAL uSD 326,963 56,197,391.93 0.50
FACEBOOK INC-A USD 908,176 202,752,119.78 1.79
FAIR ISAAC USD 101,582 42,427,743.27 0.38
FISERV INC uSD 1,103,150 102,655,926.61 0.91
GODADDY A uSD 911,556 61,798,512.69 0.55
INTERCONTINENTALEXCHANGE GROUP USD 1,560,636 147,052,204.19 1.31
LULULEMON ATHLETICA INC. USD 255,675 72,724,915.41 0.64
MASTERCARD INC usD 214,521 62,581,117.03 0.55
MATCH GROUP INC uSD 535,232 66,136,836.32 0.59
MERCADOLIBRE USD 38,489 52,697,104.80 0.46
MERCK AND USD 382,453 25,568,759.27 0.23
MICROSOFT CORP uSD 376,181 68,383,129.43 0.61
NETFLIX INC uSD 154,437 68,251,169.96 0.60
NEWMONT CORP USD 2,884,300 141,179,949.33 1.25
PAYPAL HOLDINGS INC USD 422,854 80,938,585.92 0.72
PLANET FITNESS INC uSD 811,365 51,478,292.63 0.45
SALESFORCE.COM INC uSD 490,685 89,242,068.61 0.79
SCHRODINGER INC usD 28,293 1,830,934.36 0.01
STRYKER CORP USD 300,751 60,231,314.65 0.54
TMOBILE US INC uSD 745,802 82,196,395.49 0.73
TRADEWEB MARKETS INC-CLASS A uSD 732,719 37,397,982.55 0.33
UNITEDHEALTH GROUP INC USD 99,293 28,458,231.57 0.26
XE &5t 2,725,469,804.09 24.14




HILE=vy - 1R)ETY AIPYISRX /B IPYITR

=g MEEC
TS D 2 A a1 B4 EHHEE
% B {48
(%)
TI5VR
ESSILORLUXOTTICA EUR 735,959 93,871,570.45 0.83
HERMES INTERNATIONAL EUR 236,416 207,951,513.60 1.85
SAFRAN SA EUR 1,016,794 117,897,264.30 1.04
WORLDLINE SA EUR 755,346 50,747,868.60 0.53
I5VR B 479,468,216.95 4.25
AR
HDFC BANK LTD INR 5,572,171 89,520,721.99 0.79
14oF Bt 89,520,721.99 0.79
FALSUR
MEDTRONIC PLC usD 761,984 72,950,681.02 0.65
FANSUF &t 72,950,681.02 0.65
e b4
UNICREDIT SPA EUR 3,091,459 23,643,478.43 0.21
137 &5t 23,643,478.43 0.21
BX
NINTENDO CO LTD JPY 293,307 152,846,475.59 1.35
B& &5t 152,846,475.59 1.35
*5o5
ELASTIC NV usD 717,588 85,702,369.69 0.76
NXP SEMICONDUCTO usD 468,299 60,859,159.00 0.54
A58 &Ft 146,561,528.69 1.30
BE
HYUNDAI MOTOR CO LTD KRW 209,595 30,276,846.18 0.27
LG CHEMICAL KRW 107,681 66,756,687.62 0.59
SAMSUNG ELECTRONIC KRW 2,492,553 151,900,046.98 1.35
BE &5 248,933,580.78 2.21
LR
ALCON INC usD 860,958 46,427,206.77 0.41
ALR Bt 46,427,206.77 0.41
#HlmiRF LT ELTHIETMEIIh =%k
HLUVELOF @IS A5t 5,407,273,811.93 47.90
HABLVELOFMEIS S5 5,407,273,811.93 47.90
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a1y
FRESENIUS SE 1.625% 08-10-27 EUR 15,400,000 16,911,930.86 0.15
Rty &&t 16,911,930.86 0.15
FILEUFY
STONEWAY CAPITAL 10.0% 01-03-27 usD 17,400,000 5,149,353.01 0.05
FLEVFY At 5,149,353.01 0.05
Py )b 4
ERSTE GR BK 4.25% PERP EUR 33,200,000 34,586,120.07 0.31
RAIFFEISEN BANK INTL AG 6.0% PERP EUR 38,600,000 42,100,886.38 0.37
A—RN)7 B 76,687,006.45 0.68
INS2—H
SEADRILL NEW FINANCE OTHER R+0.0% 15-07-25  USD 5,017,542 1,893,205.75 0.02
NIa—4 &F 1,893,205.75 0.02
TAIVEHES
APEX 2017 2XA MTGE L3RUSD+1.27% 20-09-29  USD 36,500,000 29,685,583.56 0.26
BANCO MERCANTILE DEL NORTE SAGRAND 8.375% PERP  USD 22,939,000 22,814,677.95 0.20
HALCYON LOAN ADVISORS FUNDING L3RUSD+1.28% 25-04-29  USD 24,622,159 20,161,021.01 0.18
JFIN CLO LTD 161X L3RUSD+1.47% 24-04-29 usD 42,000,000 33,725,156.81 0.30
VENTURE CDO LTD L3RUSD+1.45% 20-01-29 usD 28,000,000 23,022,434 .57 0.21
TARUHER At 129,408,873.90 1.15
e
CAN IMP BK 2.606% 22-07-23 usD 17,868,000 15,270,847.96 0.14
h+a aFt 15,270,847.96 0.14
a—roARIT—L
IVORY COAST 5.75% 31/12/2032 / MULTI-CPON & SINKABLE ~ USD 8,803,000 5,139,688.18 0.05
IVORY COAST EUR 11,104,000 11,486,806.60 0.10
IVORY COAST GOVERNMENT INT BOND 5.25% 22-03-30  EUR 8,906,000 9,945,005.07 0.09
IVORY COAST GOVERNMENT INT BOND 6.625% 22-03-48  EUR 31,653,000 36,812,612.44 0.33
a—kCRO—L &t 63,384,112.29 0.57
Fow—Y
DANSKE BA 5.875% PERP EMTN EUR 18,032,000 19,168,061.08 0.17
Forv—Yy &t 19,168,061.08 0.17
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FI=hitFE
DOMINICAN REPUBLIC INTL BOND 4.875% 23-09-32 usD 12,395,000 11,366,186.13 0.10
DOMINICAN REPUBLIC INTL BOND 5.875% 30-01-60 usD 29,893,000 27,512,166.61 0.24
DOMINICAN REPUBLIC INTL BOND 6.0% 19-07-28 uUsD 13,204,000 13,219,719.69 0.12
FS=h#tAE & 52,08,072.43 0.46
757 aREER
SHELF DRILL 8.25% 15-02-25 USD 21,526,000 8,679.722.38 0.08
7S7EREEN &5 8,679,722.38 0.08
ZRAY
BANCO SANTANDER SA 5.25% PERP EUR 7,000,000 7,333,765.83 0.06
BANKINTER 0.625% 06-10-27 EUR 9,600,000 9,820.302.90 0.09
BBVA 1.0% 16-01-30 EUR 13,500,000 13,631,955.12 0.12
BBVA 5.875% PERP EUR 24,800,000 26,026,566.67 0.23
BBVA 6.0% PERP EUR 31,200,000 34.964,734.43 0.31
ARAY BF 91,777,324.95 0.81
KE
AMERICAN HONDA FIN 2.2% 27-06-22 uUsD 5,237,000 4,403,111.45 0.04
BOEING 5.15% 01-05-30 uSD 27,600,000 27,538,092.71 0.24
BOEING 5.705% 01-05-40 uSD 60,733,000 65.082.775.45 0.58
CEDC FINANCE CORP INTL 10.0% 31-12-22 usD 29,040,000 17,002,928.63 0.15
FIDELITY NATL INFORMATION SCES 0.75% 21-05-23 EUR 6,989,000 7,166,069.67 0.06
FORD MOTOR COMPANY 8.5% 21-04-23 usD 57,130,000 53,414,587.64 0.47
FORD MOTOR COMPANY 9.0% 22-04-25 usD 55,385,000 56,260,441.05 0.49
FORD MOTOR COMPANY 9.625% 22-04-30 usbD 19,898,000 23,337,072.40 0.21
HP ENTERPRISE 4.45% 02-10-23 uUsD 33,600,000 30,568,320.05 0.28
HP ENTERPRISE 4.65% 01-10-24 USsD 16,350,000 15,347,548.32 0.14
LIBERTY MUTUAL GROUP 3.625% 23-05-59 EUR 24,456,000 25,792,997.79 0.23
LYB INTL FINANCE Il LLC 3.375% 01-05-30 usD 29,800,000 27,529,106.29 0.25
LYB INTL FINANCE Il LLC 4.2% 01-05-50 usD 18,600,000 18,015,293.20 0.16
MURPHY OIL CORPORATION 5.75% 15-08-25 UsD 34,187,000 28,264,218.17 0.25
MURPHY OIL CORPORATION 5.875% 01-12-27 uUsD 18,596,000 15,137,127.45 0.14
NETFLIX 3.625% 15-06-30 EUR 23,043,000 26,358,401.24 0.24
NETFLIX 3.875% 15-11-29 EUR 46,600,000 54,146,766.44 0.48
NETFLIX INC 4.625% 15-05-29 EUR 39 386,000 48,042,003 45 0.42
OFSI FUND V LTD L3RUSD+1.32% 16-08-29 uUsD 24,600,000 20,194,835.60 0.17
ORACLE 2.95% 01-04-30 usD 28,488,000 26,235,194.84 0.23
STANDARD INDUSTRIES 2.25% 21-11-26 EUR 16,325,000 16,626,750.85 0.15
SYSCO 1.25% 23-06-23 EUR 24,850,000 25.719.062.37 0.22
UNITED STATES OF AMERICA 0.125% 15-04-25 uUsD 263,383,000 231,643,611.59 2.05
UNITED STATES TREASURY NOTEBOND 1.25% 15-05-50 usD 500 371.30 0.00
*E &t 863,826,687.95 7.65
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IS5V R
ACCOR SA 2.625% PERP EUR 26,000,000 24,710,645.75 0.22
AIRBUS GROUP SE 2.0% 07-04-28 EUR 17,928,000 20,337,055.35 0.18
AIRBUS GROUP SE 2.375% 09-06-40 EUR 8,579,000 10,409,796.21 0.09
AIRBUS GROUP SE ZCP 14-06-21 EUR 17,800,000 17,797,523.66 0.16
BNP PAR 1.125% 17-04-29 EMTN EUR 20,300,000 21,603,994.14 0.19
BQ POSTALE 0.875% 26-01-31 EUR 16,800,000 16,993,822.52 0.15
BQ POSTALE 3.875% PERP EUR 37,800,000 38,948,127.75 0.34
CA 4.0% PERP EUR 13,300,000 14,448,048.61 0.13
GETLINK 3.5% 30-10-25 EUR 19,413,000 20,125,009.11 0.18
JCDECAUX 2.625% 24-04-28 EUR 22,700,000 25,280,444.27 0.22
LA POSTE 3.125% PERP EUR 13,500,000 14,937,018.57 0.14
LA POSTE 5.3% 01-12-43 uUsD 12,000,000 10,342,582.38 0.08
RENAULT CREDIT INTERNATIONAL BANQUE SA 2.625% 18-02-30  EUR 10,800,000 11,184,364.03 0.10
SFR GROUP 5.875% 01-02-27 EUR 21,479,000 23,456,183.71 0.21
SFR GROUP 8.125% 01-02-27 USsD 10,909,000 10,161,912.88 0.09
SG 1.125% 21-04-26 EMTN EUR 51,800,000 54,361,400.01 0.48
I5VR B 335,097,928.95 2.96
v
ALPHA BANK 4.25% 13-02-30 EMTN EUR 7,123,000 6,992,409.14 0.06
HELLENIC REPUBLIC GOVERNMENT BOND 1.5% 18-06-30  EUR 214,569,000 233,605,620.47 2.06
HELLENIC REPUBLIC GOVERNMENT BOND 1.875% 04-02-35 ~ EUR 18,991,000 21,819,483.74 0.20
HELLENIC REPUBLIC GOVERNMENT BOND 4.0% 30-01-37  EUR 98 145.34 0
Fyirw & 262,417,658.69 2.32
H—ro—
PERSHING SQUARE 3.25% 15-11-30 uUsD 35,656,000 29,728,559.73 0.26
PERS SQUA HOL 5.5% 15-07-22 uUSsD 65,875,000 58,046,356.01 0.52
i—o— /& 87,774,915.74 0.78
NHY—
MAGY OLAJ GAZ 2.625% 28-04-23 EUR 16,406,000 17,639,785.14 0.16
NnNH)— & 17,639,785.14 0.16
FANSUK
AIB GROUP 6.25% PERP EUR 8,000,000 8,884,457.14 0.08
ARBOUR CLO V DAC E3R+1.4% 15-09-31 EUR 2,700,000 2,710,919.00 0.02
BAIN CAPITAL EURO CLO 20181 DAC E3R+1.7% 20-04-32  EUR 2,698,000 2,626,905.36 0.02
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+0.65% 03-10-29  EUR 10,547,000 8,241,039.57 0.07
BLACK DIAMOND CLO 20151 DESIG ACTIV COM E3R+1.15% 03-10-29  EUR 16,366,000 16,173,212.52 0.14
BLACK DIAMOND CLO 20151 DESIGACTIV COM E3R+1.6% 03-10-29  EUR 5,364,000 5,286,380.48 0.05
BLACKROCK EUROPEAN CLO IV DAC E3R+0.85% 15-07-30  EUR 9,869,000 9,894,863.04 0.09
CADOGAN SQUARE CLO X DAC 1.95% 25-10-30  EUR 12,413,000 12,329,215.56 0.11
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CARLYLE GLOBAL MKT EURO CLO 20152 E3R+0.73% 21-09-29 EUR 38,011,000 30,200,689.65 0.27
DAA FINANCE 1.601% 05-11-32 EUR 16,463,000 18,086,262.40 0.16
FCA BANK SPA IRISH BRANCH 1.25% 21-06-22 EUR 12,000,000 12,304,869.86 0.11
FCA CAPI 1.25% 21-01-21 EMTN EUR 18,326,000 18,553,490.75 0.17
GLG EURO CLO IV DAC E3R+0.7% 15-05-31 EUR 11,800,000 11,773,422.11 0.10
GLG EURO CLO IV DAC E3R+1.05% 15-05-31 EUR 5,400,000 5,289,770.05 0.05
GLG EURO CLO IV DAC E3R+1.6% 15-05-31 EUR 4,500,000 4,354,314.46 0.04
HARVEST CLO XV E3R+1.8% 22-11-30 EUR 2,500,000 2,444 140.75 0.02
HARVT VIII E3R+1.15% 15-01-31 EUR 4,100,000 4,040,459.67 0.03
HARVT VIl E3R+1.65% 15-01-31 EUR 2,200,000 2,123,993.20 0.01
ORWELL PARK E3R+0.78% 18-07-29 EUR 15,924,000 12,127,316.12 0.11
PURPLE FINANCE CLO 1 E3R+0.8% 25-01-31 EUR 5,452,000 5,459,037.74 0.04
PURPLE FINANCE CLO 1 E3R+1.3% 25-01-31 EUR 6,633,000 6,587,628.81 0.06
PURPLE FINANCE CLO 1 E3R+1.75% 25-01-31 EUR 4,089,000 4,015,649.79 0.04
RYANAIR 1.125% 15-08-23 EMTN EUR 17,294,000 17,556,307.34 0.16
RYANAIR 2.875% 15-09-25 EMTN EUR 20,888,000 22,641,587.66 0.20
ST PAULS CLO Il R DAC E3R+1.15% 15-01-32 EUR 11,321,000 11,197,797.71 0.10
ST PAULS CLO Il R DAC E3R+1.6% 15-01-32 EUR 7,943,000 7,721,371.77 0.07
ST PAULS CLO S8X B2 FIX 17-01-30 EUR 7,470,000 7,436,186.30 0.07
FALSUF &t 270,061,288.81 2.39
ARSIV
BANK LEUMI LE ISRAEL BM 3.275% 29-01-31 usD 12,330,000 10,572,053.08 0.09
LRSI BF 10,572,053.08 0.09
157

ATLANTIA EX AUTOSTRADE 1.625% 03-02-25 EUR 8,269,000 8,388,217.74 0.08
AUTOSTRADE PER L ITALIASPA2.875% 26-02-21 EUR 4,435,000 4,555,278.53 0.05
AUTOSTRADE PER L ITALIA SPA6.25% 09-06-22 GBP 15,942,000 19,528,796.91 0.17
ENELIM 8.75% 24/09/2073 usD 4,486,000 4,377,066.74 0.04
ENI 3.375% PERP EUR 48,791,000 52,847,587.34 0.47
FINEBANK BANCA FINE 5.875% PERP EUR 7,802,000 8,347,525.49 0.07
INTE 5.71% 15-01-26 USD 13,654,000 13,016.231.81 0.1
INTESA SANPA 7.7% PERP CV usD 6,192,000 5,864,472.53 0.05
INTESA SANPAOLO 6.25% PERP EUR 10,919,000 12,032,493.38 0.11
INTESA SANPAOLO 7.75% PERP EUR 10,846,000 13,416,408.87 0.12
ITALY BUONI POLIENNALI DEL TESORO 1.45% 15-05-25 EUR 142,469,000 152,614,618.92 1.35
ITALY BUONI POLIENNALI DEL TESORO 1.65% 01-12-30 EUR 131,407,000 146,091,934.41 1.29
ITALY BUONI POLIENNALI DEL TESORO 1.7% 01-09-51 EUR 56,917,000 60,964,488.94 0.54
ITALY GOVERNMENT INTL BOND 1.25% 17-02-26 uUsD 56,400,000 46,071,114.11 0.41
SOCIETAPER LA GESTIONE DI ATTIVITA 2.25% 17-07-27 EUR 17,105,000 18,864,210.59 0.16
UNICREDIT 2.2% 22-07-27 EMTN EUR 28,480,000 30,562,336.66 0.27
UNICREDIT 4.875% 20-02-29 EMTN EUR 51,630,000 58,610,786.50 0.52
UNICREDIT SPA 5.861% 19-06-32 USD 9,092,000 8,366,006.45 0.08
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UNICREDIT SPA 6.625% PERP EUR 10,082,000 10,693,636.44 0.10
UNICREDIT SPA 6.95% 31/10/2022 EUR 25,956,000 29,236,244.61 0.25
UNICREDIT SPA 7.5% PERP EUR 13,655,000 15,951,831.77 0.14
137 &5t 720,401,288.74 6.38
T—D—
SARANAC CLO V LTD L3RUSD+1.31% 26-07-29  USD 32,000,000 25,785,558.47 0.23
Sr—P— BE 25,785,558.47 0.23
Lot IT NG
ALTICE FRANCE 8.0% 15-05-27 EUR 17,812,000 19,586,985.59 0.16
B2W DIGITAL LUX SARL 4.375% 20-12-30 usD 7,948,000 6,791,398.17 0.06
EUROFINS SCIENTIFIC 2.125% 25-07-24 EUR 8,246,000 8,853,795.72 0.08
GAZPROM 7.288% 16/08/37 *USD usD 11,448,000 14,038,521.56 0.13
MILLICOM INTL CELLULAR 4.5% 27-04-31 usD 3,922,000 3,496,960.40 0.03
SBB TREASURY OYJ 0.75% 14-12-28 EUR 21,950,000 21,742,617.60 0.19
THE BANK OF NEW YORK MELLON LUXEMB SAE3R+4.5% 15-1250CV  EUR 41,500,000 21,399,191.77 0.19
oIy &5t 95,909,470.81 0.84
AxSa
BAN NTANDER MEXI 5.375% 17-04-25 usD 27,000,000 25,565,777.86 0.23
MEXICO GOVERNMENT INTL BOND 3.771% 24-05-61  USD 25,846,000 22,138,560.24 0.20
PEMEX PETROLEOS MEXICAN 3.75% 16/04/2026  EUR 45,310,000 46,796,090.41 0.41
PETROLEOS MEXICANOS 2.75% 21/04/27 EMTN ~ EUR 15,697,000 15,103,632.97 0.13
PETROLEOS MEXICANOS 4.75% 26-02-29 EUR 28,966,000 30,445,333.19 0.27
PETROLEOS MEXICANOS 4.875% 21-02-28 EUR 77,566,000 82,646,941.76 0.73
PETROLEOS MEXICANOS 7.69% 23-01-50 usD 47,518,000 40,589,432.48 0.36
PETROLEOS MEXICANOS FIX 28-01-60 usD 40,360,000 31,978,417.38 0.28
A% BF 295,264,186.29 2.61
JILyxz—
ADEVINTAA 2.625% 15-11-25 EUR 7,717,000 7,929,965.94 0.07
ADEVINTAA 3.0% 15-11-27 EUR 2,756,000 2,867,438.86 0.03
AKER BP A 4.0% 15-01-31 uUsD 36,562,000 32,724,754.39 0.29
AKER BP A 4.75% 15-06-24 usD 15,348,000 13,037,852.09 0.11
NORWEGIAN GOVERNMENT 2% 24/05/2023 NOK 560,594,000 56,300,128.01 0.50
JLyr— &t 112,860,139.29 1.00
VAS 24
CARNIVAL CORP usD 12,122,000 10,836,756.14 0.09
CARNIVAL CORPORATION 10.125% 01-02-26 EUR 13,084,000 15,784,946.48 0.14
CARNIVAL CORPORATION 10.5% 01-02-26 uUsD 8,195,000 8,121,793.88 0.08
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CARNIVAL CORPORATION 11.5% 01-04-23 uUshD 38,835,000 37,622,698.54 0.33
CARNIVAL CORPORATION 9.875% 01-08-27 usD 15,384,000 15,127,881.15 0.13
"< &t 87,494,076.19 0.77
FS504
ABN AMRO BK 4.375% PERP EUR 24,600,000 26,503,686.16 0.23
ALME LOAN FUNDING IV BV E3R+1.2% 15-01-32  EUR 13,636,000 13,688,744.81 0.12
BARINGS EURO CLO 20181 E3R+1.0% 15-04-31  EUR 5,000,000 4,892,677.50 0.04
BARINGS EURO CLO 20181 E3R+1.5% 15-04-31  EUR 2,950,000 2,851,780.60 0.02
COOPERATIEVE RABOBANK UA 3.25% PERP EUR 4,400,000 4,456,320.00 0.04
DRYDEN XXVII EURO CLO 2017 1.58% 15-05-30  EUR 13,843,000 13,921,014.23 0.13
DRYDEN XXVII EURO CLO 2017 2.39% 15-05-30 EUR 16,150,000 16,242,913.28 0.14
ELM BV FOR FIRMENICH INTL 3.75% PERP EUR 20,000,000 21,921,794.52 0.20
ING GROEP NV 6.75% PERP uUsD 27,048,000 24,483,961.02 0.21
JABHOL 3 3/8 04/17/35 EUR 23,700,000 30,759,127.79 0.27
JAB HOLDINGS BV 2.25% 19-12-39 EUR 5,900,000 6,608,843.38 0.06
JAB HOLDINGS BV 2.5% 17-04-27 EUR 24,600,000 28,071,519.99 0.25
NE PROPERTY BV 1.875% 09-10-26 EUR 29,285,000 29,633,214.70 0.26
NE PROPERTY BV 2.625% 22-05-23 EUR 17,720,000 18,748,065.85 0.17
NEW EUROPE PROPERTY COOPERATIF 1.75% 23-11-24  EUR 4,496,000 4,626,458.83 0.04
PROSUS NV EUR 18,450,000 19,406,997.71 0.18
PROSUS NV 1.539% 03-08-28 EUR 28,993,000 30,148,819.85 0.27
PROSUS NV 1.539% 03-08-28 EMTN EUR 4,440,000 4,614,738.33 0.04
PROSUS NV 3.832% 08-02-51 ushD 25,128,000 20,376,650.59 0.18
TELEFONICA EUROPE BV 2.502% PERP EUR 13,700,000 14,332,628.56 0.13
TEVA PHAR FIN 1.125% 15-10-24 EUR 11,239,000 10,495,173.73 0.10
TEVA PHAR FIN 1.25% 31-03-23 EUR 9,180,000 8,985,834.20 0.07
TEVA PHAR FIN 1.625% 15-10-28 EUR 11,685,000 10,378,508.15 0.09
TEVA PHARMACEUTICAL FINANCE II BV 6.0% 31-01-25  EUR 12,730,000 14,200,739.33 0.12
508 A 380,350,213.11 3.36
RILMHIL
BCP 3.871% 27-03-30 EMTN EUR 9,000,000 8,951,036.05 0.08
RILMHIIL BF 8,951,036.05 0.08
L—=F
GLOBALWORTH REAL ESTATE INVESTMENTS 2.95% 290726  EUR 11,611,000 12,386,864.52 0.11
GLOBALWORTH REAL ESTATE INVESTMENTS 3.0% 29-03-25  EUR 13,707,000 14,874,741.58 0.13
ROMANIAN GOVERNMENT INTLBOND 4.625% 03-04-49 ~ EUR 84,602,000 117,221,089.17 1.04
ROU 3.875% 29-10-35 EMTN EUR 76,478,000 94,313,753.91 0.84
—==7 &% 238,796,449.18 212
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ZE
BAE SYSTEMS 3.4% 15-04-30 usD 15,934,000 14,841,332.42 0.13
BARCLAYS 8.0% PERP usD 36,689,000 33,625,644.50 0.30
BP CAP MK 3.25% PERP EUR 27,800,000 30,170,258.47 0.27
BP CAP MK 3.625% PERP EUR 22,131,000 24,678,035.27 0.21
CARNIVAL 1.0% 28-10-29 EUR 32,820,000 23,780,729.09 0.21
CHANNEL LINK ENTERPRISES FINANCE PLC 1.761% 30-06-50  EUR 12,013,000 11,963,615.35 0.10
CHANNEL LINK ENTERPRISES FINANCE PLC 2.706% 30-06-50  EUR 14,221,000 14,576,326.53 0.13
EAS 1.75% 09-02-23 EMTN EUR 33,755,000 34,389,813.50 0.31
EASYJET 0.875% 11-06-25 EMTN EUR 45,129,000 43,525,399.71 0.39
EASYJET 1.125% 18-10-23 EMTN EUR 15,081,000 14,886,077.04 0.13
INFORMA 2.125% 06-10-25 EMTN EUR 17,910,000 18,992,980.90 0.17
RBS 2 3/4 04/02/25 EUR 11,500,000 13,031,399.86 0.12
ROYAL BK SCOTLAND GROUP 5.125% PERP GBP 14,170,000 16,565,678.34 0.15
STANDARD CHARTERED 2.5% 09-09-30 EUR 8,106,000 8,760,577.27 0.08
UBS AG LONDON 1.75% 21-04-22 uUsD 8,900,000 7,430,394.16 0.06
VODAFONE GROUP 6.25% 03-10-78 usD 50,492,000 46,496,845.92 0.41
xE A 357,715,108.33 3.17
a7
GAZPROM 2.95% 15-04-25 EUR 32,972,000 35,911,711.25 0.32
GAZPROM 3.0% 29-06-27 usD 58,037,000 48,748,850.64 0.44
GAZPROM 3.25% 25-02-30 usD 58,049,000 49,768,571.97 0.44
RUSSIAN FOREIGN BOND EUROBOND 1.85% 20-11-32  EUR 61,600,000 62,379,991.01 0.55
oLv7 &8 196,809,124.87 1.75
SUAR—L
VENA ENERGY CAPITAL PTE 3.133% 26-02-25 usD 22,416,000 18,757,616.16 0.17
SUHR—IL BE 18,757,616.16 0.17
RAYI—FTv
INTRUM JUSTITIAAB 2.75% 15-07-22 EUR 31,291,000 3,186,287.78 0.03
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 2.624% PERP  EUR 20,758,000 21,171,557.02 0.19
SAMHALLSBYGGNADSBOLAGET | NORDEN AB 4.625% PERP  EUR 18,869,000 20,643,895.68 0.18
SWEDBANK AB 5.625% PERP usD 18,800,000 16,623,068.94 0.15
Z2HI—F & 61,624,809.42 0.55
LR
UBS GROU FUND 3.0% 15-04-21 usD 46,850,000 38,840,132.47 0.34
UBS GROUP AG 5.125% PERP usD 10,372,000 9,269,386.02 0.08
ALR At 48,109,518.49 0.42
2954
UKRAINE GOVERNMENT INTL BOND 4.375% 27-01-30  EUR 30,262,000 30,286,064.90 0.27
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UKRAINE GOVERNMENT INTL BOND 7.253% 15-03-33  USD 13,559,000 12,459,731.89 0.1
UKRAINE GOVERNMENT INTL BOND 7.375% 25-09-32  USD 8,802,000 8,079,316.71 0.07
0954F &t 50,825,113.50 0.45
#HmIRF LT EETHIETMEIIh - E%
HLUVELOF @IS A5t 5,027,472,538.32 44.53
EHBLUVELOFMIS S5 5,027,472,538.32 44.53
ik T
sk EYErS AP0k BV EIEY dhili ko HIE S
RARAY
SPAI LETR DEL TESO ZCP 09-07-21 EUR 64,000,000 64,205,280.33 0.56
SPAI LETR DEL TESO ZCP 12-02-21 EUR 22,099,000 22,113,944.94 0.20
ZCP 11-06-21 EUR 312,545,000 313,506,821.51 2.78
ARSIy B 399,826,046.78 3.54
b 3E
UNIT STAT TREA BIL ZCP 28-01-21 USsD 115,000,000 93,983,163.74 0.83
*E &5t 93,983,163.74 0.83
IS5V R
FRAN TREA BILL BTF ZCP 16-06-21 EUR 100,827,000 101,137,125.76 0.90
IS5V BE 101,137,125.76 0.90
1897
ITAL BUON ORDI DEL ZCP 12-11-21 EUR 43,951,000 44,145,294.48 0.39
ITAL BUON ORDI DEL ZCP 31-05-21 EUR 34,000,000 34,082,223.36 0.30
137 &5t 78,227,517.84 0.69
Esic ke EJrS- 00k RV EIEY (hadip: I
&t 673,173,854.12 5.96
mIsEEs &5 673,173,854.12 5.96
EARERFX—L
— BB A RAF)T—ILUCITSBLUAIFstSTRIZ
SNEORFEDNI7UE
TI5VR
CARMIGNAC COURT TERME EUR 14,800 54,737,800.00 0.48
I50R B 54,737,800.00 0.48
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—BBRERAIT)T—ILUCITSE LUAIFSLZST
IZAEORZEDIFUR &8 54,737,800.00 0.48
$£ERERY—L BF 54,737,800.00 0.48
SEMERAER
S|
MEITHIEE(SELUTIRICE T 55 HmE]
CBOT USUL 30A 0321 uUsD -1,675 -2,600,182.35 -0.02
DJES BANKS 0321 EUR 19,929 -996,450.00 -0.01
NQ USA NASDAQ 0321 usD -1,133 -5,405,697.59 -0.05
SP 500 MINI 0321 uUsD -6,378 -16,052,694.40 -0.14
XEUR FGBX BUX 0321 EUR -558 1,269,505.80 0.01
HnlTT R E - (XEO TR BT 5EMERE] &5 -23,785,518.54 -0.21
EETIBIZET5EMERE|
BOFA SECURITIES EURO usD 306,425 -1,338,139.57 -0.02
UBS EUROPE SE usD 1,505,802 833,839.39 0.01
JEEETIRIZEITHEMmME] At -504,300.18 -0.01
sEmsl &8t -24,289,818.72 -0.22
FFLarms|
JEEETHIRICE T B4 T avEmE]
POUND STERLING 01/2021 PUT 0.8694 EUR -440,000,000 -465,049.20 -0.01
POUND STERLING 01/2021 PUT 0.874 EUR -325,000,000 -317,931.25 0.00
POUND STERLING 01/2021 PUT 0.892 EUR 440,000,000 3,147,716.00 0.03
POUND STERLING 01/2021 PUT 0.896 EUR 325,000,000 2,641,622.75 0.02
POUND STERLING 02/2021 PUT 0.8694 EUR -220,000,000 -291,240.40 0.00
POUND STERLING 02/2021 PUT 0.8694 EUR -89,600,000 -118,614.27 0.00
POUND STERLING 02/2021 PUT 0.885 EUR 89,600,000 422.871.68 0.01
POUND STERLING 02/2021 PUT 0.885 EUR -89,600,000 -422,871.68 0.00
POUND STERLING 02/2021 PUT 0.892 EUR 89,600,000 688,989.06 0.01
POUND STERLING 02/2021 PUT 0.892 EUR 220,000,000 1,691,714.20 0.02
USD/BRL P 4.95 usD 20,000,000 4,168,035.63 0.03
USD/BRL P 4.95 usD 10,000,000 2,187,160.31 0.02
USD/CNH P 6.8 usD -578,500,000 -21,537,982.18 -0.19
USD/CNH P 6.8 usD 133,000,000 4,964,147.42 0.05
USD/CNH P 6.8 usD -578,000,000 -21,573,512.83 -0.20
USD/CNH P 6.8 usD 578,500,000 21,537,982.18 0.19
USD/CNH P 6.8 usD 445,000,000 16,609,365.41 0.15
USD/KRW P 1050.0 usD 17,600,000 3,409,240.33 0.03
USD/NOK P 8.4 usD 7,000,000 1,988,353.56 0.02
USD/NOK P 8.4 usD 18,800,000 5,340,149.56 0.05
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USD/RUB P 72.0 uUsD 13,200,000 3,177,040.58 0.03
USD/RUB P 72.0 uUSsD 13,200,000 3,223,645.95 0.03
USD/TRYP 7.2 uUsD 4,400,000 718,247.72 0.00
USD/TRY P 7.2 usD 8,800,000 1,443,328.02 0.01
USD/TRYP 7.4 usD 4,400,000 1,254,353.32 0.01
USD/TRYP 7.4 uUsD 4,400,000 1,228,857.01 0.01
USD/TRYP 7.4 uUsD 8,800,000 2,517,553.02 0.02
JEEETIBIZEITHF T avmE|l &5 37,633,171.90 0.34
*A7arvmsl At 37,633,171.90 0.34
Z DD EMERE &
€FRIYTIME|

BUBOB6R/0.0/FIX/0.982 HUF 23,000,000,000 -234,100.30 0.00
BUBO6R/0.0/FIX/0.982 HUF 46,120,000,000 -469,421.98 0.00
BUBO6R/0.0/FIX/0.99 HUF 23,300,000,000 -251,395.67 0.00
BUBOB6R/0.0/FIX/1.01 HUF 23,300,000,000 -289,380.49 0.00
BUBOB6R/0.0/FIX/1.022 HUF 23,300,000,000 -313,123.41 -0.01
BUBO6R/0.0/FIX/1.115 HUF 27,877,171,000 -819,710.85 -0.01
BUBO6R/0.0/FIX/1.132 HUF 13,926,177,000 -442,402.22 -0.01
BUBOBR/0.0/FIX/1.14 HUF 13,746,967,000 -450,630.46 0.00
FIX/2.635/CCSW01/0.0 CNY 1,600,355,000 -377,498.82 0.00
FIX/2.673/CCSW01/0.0 CNY 1,587,505,000 -366,948.60 0.00
FIX/2.68/CCSW01/0.0 CNY 1,587,504,000 -341,177.07 0.00
FIX/2.7025/CCSWO01/0. CNY 297,845,000 -23,319.74 0.00
FIX/2.7125/CCSWO01/0. CNY 826,850,000 -45,435.52 0.00
FIX/2.735/CCSW01/0.0 CNY 1,587,504,000 -138,716.64 0.00
FIX/2.765/CCSW01/0.0 CNY 1,587,503,000 -28,290.88 0.00
FIX/2.775/CCSW01/0.0 CNY 164,480,000 14,964.31 0.00
FIX/2.813/CCSW01/0.0 CNY 2,573,902,000 462,522.64 0.00
FIX/2.813/CCSW01/0.0 CNY 822,404,000 147,783.59 0.00
FIX/2.82/CCSW01/0.0 CNY 1,715,934,000 336,397.52 0.00
FIX/4.5887/MXIBTI/O. MXN 780,786,012 147,911.50 0.00
FIX/4.805/MXIBT1/0.0 MXN 780,786,012 279,220.79 0.00
FIX/5.301/MKP3R/0.0 RUB 6,223,206,000 -1,014,763.44 -0.01
FIX/5.385/MKP3R/0.0 RUB 12,179,382,000 -1,692,438.59 -0.02
FIX/5.3925/MKP3R/0.0 RUB 12,090,000,000 -1,653,994.33 -0.01
MXIBTI/0.0/FIX/4.588 MXN 780,786,012 -147,911.50 0.00
MXIBTI/0.0/FIX/4.805 MXN 780,786,012 -279,220.79 0.00
WIBO6M/0.0/FIX/0.67 PLN 43,750,000 -25,450.90 0.00
WIBOBM/0.0/F1X/0.67 PLN 175,000,000 -101,803.59 0.00
WIBO6M/0.0/FIX/0.68 PLN 87,500,000 -60,373.55 0.00
WIBO6M/0.0/FIX/0.7 PLN 87,500,000 -79,318.98 0.00
WIBO6M/0.0/FIX/0.7 PLN 87,500,000 -79,318.98 0.00
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WIBOBM/0.0/FIX/0.75 PLN 219,500,000 -350,224.29 -0.01
WIBOB6M/0.0/F1X/0.754 PLN 109,751,000 -184,371.25 0.00
WIBOB6M/0.0/F1X/0.755 PLN 109,749,000 -185,557.84 0.00
WIBOB6M/0.0/FIX/0.767 PLN 161,639,000 -296,361.29 0.00
WIBOBM/0.0/FIX/0.77 PLN 600,000,000 -1,116,345.37 -0.01
£FRDYTmE At -10,479,206.99 -0.09
AVITLRIYT
FIX/1.924/CPURNSA .0 usD 94,411,000 2,285,543.62 0.02
FIX/1.9325/CPURNSA.0 usD 190,589,000 4,470,219.09 0.03
FI1X/2.0835/CPURNSA.0 usD 283,661,000 2,894,413.28 0.03
1VILRIYT &t 9,650,175.99 0.08
EEPEMEI
BOFA MER HENNE 1230 SEK -374,782 358,054.16 0.00
GS GENERAL Ml usD -109,670 181,057.91 0.00
JP BEST BUY 1230 uUsD -143,755 1,058,585.71 0.01
JP KONINKLIJK 1230 EUR -467,333 411,253.04 0.01
EEREDE AF 2,008,950.82 0.02
FOhOEMEMESR &5 1,179,919.82 0.01
svElEs 8% 14,523,273.00 0.13
B NEERLE
MARGIN CALL B.P.S.S. EUR -273,055.79 -273,055.79 0.00
MARGIN CALL B.P.S.S. usD 29,452,813.55 24,071,606.02 0.21
ENEERLE &F 23,798,550.23 0.21
S HENE 5,868,731,585.65 51.98
XIEE -5,893,225,335.15 -52.19
SRENE 113,442,586.92 1.00
WEE 11,289,928,665.02 100.00
HIE=vyH-/8M)ETY AJPY Inc 2=yh JPY 833,961 12,757.00
ANES=¥yY-/N)ETY BJIPY Inc 2=vwhk JPY 461,947 13,152.00
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1581 (2017428 A21H) 10, 208 A0.0 64. 0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
17#1 (2019428 A19H) 10, 205 A0.0 59. 3 — 8, 458
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B NFEFT02[R] 1.04 100, 000 100, 353 | 2021/12/20
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