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E| i i

# i 7 F B & B W B EREEAR
Hh A& % TFH M
BEVL IR AFEERISHEEE 1 (8] 1.9 3,200 3,251 | 2016/10/31
FEVRSR A% (54) W23 R 1 [F 0. 37 6, 500 6,515 | 2016/10/31

/N #t 3, 210, 300 3, 220, 386
HkES Br< R
NERFEESR BUFRIESES61E] 1.6 29, 000 29,123 | 2016/3/17
NEARELES BUFRAESE862[E 1.8 117, 000 117,740 | 2016/ 4 /20
AAREHERRA - EEEEERE  BUOFREES 1= 1.5 100, 000 100,070 | 2015/12/25
AAREHERRA - EEREERES  BUFREES 3 = 1.5 590, 000 591,235| 2016/1 /29
AAREHERRA - GRS BUFMREES 5 B 1.6 558, 000 559,898 | 2016/2/26
AARERERRA - GRS BUFREER 1R 1.8 170, 000 171,121 2016/4 /26
EAREE A BURIRAESS 1[5 1.6 400, 000 401,884 | 2016/3/28
B EBRZe RS S BURFIRAESS 17]5] 0. 051 300, 000 300,000 | 2016/3/7
AARBUOREE S THAE BB 55 34(m1 0. 243 200, 000 200,172 | 2016/ 6 /20
AAREHERRA - GRS W RERE S 130 1.96 100, 000 100,982 | 2016/ 6 /20
AAREERRA « EEREEEES RSB 1190m 0. 067 200, 000 200, 006 | 2015/12/18
MG NSRRGSR E S 24 1 0.135 200, 000 200,025 | 2016/2 /26
NEARELES F1RI R 2.02 100, 000 100,551 | 2016/ 3 /24
Bl E A BB 2R 6 [n] 0. 589 100, 000 100,017 | 2015/12/18
AT R ARG S U B AR 25 751 0.213 100, 000 100,070 | 2016/ 6 /20
o H AR EE EAE SRR E S 371 0. 385 400, 000 400, 267 | 2016/ 2 /26
A AR EEE R AE 540 0.298 300, 000 300,191 | 2016/3/18
V6 A ARFEEER 17 0. 196 300, 000 300,016 | 2015/12/18
PR HEE - SERR T I SRR B 46 m] 0. 255 90, 000 90,083 | 2016/ 6 /20

/N it 4, 354, 000 4, 363, 459
ERES
TS FIEHT33EVE 0.55 300, 000 300, 773 | 2016/ 6 /27
PETRES  FIEHT34ENN S 0.55 170, 000 170,505 | 2016/ 7 /27
FTAES FIfTET36[E 5 0.45 200, 000 200,584 | 2016/ 9 /27
ERES FIEET3LEN S 0.75 100, 000 100,254 | 2016/4 /27
Bk RIS TISE R 0.55 180, 000 180,464 | 2016/ 6 /27
Bk RIS TI5E R 0.45 100, 000 100,259 | 2016/ 8 /26
EAMES FIGHEET36EI S 0.5 100, 000 100,331 | 2016/9 /27
ERES P3RS 0.5 30, 000 30,093 | 2016/10/27
FTES Rl (349 ZH161E 0.25 200, 000 200, 186 | 2016/ 6 /27
PSR (34) ZB164[H] 0.2 200, 000 200, 188 | 2016/ 9 /27
PSR R (104F) F2m 1.78 100, 000 100,339 | 2016/2/19

/)N it 1, 680, 000 1, 683, 980
TEES (EOREEZANES
AP T a—RL— MMT  F24RRE A E R E R R 0. 595 200, 000 200,121 | 2016/1 /20
HPNFa—RL— MYT  FE25EREHE R FIEA s fT 0. 755 200, 000 200,479 | 2016/ 4 /20
NIRRT AT AR E190EAE R R E R AR ] 2. 04 200, 000 201,070 | 2016/ 3/18
=ZUF JV—R F13EHAERRE RNEARHRIT 0. 796 500, 000 501,304 | 2016/ 4 /22
=ZUF JV—R Fo2rEHRE RNEAL R T 0. 235 100, 000 100,028 | 2016/ 2 /26
SRR ECRARR 5 5 [IAE R E RINEAL R 0. 67 100, 000 100,082 | 2016/ 1 /27
ZHARENE B 25EFLAE M IR E [RNEAL R 1.805 100, 000 100, 456 | 2016/ 3 /16
ST EHT 5 300mfL4E [ FR & AL R 1 2.07 100, 000 101,050 | 2016/ 6 /20

/)N At 1, 500, 000 1, 504, 594

= it 10, 744, 300 10, 772, 421

kI - AR EALATZE) Y #5C,
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TN—RATFU X =T =R A VRRR AR TL—R - F TV 2— Y= KRR TR
2015 6 A30BICHRT LI-FEE HiROEFERHEEF S UVMEELTHHESE
T o NRARAL R

JU—l T T
R e N

gAY
BEE MRS AR D52 BURLE (RUR U AR bR 1%) € 126,486,437
UN—2 LAREFN AR D BRI 277,592
AT T FENARDZ BFLE 20,969,706
&5 € 147,733,735
E-dic]
T « 52 T P S 48,142,383
poE L 2,789
AR AL 1,453,043
It 5 i 2,688
gt 1,702,020
RE A 499,482
B FH S 57,358
s #E M 1,320,665
UARFNAR D TR 1,398,938
AT T FHNARD ZHFIE 17,144,773
SRITSCHAFILE 476,194
Z DAl H 485,387
ERAH € 72,685,720
e (5aBR) /A4 (3,227,836)
BT € 71,820,179
L H BTG 2%

- BB A MRS 270,653,853
- HME ARSI 182,337,824
- SEMEA (217,210,485)
- ATy T 13,446,141
- FFar (8,824,593)

- HMEA RS 6,460,105
MR E IS B LU B EHAMETH R € 318,683,024
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(62,058,734)
3,540,622
28,337,418
26,943,070
2,950,633
219,573

318,615,606

4,755,449,392
(3,916,240,005)
(8,309,992)

1,149,515,001

4,394,180,268

5,543,695,269
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R PEL

S CEE T T O O G
o—1a) (%)
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AETIBIC EHL TS, EiIOR I T35 TG S TSR FTREFE S
-t
TNHVT
Bulgaria Government International Bond 2.00% 26/03/22 € 21,800 21,018,833 0.38
Bulgaria Government International Bond 2.95% 03/09/24 € 54,575 53,688,156 0.97
Bulgaria Government International Bond 2.63% 26/03/27 € 17,250 15,913,125 0.29
Bulgaria Government International Bond 3.13%  26/03/35 € 14,000 11,910,517 0.21
102,530,631 1.85
o
Precision Drilling Corp 6.63% 15/11/20  US$ 14,181 12,457,058 0.23
Transcanada Trust, VRB 5.63% 20/05/75 US$ 23,115 21,031,081 0.38
33,488,139 0.61
TA HE
Seagate HDD Cayman 144A 4.75% 01/01/25 US$ 28,977 25,868,766 0.47
Seagate HDD Cayman 144A 4.88% 01/06/27 US$ 30,910 26,957,229 0.48
52,825,995 0.95
FV
Chile Government International Bond 1.63% 30/01/25 € 20,800 20,420,400 0.37
Chile Government International Bond 1.88%  27/05/30 € 45,770 42,384,713 0.76
62,805,113 1.13
rayFr
Croatia Government International Bond 3.88% 30/05/22 € 21,475 21,407,721 0.39
Croatia Government International Bond 3.00% 11/03/25 € 28,300 25,482,758 0.46
46,890,479 0.85
X7
Cyprus Government International Bond 4.75%  25/06/19 € 9,322 9,644,663 0.17
Cyprus Government International Bond 3.88% 06/05/22 € 71,840 71,804,504 1.30
Cyprus Government International Bond 144A 4.63% 03/02/20 € 80,301 83,153,669 1.50
164,602,836 2.97
TR
BRFkredit A/S 2.00% 01/10/15 DKK 336,278 45,398,051 0.82
Nykredit Realkredit A/S 2.00% 01/10/15 DKK 605,300 81,572,697 1.47
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TDC A/S 1.75%  27/02/27 € 17,800 16,344,505 0.29
TDC A/S, VRB 3.50% 26/02/15" € 17,770 17,081,412 0.31

160,396,665 2.89
TATGUR
Nokia OYJ 5.38% 15/05/19  US$ 45,829 43,719,628 0.79
Nokia OYJ 6.63% 15/05/39  USS$ 9,639 9,425,319 0.17

53,144,947 0.96

TITVAR
Capital Gemini SA 1.75% 01/07/20 € 13,800 13,899,871 0.25
Capital Gemini SA 2.50% 01/07/23 € 14,700 14,764,327 0.27
Credit Agricole Assurances SA, VRB 4.25% 29/01/49 € 22,900 22,088,805 0.40
Electricite de France SA, VRB 5.00% 22/01/49 € 20,700 21,623,358 0.39
Electricite de France SA, VRB 4.13% 29/01/49 € 27,200 27,972,026 0.50
Groupama SA, VRB 6.38%  29/05/49 € 29,700 30,455,865 0.55
Orange SA, VRB 4.00% 29/10/49 € 26,142 26,651,856 0.48
Orange SA, VRB 5.00% 29/10/49 € 24,500 25,322,649 0.46
Total SA, VRB 2.25% 29/12/49 € 18,060 17,503,451 0.31

200,282,208 3.61
L85
Bayer AG, VRB 2.38%  02/04/75 € 37,340 35,571,703 0.64
Bertelsmann SE & Co KGaA, VRB 3.00% 23/04/75 € 8,300 8,446,240 0.15
Bertelsmann SE & Co KGaA, VRB 3.50% 23/04/75 € 4,600 4,209,253 0.08
Bundesobligation 2.75% 08/04/16 € 1,230 1,258,696 0.02
Bundesobligation 1.25% 14/10/16 € 90 91,754 0.00
Bundesobligation 0.75%  24/02/17 € 10,000 10,165,083 0.18
Bundesobligation 0.50% 07/04/17 € 10,000 10,132,666 0.18
Bundesobligation 0.50% 13/10/17 € 170,000 172,840,445 3.12
Bundesobligation 0.25% 13/04/18 € 170,000 172,140,920 3.11
Bundesobligation 0.50% 12/04/19 € 80,000 81,744,000 1.47
Bundesrepublik Deutschland 3.50% 04/01/16 € 850 866,507 0.02
Bundesrepublik Deutschland 4.00% 04/07/16 € 190 198,178 0.00
Bundesrepublik Deutschland 4.25% 04/07/18 € 1,260 1,427,966 0.03
Bundesrepublik Deutschland 3.25% 04/07/21 € 5,000 5,899,007 0.11
Bundesrepublik Deutschland 1.75% 04/07/22 € 9,500 10,394,149 0.19
Bundesrepublik Deutschland 1.50% 15/05/23 € 100,000 107,541,245 1.94
Bundesrepublik Deutschland 1.75% 15/02/24 € 7,420 8,122,801 0.15
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Bundesrepublik Deutschland 0.50% 15/02/25 € 260,886 254,361,919 4.59
Bundesrepublik Deutschland 6.25% 04/01/30 € 20,281 34,041,392 0.61
Bundesrepublik Deutschland 4.00% 04/01/37 € 7,720 11,288,399 0.20
Bundesrepublik Deutschland 3.25% 04/07/42 € 190 261,430 0.01
Bundesrepublik Deutschland 2.50% 04/07/44 € 51,954 63,381,126 1.14
Bundesrepublik Deutschland 2.50% 15/08/46 € 60,968 74,698,496 1.35
1,069,083,375 19.29
TAARZ K
Iceland Government International Bond 2.50% 15/07/20 € 36,682 37,500,793 0.68
Iceland Government International Bond 5.88% 11/05/22  US$ 95,268 96,521,789 1.74
Iceland Government International Bond 144A 5.88% 11/05/22  US$ 7,300 7,396,073 0.13
141,418,655 2.55
AVRERYT
Indonesia Government International Bond 2.88% 08/07/21 € 78,801 79,441,258 1.43
TANVTGUR
Baggot Securities Ltd 10.24%  29/12/49 € 35,870 37,125,450 0.67
LCH Clearnet SA Via Freshwater Finance Plc, VRB 6.58%  29/05/49 € 15,250 16,050,625 0.29
53,176,075 0.96
ART TV
Israel Government International Bond 2.88% 29/01/24 € 38,899 42,925,046 0.78
AZIT
Autostrada Brescia Verona Vicenza Padova SpA 2.38% 20/03/20 € 14,100 13,879,617 0.25
Enel SpA, VRB 6.50% 10/01/74 € 37,351 40,730,526 0.74
Enel SpA, VRB 5.00% 15/01/75 € 28,150 29,484,217 0.53
Unipol Gruppo Finanziario SpA 3.00% 18/03/25 € 44,205 41,575,563 0.75
125,669,923 2.27
Tr—T—
AABond Co Ltd 4.72% 31/07/18 GBP 18,210 27,298,469 0.49
AABond Co Ltd 3.78% 31/07/19 GBP 15,800 22,940,152 0.41
AABond Co Ltd 4.25% 31/07/20 GBP 15,325 22,559,326 0.41
AABond Co Ltd 5.50% 31/07/22 GBP 16,549 23,233,875 0.42
AABond Co Ltd 6.27% 31/0725 GBP 15,400 26,014,515 0.47
CPUK Finance Ltd 2.67% 28/02/20 GBP 8,745 12,347,323 0.22
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CPUK Finance Ltd 3.59% 28/08/25 GBP 3,100 4,329,959 0.08
138,723,619 2.50
JhET
Republic of Latvia 2.75% 12/01/20  US$ 39,023 34,979,556 0.63
Republic of Latvia 2.63% 21/01/21 € 28,025 30,601,829 0.55
Republic of Latvia 5.25% 16/06/21  US$ 10,400 10,564,979 0.19
76,146,364 1.37
NI TN
Actavis Funding SCS 3.45% 15/03/22  US$ 10,178 9,061,180 0.16
Ao
Mexico Government International Bond 1.63% 06/03/24 € 25,840 24,352,477 0.44
Mexico Government International Bond 3.00% 06/03/45 € 54,540 47,597,194 0.86
Mexico Government International Bond 4.00% 15/03/15? € 12,710 11,084,179 0.20
83,033,850 1.50
Trya
Morocco Government International Bond 3.50% 19/06/24 € 8,297 8,530,353 0.15
FIH
Cooperatieve Centrale Raiffeisen-Boerenleenbank BA, VRB 5.50% 22/01/49 € 25,272 25,510,909 0.46
EDP Finance BV 2.63% 18/01/22 € 29,060 29,202,853 0.53
Generali Finance BV, VRB 4.60% 30/11/49 € 20,273 19,387,475 0.35
Telefonica Europe BV, VRB 5.00% 31/03/49 € 6,300 6,527,322 0.12
Telefonica Europe BV, VRB 5.88% 31/03/49 € 33,100 35,162,732 0.63
Telefonica Europe BV, VRB 6.50%  29/09/49 € 10,200 11,133,536 0.20
Telefonica Europe BV, VRB 4.20% 29/12/49 € 12,200 12,412,080 0.22
139,336,907 2.51
JV—==7
Romanian Government International Bond  4.88%  07/11/19 € 6,960 7,991,008 0.14
Romanian Government International Bond  4.63%  18/09/20 € 45,025 50,897,762 0.92
58,888,770 1.06
=Y Aty
Slovakia Government Bond 3.63% 16/01/29 € 9,830 12,016,277 0.21
Slovakia Government Bond 4.30% 09/08/32 € 10,000 13,149,578 0.24
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Slovakia Government Bond 3.88% 08/02/33 € 7,430 9,370,875 0.17
34,536,730 0.62
AR
Slovenia Government International Bond 4.75% 10/05/18  US$ 27,078 25,847,983 0.47
Slovenia Government International Bond 4.13% 18/02/19  US$ 39,403 36,896,842 0.67
Slovenia Government International Bond 5.50% 26/10/22  US$ 88,550 88,448,011 1.59
Slovenia Government International Bond 5.85% 10/05/23  US$ 34,600 35,187,691 0.63
186,380,527 3.36
ARAY
Autonomous Community of Catalonia 4.95%  11/02/20 € 60,490 66,488,316 1.20
Autonomous Community of Catalonia, FRB 0.18% 13/07/16 € 8,631 8,477,368 0.15
Junta Comunidades de Castilla-La Mancha 4.45% 28/11/16 CAD 10,970 8,083,439 0.15
83,049,123 1.50
AAA
Credit Suisse AG, FRB 0.30% 22/07/16 € 47,800 47,818,307 0.86
UBS AG 5.13% 15/05/24  US$ 31,596 28,144,884 0.51
UBS AG, VRB 4.75% 22/05/23  US$ 32,332 29,263,333 0.53
UBS AG, VRB 4.75% 12/02/26 € 51,724 55,011,283 0.99
160,237,807 2.89
EE
HSBC Bank Plc, VRB 4.75% 29/09/20 GBP 34,963 49,604,638 0.90
International Game Technology Plc 4.13% 15/02/20 € 12,441 12,402,122 0.22
International Game Technology Plc 4.75% 15/02/23 € 13,806 13,426,335 0.24
International Game Technology Plc 144A 6.25% 15/02/22  USS$ 12,260 10,577,028 0.19
International Game Technology Plc 144A 6.50% 15/02/25 USS$ 13,660 11,371,074 0.21
LBG Capital No 2 Plc 15.00% 21/12/19 € 21,490 32,495,566 0.59
LBG Capital No 2 Plc 15.00% 21/12/19 GBP 36,150 73,120,173 1.32
Sky Plc 1.50% 15/09/21 € 21,350 21,303,514 0.38
Sky Plc 1.88% 24/11/23 € 15,650 15,495,909 0.28
Sky Plc 2.50% 15/09/26 € 22,149 22,404,299 0.40
Whitbread Group Plc 3.38% 16/10/25 GBP 18,252 25,223,076 0.46
287,423,734 5.19
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Atwood Oceanics Inc 6.50% 01/02/20  USS$ 10,797 9,399,650 0.17
CNO Financial Group Inc 5.25% 30/05/25  US$ 15,900 14,502,221 0.26
Continental Resources Inc 4.50% 15/04/23  US$ 9,280 8,053,371 0.15
Continental Resources Inc 3.80% 01/06/24  USS$ 9,708 7,990,114 0.14
Continental Rubber of America Corp 144A 4.50% 15/09/19  US$ 38,263 35,360,307 0.64
DIRECTV Holdings LLC/DIRECTYV Financing Co Inc 6.00% 15/08/40  USS$ 32,068 29,857,032 0.54
Energy Transfer Equity LP 5.50% 01/06/27  US$ 19,339 17,291,760 0.31
General Motors Co 6.25% 02/10/43  USS$ 38,700 39,023,021 0.70
Kinder Morgan Inc 1.50% 16/03/22 € 9,100 8,770,307 0.16
Kinder Morgan Inc 2.25% 16/03/27 € 8,700 8,094,112 0.15
Kinder Morgan Inc 5.30% 01/12/34  USS$ 11,602 9,708,260 0.18
KLA-Tencor Corp 4.13% 01/1121  US$ 14,012 12,852,557 0.23
KLA-Tencor Corp 4.65% 01/1124  US$ 69,390 62,253,318 1.12
Priceline Group Inc 1.80%  03/03/27 € 24,482 21,656,709 0.39
Select Income Real Estate Investment Trust ~ 4.15%  01/02/22  US$ 3,927 3,474,432 0.06
Select Income Real Estate Investment Trust ~ 4.50% 01/02/25  US$ 4,883 4,239,746 0.08
United States Treasury Bond 3.00% 15/05/45  USS$ 164,671 144,167,042 2.60
Walgreens Boots Alliance Inc 2.13% 20/11/26 € 10,980 10,585,087 0.19
Walgreens Boots Alliance Inc 4.50% 18/11/34  US$ 15,273 12,848,323 0.23
Walgreens Boots Alliance Inc 4.80% 18/11/44  US$ 18,032 15,007,162 0.27
ZF North America Capital Inc 2.25% 26/04/19 € 17,000 17,022,460 0.31
ZF North America Capital Inc 2.75%  27/04/23 € 25,500 24,214,892 0.44

516,371,883 9.32
ExEE 4,170,402,192 75.23
AHTRC EBL TS, EORFITR TRE IS TV HRBEFTRRESR A8 4,170,402,192 75.23
BEAMIESAF 4,170,402,192 75.23
(B FZ/E M €4,101,623,804)
Z DLOE PE (AEEERE) 1,373,293,077 24.77
M ERE 5,543,695,269 100.00

=
FRB: 8 &
VRB: Z & FfE
1) 011330154E2 H 26 H
22115463 A 15 H
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N4
Bundesobligation, 0.25%, 13/4/18 0.24%  01/06/17 € 50,000 50,000,000
Bundesobligation, 0.50%, 23/2/18 0.20%  24/06/17 € 75,415 75,415,214
Bundesrepublik Deutschland, 1.50%, 09/4/22 0.26% 17/05/17 € 83,749 83,748,730
Bundesrepublik Deutschland, 1.50%, 15/2/23 0.24% 15/04/17 € 40,000 40,000,000
Bundesrepublik Deutschland, 1.50%, 15/2/23 0.24%  02/06/17 € 57,126 57,125,856
Bundesrepublik Deutschland, 1.50%, 15/2/23 0.26%  02/06/17 € 49,999 49,999,238
Bundesrepublik Deutschland, 1.50%, 15/2/23 0.28%  04/06/17 € 49,999 49,999,300
Bundesrepublik Deutschland, 1.50%, 15/5/23 0.24%  17/05/17 € 99,000 99,000,000
Bundesrepublik Deutschland, 2.00%, 15/8/23 0.24%  29/04/17 € 60,000 60,000,000
Bundesrepublik Deutschland, 2.00%, 15/8/23 0.24%  10/06/17 € 50,000 50,000,000
Bundesrepublik Deutschland, 2.25%, 09/4/21 0.24% 10/05/17 € 22,874 22,874,144
Bundesrepublik Deutschland, 3.25%, 01/4/20 0.26%  10/06/17 € 40,000 40,000,000
Bundesrepublik Deutschland, 3.25%, 01/4/20 0.26%  15/06/17 € 40,000 40,000,000
Bundesrepublik Deutschland, 3.50%, 01/4/16 0.26%  03/06/17 € 50,000 50,000,000
Bundesrepublik Deutschland, 4.00%, 01/4/37 0.23%  13/05/17 € 50,000 50,000,000
Bundesrepublik Deutschland, 4.00%, 01/4/37 0.00%  29/06/17 € 77,757 77,757,000
Bundesrepublik Deutschland, 5.50%, 01/4/31 0.10%  24/06/17 € 80,886 80,886,400
Bundesrepublik Deutschland, 5.63%, 01/4/28 0.24% 17/05/17 € 77,778 77,777,868
Bundesrepublik Deutschland, 6.25%, 01/4/24 0.25%  02/06/17 € 100,000 100,000,000
Bundesrepublik Deutschland, 6.25%, 01/4/24 0.00%  28/06/17 € 49,990 49,990,287
Bundesrepublik Deutschland, 6.25%, 01/4/24 0.00%  28/06/17 € 49,990 49,990,287
Bundesschatzanweisungen, 0.00%, 03/10/17 0.20%  24/06/17 € 82,221 82,220,852
Bundesschatzanweisungen, 0.25%, 06/10/16 0.28%  02/06/17 € 58,800 58,799,923
Bundesschatzanweisungen, 0.25%, 06/10/16 0.28%  09/06/17 € 38,709 38,709,412
Deutsche Bundesrepublik Inflation Linked Bond, 0.10%, 15/4/23  0.26%  02/06/17 € 50,000 50,000,000
Deutsche Bundesrepublik Inflation Linked Bond, 1.50%, 15/4/16  0.10%  19/05/17 € 67,089 67,089,000
Deutsche Bundesrepublik Inflation Linked Bond, 1.50%, 15/4/16  0.25%  01/06/17 € 35,320 35,320,357
Deutsche Bundesrepublik Inflation Linked Bond, 1.75%, 15/4/20  0.24%  15/06/17 € 40,000 40,000,000

1,626,703,868

U LR B 1,626,703,868
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Bundesobligation, 0.25%, 13/4/18 0.07%  13/05/17 € (80,880) (80,880,000)
Bundesrepublik Deutschland, 0.50%, 15/2/25 0.93%  02/06/17 € (58,848) (58,848,000)
Bundesrepublik Deutschland, 0.50%, 15/2/25 0.93%  09/06/17 € (38,710) (38,709,900)
Bundesrepublik Deutschland, 0.50%, 15/2/25 0.30%  24/06/17 € (80,803) (80,802,664)
Bundesrepublik Deutschland, 0.50%, 15/2/25 0.30%  24/06/17 € (74,029) (74,028,788)
Bundesrepublik Deutschland, 1.50%, 15/5/23 0.07%  19/05/17 € (65,220) (65,220,000)
(398,489,352)
VARRKEF (398,489,352)
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BATE  BABEGE AR SREEe it s
TRY 267,018,750 € (84,600,000) 31/07/15 4,005,223
SEK 1,068,294,000 € (114,000,000) 31/07/15 1,577,770
€ 83,910,523 DKK (620,308,538) 01/10/15 642,166
€ 115,894,053 SEK (1,068,294,000) 31/07/15 316,283
€ 46,433,875 DKK (344,028,578) 01/10/15 252,511
US$ 9,800,000 € (8,657,733) 23/07/15 135,321
US$ 12,100,000 € (10,819,269) 23/07/15 37,462
€ 8,095,049 CAD (11,255,000) 23/07/15 8,602
GBP 900,000 € (1,264,540) 23/07/15 5,268
€ 5,188,960 US$ (5,780,000) 23/07/15 2,852
REBRAFEF 6,983,458
€ 1,029,737,213 US$ (1,160,000,000) 23/07/15 (11,073,327)
€ 278,887,661 GBP (201,440,000) 23/07/15 (5,323,415)
€ 85,081,172 TRY (267,018,750) 31/07/15 (3,524,051)
NOK 995,083,200 € (114,000,000) 31/07/15 (608,592)
€ 59,675,769 NOK (527,832,175) 31/07/15 (471,598)
€ 41,724,954 NOK (368,932,039) 31/07/15 (315,474)
€ 11,163,732 NOK (98,318,986) 31/07/15 (39,882)
€ 1,470,969 GBP (1,050,000) 23/07/15 (10,472)
RERBKRSF (21,366,811)
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JPY 41,492,266,128 € (298,875,362) S-JPY 5,445,947
GBP 297,402,068 € (417,638,794) 1- GBP 1,904,031
US$ 349,074,108 € (311,792,069) 1-USD 1,384,980
US$ 332,970,702 € (297,402,016) S -USD 1,327,624
US$ 250,448,857 € (223,704,854) R-USD 989,076
SGD 400,116,678 € (265,692,671) 1-SGD 782,688
GBP 39,921,555 € (56,061,580) D - GBP 255,453
US$ 61,560,760 € (54,986,999) B - USD 243,156
US$ 57,905,367 € (51,722,143) C-USD 228,521
GBP 33,376,580 € (46,871,146) C - GBP (Div) 212,939
GBP 27,273,391 € (38,299,540) S - GBP (Div) 174,824
US$ 25,678,254 € (22,936,435) C—-USD (Div) 101,193
CHF 25,717,098 € (24,627,504) B - CHF 88,247
NOK 927,903,579 € (105,656,975) I1-NOK 83,414
CHF 13,752,057 € (13,170,310) I - CHF 46,284
GBP 7,068,846 € (9,926,731) B - GBP 45,236
US$ 9,235,861 € (8,249,640) R - USD (Div) 36,451
GBP 5,711,205 € (8,021,170) S - GBP 35,583
US$ 7,912,333 € (7,067,419) I- USD (Div) 31,248
GBP 2,650,218 € (3,721,673) C-GBP 16,969
GBP 2,138,997 € (3,003,781) X - GBP 13,685
US$ 2,632,902 € (2,351,795) M - USD 10,352
CHF 2,578,142 € (2,467,918) S - CHF (Div) 9,839
GBP 1,538,053 € (2,159,892) DR - GBP 9,827
GBP 1,238,649 € (1,739,428) M - GBP 7,925
US$ 1,282,903 € (1,145,909) X -USD 5,066
CHF 1,294,140 € (1,239,356) R - CHF 4,395
NOK 6,046,031 € (688,458) R - NOK 525
€ REHFEEF 13,495,478
CAD 65,675,943 € (47,571,491) I - CAD (Div) (394,502)
AUD 20,965,362 € (14,454,627) I-AUD (21,923)
CAD 400,304 € (289,956) Y - CAD (2,406)
CAD 96,530 € (69,920) I-CAD (579)
REHBRAF (419,410)




TN—ARAT7UR=TI—RA AR AV G =R - FTYa— k-1 J3—2 - RUR-T7UR

@ LMK
" N Ay AR REBUEALE
ETARAS 7R yi=y
TR A BN (m) ()
(7,742) Euro-BTP September Futures 15 € (947,411,766) 6,220,041
8,005 Euro-Bund September Futures 15 € 858,320,115 1,260,389
(613) US Long Bond (CBT) September Futures 15 USS$ (73,538,027) 1,087,447
(4,651) Euro-Oat September Futures 15 € (513,912,245) 883,690
1,028 US 10YR Note (CBT) September Futures 15 US$ 91,117,421 554,139
(108) US Ultra Bond (CBT) September Futures 15 US$ (12,582,038) 281,704
REBFIZEAF 10,287,410
(12,583) 90 Day EURO$ December Futures 16 US$ (2,823,326,153) (4,010,648)
(647) Long Gilt September Futures 15 GBP (115,119,046) (958,906)
(6,067) Euro-Bobl September Futures 15 € (694,246,810) (544,836)
(846) US 5YR Note (CBT) September Futures 15 US$ (75,875,531) (148,299)
(194) US 2YR Note (CBT) September Futures 15 US$ (34,892,566) (65,728)
REBRBREEH (5,728,417)
e+ Jiay
TR T - aIyhACh BAREM TSl R FEBIHAE

(z—n1) (z—n1) (z—n) (z—n1)

€ 19,008 P/O on Euro Stoxx 50 3,400 17/07/15 294,007,439 10,477,779 16,917,120 6,439,341

€ (19,008) P/O on Euro Stoxx 503,300 17/07/15 202,752,529 (6,737,596) (10,226,304)  (3,488,708)

Gl 6,690,816 2,950,633

BAL S ar&E 16,917,120 6,439,341
BHA S a A (10,226,304)  (3,488,708)
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€ 103,070 14/07/45 )] 0.85 EUR-EURIBOR-Reuters 22,614,396
€ 33,750 13/07/65 vixa) 0.83 EUR-EURIBOR-Reuters 10,481,446
US$ 398,929 17/09/25 vixa) 2.36 D-LIBOR-BBA 4,619,868
US$ 147,200 21/08/45 L] 2.80 D-LIBOR-BBA 3,763,279
€ 143,020 21/08/25 )] 0.97 EUR-EURIBOR-Reuters 3,151,198
€ 79,950 22/08/25 L] 0.94 EUR-EURIBOR-Reuters 2,024,095
GBP 10,830 12/05/65 & & 3.67 UK-RPI 1,057,833
€ 32,670 21/08/25 ) 0.96 EUR-EURIBOR-Reuters 755,355
GBP 10,620 05/05/65 [EE 3.60 UK-RPI 580,121
REHFIZEF 49,047,591
GBP 33,860 12/05/65 I 0.70  GBP-LIBOR-BBA (952,754)
GBP 33,140 05/05/65 o) 0.70  GBP-LIBOR-BBA (226,172)

REGHREE (1,178,926)
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B Vale Overseas Ltd 1.00 20/03/20 US$ 11,511,000 906,476
NI TN
Hw Glencore Finance Europe SA 1.00  20/09/20 € 54,186,000 1,796,093
FIH
580 Airbus Group Finance BV 1.00 20/03/16 € 43,462,000 244,409
) Airbus Group Finance BV 1.00 20/03/16 € 13,038,000 73,319
50 Volkswagen International Finance NV 1.00 20/03/16 € 64,100,000 338,535
Al Volkswagen International Finance NV 1.00 20/03/16 € 14,120,000 74,573
730,836
RV
580 EDP - Energias de Portugal SA 5.00 20/06/20 € 6,134,000 1,052,682
) EDP - Energias de Portugal SA 5.00 20/03/20 € 2,621,000 436,695
) EDP - Energias de Portugal SA 5.00 20/03/20 € 2,621,000 436,695
580 EDP - Energias de Portugal SA 5.00 20/06/20 € 1,766,000 303,071
) EDP - Energias de Portugal SA 5.00 20/03/20 € 1,245,000 207,434
G EDP - Energias de Portugal SA 5.00 20/03/20 € 1,226,000 204,269
580 EDP - Energias de Portugal SA 5.00 20/03/20 € 1,210,000 201,603
2,842,449
®E
"W Anglo American Capital Plc 1.00 20/09/20 € 20,006,000 724,719
KE
580 Best Buy Co Inc 5.00 20/06/19 US$ 9,200,000 1,082,074
) Best Buy Co Inc 5.00 20/06/19 US$ 8,869,000 1,043,143
580 Best Buy Co Inc 5.00 20/09/19 US$ 8,345,000 999,705
580 Best Buy Co Inc 5.00 20/06/19 US$ 7,550,000 888,007
) Best Buy Co Inc 5.00 20/03/20 US$ 3,885,000 457,264
G Best Buy Co Inc 5.00 20/06/19 US$ 3,793,000 446,120
G Best Buy Co Inc 5.00 20/03/20 US$ 3,757,000 442,199
520 Chesapeake Energy Corp 5.00 20/03/19 US$ 15,427,000 210,275
78 Chesapeake Energy Corp 5.00 20/03/19 US$ 950,000 12,949
"W Hess Corp 1.00 20/06/20 US$ 18,796,000 396,533
"W Hess Corp 1.00 20/06/20 US$ 10,754,000 226,873
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720 International Lease Finance Corp  5.00  20/06/19  US$ 22,035,000 2,603,316
5eh International Lease Finance Corp  5.00  20/06/19  US$ 1,250,000 147,681
= Mattel Inc 1.00 20/06/20 US$ 43,865,000 488,148
=4 Quest Diagnostics Inc 1.00 20/09/20 US$ 36,300,000 10,037
= Xerox Corp 1.00 20/06/20 US$ 18,029,000 45,151
= Xerox Corp 1.00 20/06/20 US$ 5,208,000 13,043
9,512,518
REBFIZEF 16,513,091
AZVT
720 Italy Government International Bond ~ 1.00  20/03/20  US$ 50,000,000 (614,492)
720 Italy Government International Bond ~ 1.00  20/03/20  US$ 106,000,000 (1,302,724)
720 Italy Government International Bond ~ 1.00  20/03/20  US$ 160,000,000 (1,966,376)
(3,883,592)
NIRRT
Hw Tyco International Finance SA 1.00 20/09/20 USS$ 7,369,000 (141,072)
®E
5E0 Barclays Bank Plc 1.00  20/06/20 € 7,914,000 (211,751)
580 Royal Bank of Scotland Plc 1.00  20/06/20 € 55,000,000 (1,700,347)
(1,912,098)
KE
B Baker Hughes Inc 1.00 20/12/19 US$ 34,405,000 (983,154)
Hw BorgWarner Inc 1.00 20/09/20 US$ 55,216,000 (778,754)
=0 Boston Scientific Corp 1.00 20/09/20 USS$ 55,870,000 (1,094,523)
B Cardinal Health Inc 1.00 20/09/20 US$ 37,034,000 (1,221,389)
5E0 Chesapeake Energy Corp 5.00 20/12/19 US$ 1,966,000 (4,104)
7E0 Chesapeake Energy Corp 5.00 20/12/19 US$ 2,842,000 (5,932)
o), Chesapeake Energy Corp 5.00 20/12/19 US$ 7,438,000 (15,526)
= Cytec Industries Inc 1.00 20/09/20 US$ 24,775,000 -
) Diamond Offshore Drilling Inc 1.00 20/12/19 US$ 1,428,000 (97,624)
) Diamond Offshore Drilling Inc 1.00 20/12/19 USS$ 1,710,000 (116,903)
) Diamond Offshore Drilling Inc 1.00 20/12/19 USS$ 1,928,000 (131,807)
) Diamond Offshore Drilling Inc 1.00 20/12/19 USS$ 2,014,000 (137,686)
) Diamond Offshore Drilling Inc 1.00 20/12/19 USS$ 4,700,000 (321,313)
=1 Dover Corp 1.00 20/09/20 US$ 12,791,000 (244,399)
Hu Fiat Finance North America Inc 5.00 20/09/20 € 21,600,000 (2,655,789)
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B Ingersoll-Rand Co 1.00  20/06/20 USS$ 21,865,000 (624,126)
= Ingersoll-Rand Co 1.00  20/09/20 USS$ 22,839,000 (660,743)
B Kraft Heinz Foods Co 1.00 20/12/19 USS$ 19,649,000 (365,967)
) Mattel Inc 1.00  20/06/20 US$ 5,170,000 (57,534)
B Newell Rubbermaid Inc 1.00  20/09/20 USS$ 12,492,000 (262,293)
B Newell Rubbermaid Inc 1.00 20/09/20 US$ 32,136,000 (674,756)
= Nordstrom Inc 1.00 20/09/20 US$ 24,009,000 (500,599)
= Nordstrom Inc 1.00 20/09/20 USS$ 31,370,000 (654,079)
B Packaging Corp of America 1.00  20/06/20 USS$ 4,700,000 (15,015)
B Packaging Corp of America 1.00  20/09/20 USS$ 24,422,000 (15,382)
B Quest Diagnostics Inc 1.00 20/06/20 US$ 24,036,000 (51,555)
B Stanley Black & Decker Inc 1.00 20/06/20 USS$ 55,843,000 (705,132)
Hw Waste Management Inc 1.00 20/09/20 US$ 28,152,000 (224,205)

(12,620,289)

REFBREF (18,557,051)

Q@I/LYNTIAINL AT YIR RIS
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) EUR Corp 5.00  20/06/20 € 77,850,000 5,866,383

789 EUR Corp 1.00  20/06/20 € 278,263,000 3,349,012

B SUBFIN Corp 1.00  20/06/20 € 62,914,000 2,361,923

11577318

KE

) IG Corp 1.00  20/06/20  US$ 29,414,000 375,821
REFFIEEF 11,953,139

KE

E HY Corp 500  20/06/20  USS 38,125,000  (2,114,885)

REBIBEEFH (2,114,885)
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