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BB AMFEA: AR5 52 BUFILE. (RSO B IERR %) € 62,804,434
UR—R « LIRFHINAR D2 RS 1,702,598
AT T THN AR D BRI 5,337,319
ERATFIE 368,585
Z DI AE 247,820
I3 A € 70,460,756
EHA

T - 5 T D S 20,341,766
L 1,272,209
R 505,232
it A5 e 4,786
(gLt 981,745
TEREE H 619,556
BE Y ZZ R 165,409
s # H 678,717
VIRERNTAR DAL FIE 2,044,649
AT T THNARD ZHFIE 10,503,427
SRIT HAFILE 558,725
Z O A 185,831
BREF € 37,862,052
B (GRER) R E (359,486)
MBI LS € 32,239,218
U B EHLMEE R

- &AL 12,999,234
- SMNEA RS (19,141,742)
L ZES D) 28,360,649
- ATy T (2,601,232)
- FFar 2,821,999
- AUy T ar 1,336,535
- SHER RIS (8,172,545)
FIREE N AE 33 OV B SR B IR 2R € 47,842,116
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- &AL (39,257,974)
- SME AR 9,168,819
eSS (22,549,309)
- AU THH 2,760,700
- ATy T (353,469)
- SMEBREG 1,780,882
YHHEE € (608,235)
NG

AR AL SR D AT 1,069,659,945
ZAAEAROERL (1,029,509,940)
rBlés (18,409,452)
SEEHERE 4,835,829
W Bl PE OISR S B € 25,968,147
W HiE e 2,822,250,975
BIRMEESF € 2,848,219,122
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) o z
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NS ERL TS, it DT TG | 33 TVNDREE FIRERES:
&3
TINR=T
Albania Government International Bond 5.75% 12/11/20 € 7,771 8,539,506 0.30
TIVEBF
Argentine Republic Government International Bond ~ 5.00%  15/01/27 € 31,620 27,137,865 0.95
F—ANVT
Origin Energy Finance Ltd 2.50% 23/10/20 € 40,090 42,298,404 1.48
s
CPPIB Capital Inc 1.50% 04/03/33 € 5,740 5,938,604 0.21
Fairfax Financial Holdings Ltd 2.75% 29/03/28 € 2,800 2,799,336 0.10
8,737,940 0.31
&SN
Egypt Government International Bond 4.75% 16/04/26 € 9,180 8,472,375 0.30
TIR
Electricite de France SA, VRB 5.00% 31/12/49 € 12,900 13,509,687 0.48
Electricite de France SA, VRB 5.38% 31/12/49 € 7,300 7,851,369 0.28
Electricite de France SA, VRB 6.00% 31/12/49 GBP 11,600 13,384,255 0.47
La Poste SA, VRB 3.13% 31/12/49 € 3,100 2,949,266 0.10
LVMH Moet Hennessy Louis Vuitton SE 0.00% 26/05/20 € 36,200 36,291,812 1.27
73,986,389 2.60
R
Bayer AG, VRB 3.00% 01/07/75 € 20,015 20,604,479 0.72
Bundesobligation 0.00% 17/04/20 € 34,060 34,487,056 1.21
Bundesobligation 0.00% 08/10/21 € 136,170 138,579,528 4.87
Bundesobligation 0.00% 08/04/22 € 95,630 97,345,841 342
Bundesobligation 0.00% 07/10/22 € 16,500 16,779,758 0.59
Bundesobligation 0.00% 14/04/23 € 181,882 184,521,076 6.48
Bundesrepublik Deutschland Bundesanleihe ~ 2.00% 04/01/22 € 41,184 44,838,771 1.57
Bundesrepublik Deutschland Bundesanleihe  2.00%  15/08/23 € 14,619 16,336,798 0.57
Bundesrepublik Deutschland Bundesanleihe 1.75% 15/02/24 € 15,060 16,722,427 0.59
Bundesrepublik Deutschland Bundesanleihe ~ 0.50%  15/02/25 € 38,301 39,734,651 1.39
Bundesrepublik Deutschland Bundesanleihe 1.00% 15/08/25 € 13,228 14,183,017 0.50
Bundesrepublik Deutschland Bundesanleihe  0.50%  15/02/26 € 9,890 10,224,851 0.36
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Bundesrepublik Deutschland Bundesanleihe — 0.25%  15/02/27 € 7,510 7,554,782 0.27
Bundesrepublik Deutschland Bundesanleihe ~ 0.50%  15/02/28 € 8,430 8,586,398 0.30
Bundesrepublik Deutschland Bundesanleihe — 4.75%  04/07/34 € 2,980 4,845,105 0.17
Bundesrepublik Deutschland Bundesanleihe ~ 4.00%  04/01/37 € 8,230 12,879,754 0.45
Deutsche Bank AG 1.00% 18/03/19 € 70,400 70,606,497 2.48
738,830,789 25.94
X%
Hellenic Republic Government Bond 3.90% 30/01/33 € 20,709 19,367,576 0.68
Hellenic Republic Government Bond 4.00% 30/01/37 € 22,661 20,753,627 0.73
Hellenic Republic Government Bond 4.20% 30/01/42 € 12,886 11,800,125 0.41
Hellenic Republic Government Bond 144A  4.38% 01/08/22 € 30,500 32,180,855 1.13
Hellenic Republic Government Bond 144A  3.38%  15/02/25 € 79,456 78,858,491 2.77
162,960,674 5.72
At P
Globalworth Real Estate Investments Ltd 3.00% 29/03/25 € 11,080 11,049,811 0.39
TARZR
Iceland Rikisbref 7.25% 26/10/22  ISK 2,475,359 21,630,613 0.76
Iceland Rikisbref 8.00% 12/06/25 ISK 6,754,316 63,387,116 2.23
Iceland Rikisbref 6.50% 24/01/31 ISK 5,653,353 50,237,246 1.76
135,254,975 4.75
AVRERVT
Indonesia Government International Bond 1.75% 24/04/25 € 24,794 24,280,557 0.85
Indonesia Treasury Bond 7.88% 15/04/19  IDR 534,343,000 32,137,966 1.13
Indonesia Treasury Bond 7.50% 15/08/32 IDR 50,000,000 2,783,099 0.10
59,201,622 2.08
AZIVT
Intesa Sanpaolo SpA, VRB 6.25% 31/12/49 € 16,380 16,188,272 0.57
Intesa Sanpaolo SpA, VRB 7.75% 31/12/49 € 14,602 15,802,650 0.56
Italy Buoni Poliennali Del Tesoro 144A 2.95% 01/09/38 € 13,630 13,163,228 0.46
Telecom Italia SpA 2.38% 12/10/27 € 8,443 7,963,783 0.28
UniCredit SpA, VRB 9.25% 31/12/49 € 6,110 6,846,626 0.24
59,964,559 2.11
Tr—T—
HSBC Bank Capital Funding Sterling | LP, VRB  5.84% 31/12/49 GBP 3,166 4,520,958 0.16
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Latvia Government International Bond 0.50% 15/12/20 € 27,510 27,909,239 0.98
NIeTNGT
Telecom Italia Finance SA 7.75% 24/01/33 € 18,046 24,866,183 0.87
~TR=7
Macedonia Government International Bond  3.98% 24/07/21 € 16,984 18,063,758 0.63
Macedonia Government International Bond  2.75% 18/01/25 € 6,945 6,832,144 0.24
24,895,902 0.87
Axa
Mexico Government International Bond 4.15% 28/03/27 US$ 9,730 8,207,211 0.29
Mexico Government International Bond 4.00% 15/03/15" € 9,228 8,394,019 0.29
16,601,230 0.58
AT
ABN AMRO Bank NV, VRB 4.75% 31/12/49 € 23,700 22,643,757 0.80
Bayer Capital Corp BV 1.50% 26/06/26 € 11,200 11,252,677 0.40
PACCAR Financial Europe BV 0.13% 19/05/20 € 21,120 21,199,758 0.74
Syngenta Finance NV 144A 3.70% 24/04/20 US$ 11,050 9,444,982 0.33
Telefonica Europe BV, VRB 2.63% 31/12/49 € 21,200 19,888,485 0.70
Telefonica Europe BV, VRB 3.88% 31/12/49 € 8,400 7,758,215 0.27
Volkswagen International Finance NV, VRB  3.88% 31/12/49 € 43,469 43,697,925 1.53
Volkswagen International Finance NV, VRB ~ 3.88% 31/12/49 € 6,700 6,427,846 0.23
142,313,645 5.00
=a—T—F K
New Zealand Government Inflation Linked Bond  3.00% 20/09/30 NZD 5,200 3,687,712 0.13
New Zealand Government Inflation Linked Bond  2.50% 20/09/35 NZD 34,800 23,105,054 0.81
26,792,766 0.94
AT
Slovakia Government Bond 1.88% 09/03/37 € 18,840 19,897,909 0.70
FE77UH
Republic of South Africa Government Bond ~ 8.75%  28/02/48 ZAR 164,016 9,288,267 0.33
ARAY
Autonomous Community of Catalonia 5.90% 28/05/30 € 6,500 7,860,612 0.27
Autonomous Community of Catalonia 4.69% 28/10/34 € 2,326 2,462,718 0.09
Autonomous Community of Catalonia 4.22% 26/04/35 € 8,587 9,117,797 0.32
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Banco Santander SA, VRB 4.75% 31/12/49 € 14,800 13,701,905 0.48
CaixaBank SA, VRB 6.75% 31/12/49 € 13,800 14,723,013 0.52
47,866,045 1.68
E EHEES
European Investment Bank 7.20% 09/07/19  IDR 367,690,000 21,754,837 0.76
AAR
Credit Suisse AG 1.38% 29/11/19 € 34,600 35,328,712 1.24
Credit Suisse AG, VRB 5.75% 18/09/25 € 30,000 32,769,225 1.15
68,097,937 2.39
Fa=UT
Banque Centrale de Tunisie International Bond ~ 5.63%  17/02/24 € 27,000 26,491,425 0.93
AV A
Diageo Finance Plc 0.00% 17/11/20 € 19,360 19,382,830 0.68
HSBC Holdings Plc, VRB 4.75% 31/12/49 € 29,459 29,121,058 1.02
HSBC Holdings Plc, VRB 6.50% 31/12/49  US$ 12,395 10,193,721 0.36
58,697,609 2.06
TAVA
AbbVie Inc 0.38% 18/11/19 € 34,700 34,888,992 1.22
Assurant Inc, VRB 7.00% 27/03/48 US$ 16,186 14,105,824 0.49
Bank of America Corp 2.50% 27/07/20 € 44,330 46,613,192 1.64
Becton Dickinson & Co 0.37% 06/06/19 € 55,330 55,511,972 1.95
Dell International LLC/EMC Corp 144A 8.35% 15/07/46  US$ 10,680 11,071,209 0.39
Discovery Communications LLC 2.20% 20/09/19  US$ 5,250 4,447,530 0.16
Dominion Energy Inc 2.58% 01/07/20  US$ 15,210 12,840,145 0.45
Fidelity & Guaranty Life Holdings Inc 144A  5.50% 01/05/25  US$ 20,360 17,188,278 0.60
Goldman Sachs Group Inc 2.63% 19/08/20 € 56,100 59,116,289 2.08
Hewlett Packard Enterprise Co 144A 2.10% 04/10/19 US$ 25,340 21,439,129 0.75
HSBC Bank USA NA 5.63% 15/08/35  USS$ 4,744 4,545,882 0.16
Jefferies Group LLC 6.50% 20/01/43  US$ 11,700 10,262,080 0.36
Morgan Stanley, FRB 0.05% 09/11/21 € 34,992 34,865,875 1.22
United States Treasury Note 2.75% 30/04/23  US$ 49,360 42,306,287 1.49
United States Treasury Note 2.75% 31/05/23  US$ 146,810 125,839,996 4.42
United States Treasury Note 2.88% 15/05/28  US$ 82,061 70,421,972 2.47
565,464,652 19.85
EHFAF 2,421,893,513 85.03
AHTRIC EHL TS, Ei O FHITH S CTREISh TOORRIE T RERER G 2,421,893,513 85.03
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New Zealand Government Inflation Linked Bond  2.50% 20/09/40 NZD 23,400 15,222,397 0.54
EExEFH 15,222,397 0.54
ZDOMDHMFESR 15,222,397 0.54
BEAMEHEF 2,437,115,910 85.57
(A2 €2,415,565,166)
ZOMOE E (AFERE) 411,103,212 14.43
WEEAH 2,848,219,122 100.00
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Bundesrepublik Deutschland Bundesanleihe, 3.00%, 4/7/20  0.00%  29/05/20 € 81,191,482

Bundesrepublik Deutschland Bundesanleihe, 3.00%, 4/7/20 (0.58)%  22/06/20 € 79,999,336

Bundesrepublik Deutschland Bundesanleihe, 3.00%, 4/7/20 (0.58)%  25/06/20 € 55,185,000

Bundesrepublik Deutschland Bundesanleihe, 3.00%, 4/7/20 (0.60)%  25/06/20 € 34,680,000

Bundesrepublik Deutschland Bundesanleihe, 3.00%, 4/7/20 (0.60)%  28/06/20 € 27,612,500

Bundesschatzanweisungen, 0.00%, 14/12/18 (0.60)%  29/03/20 € 60,600,000

339,268,318

YN—RLREREF 339,268,318

LiRNEEH

=%

Bundesobligation, 0.00%, 8/10/21 0.00%  29/05/20 € (81,192,000)

Bundesobligation, 0.00%, 8/10/21 (0.65)%  25/06/20 € (34,680,000)

Bundesobligation, 0.00%, 8/4/22 (0.65)%  29/03/20 € (60,600,000)
(176,472,000)

LRZHEF (176,472,000)




TN—RA TP X =T )—=RA A IRRIAU G L—R 7T a—k 5= KRR - T7UR

OTUNTATMEI~NDZE

O/} E A E TR
S E BB TERN
BAEE  ATSEE BN e Wi AT g
€ 41,531,909 NZD (70,500,001) 29/08/18 827,051
€ 48,790,200 IDR (815,089,078,730) 29/08/18 642,444
USS$ 22,670,068 CNY (149,203,053) 18/06/19 404,196
€ 18,003,447 ZAR (285,958,160) 29/08/18 347,730
€ 32,977,692 GBP (28,971,001) 29/08/18 275,428
€ 48,750,000 USS$ (56,854,200) 29/08/18 267,968
US$ 11,335,034 CNY (74,561,854) 18/06/19 207,004
US$ 47,925,521 GBP (36,045,961) 29/08/18 179,732
CNY 184,369,220 USS$ (27,504,740) 19/09/18 170,216
€ 34,246,399 USS$ (40,000,000) 29/08/18 136,672
USS$ 125,789,327 € (107,135,029) 29/08/18 130,963
USS$ 5,300,000 IDR (75,710,500,000) 29/08/18 47,278
USS$ 5,041,844 IDR (72,007,621,915) 29/08/18 45,869
USS$ 15,169,821 IDR (218,445,419,546) 29/08/18 32,272
€ 2,011,155 HUF (652,125,001) 29/08/18 31,298
€ 1,269,720 AUD (2,000,001) 29/08/18 9,391
SAR 360,038,400 USS$ (96,000,000) 07/11/18 5,236
MXN 1,999,999 € (83,718) 29/08/18 2,243
REBE A7 3,762,991
SEK 853,604,046 € (82,681,748) 29/08/18 (951,772)
US$ 66,211,117 SAR (250,112,495) 07/11/18 (409,286)
€ 203,341,140 US$ (238,878,420) 29/08/18 (360,8006)
€ 180,348,223 USS$ (211,835,580) 29/08/18 (293,125)
NOK 292,812,838 € (30,947,271) 29/08/18 (239,369)
US$ 14,268,204 CNY (96,724,155) 19/09/18 (226,698)
UsS$ 32,796,186 SAR (123,936,786) 07/11/18 (213,852)
US$ 32,796,186 SAR (123,936,786) 07/11/18 (213,852)
NOK 259,664,215 € (27,441,533) 29/08/18 (209,997)
NOK 248,214,328 € (26,229,982) 29/08/18 (199,220)
USS$ 11,952,997 CNY (81,011,437) 19/09/18 (187,620)
ZAR 122,000,000 € (7,647,089) 29/08/18 (114,527)
USS$ 49,650,000 GBP (37,572,932) 29/08/18 (73,365)
USS$ 9,800,000 € (8,429,223) 29/08/18 (72,340)
USS$ 9,200,000 € (7,913,148) 29/08/18 (67,911)
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US$ 5,650,000 SAR (21,288,403) 07/11/18 (22,610)
US$ 2,831,202 IDR (41,208,147,946) 29/08/18 (19,899)
US$ 978,799 CNY (6,633,628) 19/09/18 (15,341)
US$ 3,450,000 SAR (12,997,075) 07/11/18 (13,346)

€ 996,849 CAD (1,555,001) 29/08/18 (12,169)
JPY 29,999,999 € (233,811) 29/08/18 (1,923)
RERIAGHEAF (3,919,028)

ANy EREIIEIVSANE BB LEZN

WA BEABS A% Wi G BRI R O
CAD 52,810,976 € (33,972,452) Y - CAD (Div) 30/07/18 360,427
CAD 52,183,252 € (33,568,652) I - CAD (Div) 30/07/18 356,139

REFIE S S F 716,566
JPY 42,654,306,282 € (333,084,909) S-IPY  30/07/18 (3,313,967)
GBP 164,415,336 € (186,493,993) 1-GBP 30/07/18 (716,920)
SGD 278,860,093 € (175,204,970) 1-SGD (Perf)  30/07/18 (296,593)
GBP 83,394,513 € (94,524,755)  1-GBP (Perf)  30/07/18 (295,120)
Us$ 180,338,160 € (154,395,587) 1-USD  30/07/18 (247,989)
NOK 385,363,547 € (40,627,572) [-NOK  3007/18 (168,020)
GBP 36,339,432 € (41,218,692) C - GBP (Div) 30/07/18 (157,843)
USss 42,071,206 € (36,019,053)  1-USD (Perfy  30/07/18 (57,860)
GBP 9,239,338 € (10,480,079) C-GBP 30/07/18 (40,3106)
US$ 22,755,601 € (19,481,113) R -USD 30/07/18 (30,312)
US$ 18,791,049 € (16,088,105) C-USD (Div) 30/07/18 (26,086)
GBP 5,890,482 € (6,681,489) D-GBP(QDiv)  30/07/18 (25,684)
CHF 3,292,943 € (2,853,402) I-CHF  30/07/18 (12,120)
GBP 2,710,732 € (3,074,742) X-GBP  30/07/18 (11,816)
US$ 7,208,569 € (6,171,575) S-USD  30/07/18 (9,909)
US$ 6,817,831 € (5,837,084) B-USD  30/07/18 (9,408)
CHF 2,067,967 € (1,791,880)  S-CHF (Div)  30/07/18 (7,556)
GBP 1,395,998 € (1,583,448) B - GBP 30/07/18 (6,074)
US$ 2,936,072 € (2,513,719) C-USD 30/07/18 (4,053)
US$ 2,579,330 € (2,208,294) I- USD (Div) 30/07/18 (3,561)
CHF 562,735 € (487,620) B - CHF 30/07/18 (2,070)
NOK 4,091,804 € (431,373) M - NOK 30/07/18 (1,772)
US$ 814,298 € (697,269) R - USD (Div) 30/07/18 (1,232)
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CHF 292,624 € (253,562) R - CHF 30/07/18 (1,074)
GBP 101,517 € (115,150) M - GBP 30/07/18 (443)
USS$ 308,558 € (264,172) M -USD 30/07/18 (426)
USS$ 111,619 € (95,563) X -USD 30/07/18 (154)
GBP 20,530 € (23,287) DR-GBP(QDiv) 30/07/18 (90)
CHF 19,668 € (17,043) S - CHF 30/07/18 (72)

REZFMEREF  (5,448,540)
® 512K
o A \\ e IRAUR REBERRRL
ELES g1 CEEIE B e
672  Euro-Btp September Futures 18 06/09/18 € 78,837,024 1,151,744
(1,394) US 5YR Note (CBT) September Futures 18~ 28/09/18  US$ (115,897,406) 213,447
104  US 10YR Ultra September Futures 18 19/09/18  US$ 8,829,600 60,102
8  US Long Bond (CBT) September Futures 18~ 19/09/18  US$ 838,080 5,567
REBRHEEEFT 1,430,860
(4,370) Euro-Bund September Futures 18 06/09/18 € (447,422,450) (6,154,049)
(4,146) Euro-Bobl September Futures 18 06/09/18 € (451,839,372) (2,791,502)
(343)  Euro-Buxl 30Y Bond September Futures 18~ 06/09/18 € (46,658,290) (1,075,668)
(1,863) Australia 3YR Bond September Futures 18~ 17/09/18  AUD (125,452,747) (490,436)
(657) US 10YR Note (CBT) September Futures 18~ 19/09/18  US$ (56,491,491) (451,400)
(4,566) Euro-Schatz September Futures 18 06/09/18 € (462,723,006) (433,770)
(774) Long Gilt September Futures 18 26/09/18  GBP (1,105,861) (379,390)
(130) US Ultra Bond (CBT) September Futures 18~ 19/09/18  US$ (12,653,232) (227,921)
(200) US2YR Note (CBT) September Futures 18~ 28/09/18  US$ (34,243,715) (24,054)

REFUMEAST  (12,028,190)
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€ 323,883 15/08/27 [ & 0.89 EUR-EURIBOR-Reuters 2,115,736
BRL 535,123 02/01/19 [ & 7.55 BRL-CDI 474,734
BRL 508,367 02/01/19 [ 7E 7.51 BRL-CDI 428,016
US$ 9,731 07/02/25 ZE ) 2.21 USD-LIBOR-BBA 347,424
BRL 267,562 02/01/19 [ 7E 7.82 BRL-CDI 318,827
BRL 420,964 02/01/19 T 7.15 BRL-CDI 180,087
BRL 472,500 04/01/21 [ & 8.84 BRL-CDI 59,996
REBFHELESFT 3,924,820
BRL 479,900 04/01/21 [ & 7.95 BRL-CDI (2,422,616)
BRL 706,466 04/01/21 ) 9.84 BRL-CDI (2,022,190)
BRL 1,193,180 02/01/19 ) 6.86 BRL-CDI (415,990)
BRL 135,696 04/01/21 ) 9.85 BRL-CDI (397,031)
BRL 1,455,500 02/01/19 ) 6.80 BRL-CDI (352,072)
BRL 67,848 04/01/21 ) 9.91 BRL-CDI (215,957)
BRL 204,750 04/01/21 & & 8.70 BRL-CDI (163,717)
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