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France Treasury Bill BTF, Reg. S 0% 2020/03/25 EUR 14,830,000 14,900,442 2.63
France Treasury Bill BTF, Reg. S 0% 2020/04/22 EUR 14,820,000 14,895,434 2.62
79,070,337 13.94
Ry
Bundesschatzanweisungen, Reg. S 0% 2019/09/13 EUR 48,858,000 48.917.118 8.63
48,917,118 8.63
B&
Japan Government Two Year Bond 0.1% 2019/07/15 JPY 1.690.000,000 13,779,987 2.43
13,779,987 243
s aEt 141,767,442 25.00
RIS
KE
FireEye, Inc. 0.875% 2024/1/6 usD 698,000 600,515 0.1
Wright Medical Group, Inc. 1.625% 2023/06/15 usb 647,000 619,718 0.11
1,220,233 0.22
R R GEt 1,220,233 0.22
B
FT—AKSUT
Beach Energy Ltd. AUD 135.211 165.335 0.03
Computershare Ltd. AUD 78,132 779.959 0.14
DuluxGroup Ltd. AUD 641,942 3.687.554 0.65
Kidman Resources Ltd. AUD 1,447,604 1,678,721 0.30
Metcash Ltd. AUD 473,840 748,708 0.13
Qantas Airways Ltd. AUD 280,156 931,076 0.16
Regis Resources Ltd. AUD 284,283 925,528 0.16
Sigma Healthcare Ltd. AUD 4,572,942 1.570.487 0.28
Woodside Petroleum Ltd. AUD 36,927 827,221 0.14
11,314,589 1.99
NZ=a—5
Third Point Reinsurance Ltd. usD 152,000 1,355,343 0.24
1,355,343 0.24
abad
CGl, Inc. CAD 13,121 881.618 0.16
Genworth MI Canada, Inc. CAD 34,490 953,671 0.17
Imperial Oil Ltd. CAD 33,136 802,092 0.14
Masonite International Corp. usD 31,000 1,436,287 0.25
Sandstorm Gold Ltd. CAD 66,807 328715 0.06
WestJet Airlines Ltd. CAD 297.976 6,137,449 1.08
10,539,832 1.86
TARVHES
Herbalife Nutrition Ltd. usD 19,124 713.847 0.13
713,847 0.13
Ry
Innogy SE EUR 200,016 7,545,603 1.33
7,545,603 1.33
TAILSUR
Eaton Corp. plc usb 42,179 3,077,710 0.54
Horizon Therapeutics plc usb 34,312 728,253 0.13
ICON plc usb 6.717 900.913 0.16
Ingersoll-Rand plc usD 18,100 1,983,939 0.35
Jazz Pharmaceuticals plc usD 11,400 1,396,520 0.25
Mallinckrodt plc usD 148,364 1,184,112 0.21
STERIS plc usb 7.504 968,398 0.17

10,239,845 1.81
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Mellanox Technologies Ltd. usb 15,315 1,492,739 0.26
1,492,739 0.26
BA
Brother Industries Ltd. JPY 59,200 981.736 0.17
Capcom Co. Ltd. JPY 43,900 773,645 0.14
Chubu Electric Power Co., Inc. JPY 72,600 894,086 0.16
DMG Mori Co. Ltd. JPY 14,500 203,988 0.04
Kaken Pharmaceutical Co. Ltd. JPY 20,900 857,962 0.15
Kanamoto Co. Ltd. JPY 31,300 710,454 0.13
Kansai Electric Power Co., Inc. (The) JPY 71.800 722,813 0.13
KDDI Corp. JPY 39,600 884,885 0.16
Kyowa Exeo Corp. JPY 42,000 917,712 0.16
Maeda Corp. JPY 85,900 603,702 0.11
Matsumotokiyoshi Holdings Co. Ltd. JPY 31.400 807.702 0.14
Mitsubishi Corp. JPY 35,400 819,679 0.14
Mitsubishi Gas Chemical Co., Inc. JPY 59,300 694,033 0.12
Mitsui & Co. Ltd. JPY 61,100 873,388 0.15
NET One Systems Co. Ltd. JPY 34,500 833,156 0.15
Round One Corp. JPY 11,600 129,096 0.02
Sankyu, Inc. JPY 19,500 899,062 0.16
Seino Holdings Co. Ltd. JPY 10,700 125,099 0.02
Sojitz Corp. JPY 307,700 868,012 0.15
Sumitomo Chemical Co. Ltd. JPY 244,000 993,682 0.17
Suzuken Co. Ltd. JPY 4,800 246,941 0.04
Taiheiyo Cement Corp. JPY 5,500 146,073 0.03
TS Tech Co. Ltd. JPY 25,500 609,574 0.11
Zeon Corp. JPY 92,800 905,658 0.16
16,502,138 2.91
TS50
Wessanen EUR 192,827 2,190,515 0.39
2,190,515 0.39
JI)LhUD
Popular, Inc. usb 30,600 1,447,459 0.25
1,447,459 0.25
20 T—FY
Electrolux AB SEK 89,993 2,027,187 0.36
2,027,187 0.36
AA X
Oriflame Holding AG SEK 159,270 3.420,433 0.60
3,420,433 0.60
RE
BrightSphere Investment Group plc usb 120,700 1,200,309 0.21
Nielsen Holdings plc usD 24917 487,369 0.09
RPC Group plc GBP 1,061,510 9,388,192 1.65
Smiths Group plc GBP 133,225 2,325,213 0.41
13,401,083 2.36
KE
Abercrombie & Fitch Co. ‘A’ usD 5,898 83,135 0.01
Advanced Disposal Services, Inc. usb 218,413 6,158,222 1.09
Agilent Technologies, Inc. usD 11,475 738,464 0.13
Allison Transmission Holdings, Inc. usb 24,371 993,308 0.18
Alphabet, Inc. A’ usb 890 841,251 0.15
American Eagle Outfitters, Inc. UsD 32,634 487,370 0.09
Anadarko Petroleum Corp. usb 170,231 10.577.469 1.87
Apple, Inc. usb 3,758 651,545 0.1
ArcBest Corp. usb 3,551 86,505 0.02
Arcosa, Inc. usb 20,400 668,017 0.12
Armstrong World Industries, Inc. usb 20,700 1,799,028 0.32
Avnet, Inc. usb 36,900 1,453,555 0.26
AXA Equitable Holdings, Inc. usb 78,800 1,427,428 0.25
Bank of America Corp. Preference 7.25% usb 622 751,688 0.13
Becton Dickinson and Co. Preference 6.125% usb 14,462 787.380 0.14
Belden, Inc. Preference 6.75% usb 10,153 690,983 0.12
Benchmark Electronics, Inc. usb 60,300 1,307.910 0.23
Booking Holdings, Inc. usb 900 1,464,375 0.26
Brady Corp. ‘A’ usb 20,624 890,504 0.16
Brinker International, Inc. usb 35,300 1,228,651 0.22
Cars.com, Inc. usb 26,100 450,435 0.08
Celanese Corp. usb 16,200 1,531,252 0.27
CenterPoint Energy, Inc. Preference 7% usb 12,563 555,469 0.10
Chemed Corp. usb 2,707 843,044 0.15
Chemours Co. (The) usb 44,200 957,147 0.17
CIRCOR International, Inc. usb 60,194 2,451,259 0.43
Cisco Systems, Inc. usb 17,808 865.518 0.15
CIT Group, Inc. usD 33,000 1,501,265 0.26
Citigroup. Inc. usb 25,800 1,574,210 0.28
Clearway Energy, Inc. 'C’ usb 60,970 903,856 0.16
Colfax Corp. Preference 5.75% usb 6,689 729,243 0.13
Comerica, Inc. usb 23,205 1,461,435 0.26
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Continental Building Products, Inc. usb 32,446 739,527 0.13
Control4 Corp. usb 112,097 2,340,299 0.41
Cracker Barrel Old Country Store, Inc. usb 3,300 496,982 0.09
Cray. Inc. usb 114,297 3.487.218 0.62
CSX Corp. usD 21,500 1,457,654 0.26
Cummins, Inc. usb 6,086 903,669 0.16
Cypress Semiconductor Corp. usb 448,073 8,764,173 1.55
Danaher Corp. usb 31,947 3,969,976 0.70
Delek US Holdings, Inc. usb 42,300 1,474,523 0.26
Dell Technologies, Inc. ‘'C’ usD 27,400 1,242,654 0.22
Deluxe Corp. usbD 37.400 1,355,792 0.24
Devon Energy Corp. usb 50,100 1,242,476 0.22
Dick’ s Sporting Goods, Inc. usD 22,628 687,402 0.12
Dolby Laboratories, Inc. ‘A’ usb 16,954 965,579 0.17
Dominion Energy. Inc. Preference 6.75% usb 14,716 645,880 0.1
Eagle Materials, Inc. usb 6,000 480,212 0.08
Eastman Chemical Co. usb 12,991 886,069 0.16
eBay, Inc. usD 42,700 1,473,274 0.26
Ecolab, Inc. usD 13,400 2,270,022 0.40
Element Solutions, Inc. usb 160,300 1,438,505 0.25
Encompass Health Corp. usbD 14,833 812,791 0.14
Ensign Group, Inc. (The) usb 31,100 1,546,790 0.27
Evergy. Inc. usb 26,900 1,426,517 0.25
Fidelity Southern Corp. usb 38,635 1,062,513 0.19
FTI Consulting, Inc. usb 11,874 875,078 0.15
Gannett Co., Inc. usb 269,832 1,917,703 0.34
Gap. Inc. (The) usD 90,000 1,413,279 0.25
Genesee & Wyoming, Inc. ‘A’ usb 18.300 1,603,788 0.28
Gentex Corp. usb 44,199 958,873 0.17
Global Brass & Copper Holdings, Inc. UsD 36,707 1,413,060 0.25
Group 1 Automotive, Inc. usb 24,800 1,770,822 0.31
Gulfport Energy Corp. usb 198,400 847,938 0.15
HD Supply Holdings, Inc. UsD 37,200 1,305,240 0.23
HEICO Corp. usb 8,950 1,027.830 0.18
Herman Miller, Inc. usb 25,927 1,019,032 0.18
Hewlett Packard Enterprise Co. usD 30,822 405,478 0.07
HFF, Inc. ‘A’ usb 128,102 5,103,553 0.90
Hillenbrand, Inc. usb 16,676 578,081 0.10
HollyFrontier Corp. usb 16,430 660,413 0.12
Huntsman Corp. usb 42,068 748,924 0.13
Ingredion, Inc. usb 29,549 2,120,303 0.37
InterDigital, Inc. usb 24,100 1,351,604 0.24
Investors Bancorp, Inc. usb 133,000 1,294,002 0.23
Jabil, Inc. usb 59,400 1,620,531 0.29
Jack in the Box, Inc. usb 19,500 1,409,853 0.25
Jefferies Financial Group, Inc. usb 91,139 1,539,253 0.27
John Wiley & Sons, Inc. “A’ usb 13.124 531.446 0.09
Johnson & Johnson usb 6,905 845,723 0.15
Lam Research Corp. usb 6,081 1,004,614 0.18
Lincoln National Corp. usD 27,100 1,517,234 0.27
Louisiana-Pacific Corp. usb 106,804 2,447,003 0.43
Madison Square Garden Co. (The) ‘A’ usD 8,470 2,065,284 0.36
Magellan Health, Inc. usD 8,600 539,885 0.10
ManpowerGroup, Inc. usb 19,700 1,660,718 0.29
MEDNAX, Inc. usb 57,900 1,256,871 0.22
Michaels Cos., Inc. (The) usD 129,600 1,012,722 0.18
Multi-Color Corp. usb 90,980 3.993.478 0.70
Navient Corp. usD 184,900 2,180,674 0.38
Navigant Consulting, Inc. usb 76,800 1,551,774 0.27
Nordstrom, Inc. usb 35,400 988,940 0.17
Nuance Communications, Inc. usb 155,325 2,171,638 0.38
Omnicom Group, Inc. usb 12,475 893,396 0.16
Oracle Corp. usb 48,379 2,421,479 0.43
Owens-lllinois, Inc. usb 37.800 566,348 0.10
Parker-Hannifin Corp. usb 6,296 935,017 0.16
Pfizer, Inc. usb 21,882 837,749 0.15
Phillips 66 usb 9,581 780,243 0.14
Progress Software Corp. usb 26,224 1,054,203 0.19
PulteGroup, Inc. usb 32,428 905,344 0.16
QEP Resources, Inc. usb 354,533 2,209,777 0.39
Ralph Lauren Corp. usbD 6.379 637,950 0.11
Realogy Holdings Corp. usb 134,200 822311 0.14
Red Hat. Inc. usb 66,708 10,990,344 1.94
Regal Beloit Corp. usb 13.662 973,483 0.17
Regions Financial Corp. usb 115,163 1,489,731 0.26
Sempra Energy Preference 6.75% usb 6,203 605,146 0.1
Shutterfly, Inc. usb 146,799 6,515,172 1.15
Simply Good Foods Co. (The) usb 42,674 898,422 0.16
Sinclair Broadcast Group, Inc. ‘A’ usD 47,375 2,230,971 0.39
SLM Corp. usb 59,900 504,907 0.09
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Sotheby” s usb 41,086 2,091,278 0.37
Southwest Airlines Co. usb 21,342 952,910 0.17
Spark Therapeutics, Inc. usD 102,216 9,149,792 1.61
Stanley Black & Decker, Inc. Preference 5.375% usb 7,609 676,535 0.12
Starbucks Corp. usb 21,600 1,585,403 0.28
Steel Dynamics, Inc. usb 25,156 672,486 0.12
SunTrust Banks, Inc. usb 83.077 4,561,057 0.80
Target Corp. usb 9,682 740,837 0.13
TEGNA, Inc. usD 67,495 884,371 0.16
Teradyne, Inc. usb 40,100 1,657,462 0.29
TiVo Corp. usbD 139,900 891,650 0.16
Tribune Media Co. ‘A’ usD 268,005 10,902,102 1.92
UnitedHealth Group, Inc. usD 3,509 736,859 0.13
Versum Materials, Inc. usb 205,504 9,309,252 1.64
Visa, Inc. A’ usb 5,907 887.807 0.16
WABCO Holdings, Inc. usb 84,068 9,757,504 1.72
WageWorks, Inc. usb 54,871 2,444,421 0.43
Wells Fargo & Co. Preference 7.5% usb 570 688,398 0.12
WESCO International, Inc. usb 9,863 439,035 0.08
Worldpay. Inc. usb 99,263 10,770,329 1.90
Zayo Group Holdings, Inc. usbD 327.350 9,520,185 1.68
258,425,726 45.58
HREEt 340,616,339 60.07
HEENTVSEETRLAMENS L ERERERES 483,604,014 85.29
Z Dt DFFFITIS THE SN TV BB R AMEES S & OEHERER
RIS
N=a2—5
Jazz Investments | Ltd. 1.875% 2021/08/15 usb 1,175,000 1,045,997 0.18
1,045,997 0.18
TARVES
Herbalife Nutrition Ltd. 2.625% 2024/03/15 usb 535,000 456,506 0.08
Momo, Inc., 144A 1.25% 2025/07/01 usD 763,000 637,625 0.11
1,094,131 0.19
Jv—I—HB
Ensco Jersey Finance Ltd. 3% 2024/01/31 usb 833,000 575,481 0.10
575,481 0.10
TS50
NXP Semiconductors NV 1% 2019/01/12 usb 646,000 603,329 0.11
603,329 0.11
KE
Acorda Therapeutics, Inc. 1.75% 2021/06/15 usb 1,245,000 935,124 0.17
Akamai Technologies, Inc. 0.125% 2025/05/01 usb 665,000 623,481 0.1
Allscripts Healthcare Solutions, Inc. 1.25% 2020/07/01 usb 899,000 788,163 0.14
AMAG Pharmaceuticals, Inc. 3.25% 2022/06/01 usb 848,000 589,963 0.10
Anthem, Inc. 2.75% 2042/10/15 usb 241,000 829,852 0.15
Arconic, Inc. 1.625% 2019/10/15 usb 813,000 718,238 0.13
Ares Capital Corp. 3.75% 2022/02/01 usb 589,000 521.835 0.09
Assertio Therapeutics, Inc. 2.5% 2021/09/01 usb 924,000 583,930 0.10
BioMarin Pharmaceutical, Inc. 1.5% 2020/10/15 usb 565,000 554,738 0.10
Booking Holdings, Inc. 0.35% 2020/06/15 usb 270,000 337.560 0.06
Booking Holdings. Inc. 0.9% 2021/09/15 usb 310.000 310.086 0.06
Cheniere Energy, Inc. 4.25% 2045/03/15 usb 1,132,000 780,165 0.14
Chesapeake Energy Corp. 5.5% 2026/09/15 usb 759,000 532,776 0.09
Colony Capital, Inc., REIT 3.875% 2021/01/15 usb 690,000 589,241 0.10
Electronics For Imaging, Inc. 0.75% 2019/09/01 usb 895,000 780.356 0.14
Etsy, Inc. 0% 2023/03/01 usD 408,000 658,160 0.12
Euronet Worldwide, Inc., 144A 0.75% 2049/03/15 usb 318,000 336,312 0.06
Exact Sciences Corp. 1% 2025/01/15 usb 519,000 771,864 0.14
Exact Sciences Corp. 0.375% 2027/03/15 usb 317,000 346,164 0.06
Extra Space Storage LP, REIT, 144A 3.125% 2035/10/01 usb 579,000 603,703 0.1
Finisar Corp. 0.5% 2036/12/15 usb 719,000 615,869 0.11
Fortive Corp., 144A 0.875% 2022/02/15 usb 773,000 700,648 0.12
lllumina, Inc. 0.5% 2021/06/15 usb 329,000 435,946 0.08
Intel Corp. 3.25% 2039/08/01 usb 306,000 627,963 0.1
Intercept Pharmaceuticals, Inc. 3.25% 2023/07/01 usb 963,000 755,360 0.13
InterDigital, Inc. 1.5% 2020/03/01 usb 698,000 634,283 0.11
lonis Pharmaceuticals, Inc. 1% 2021/11/15 usb 546,000 571,700 0.10
j2 Global, Inc. 3.25% 2029/06/15 usb 937,000 1,135,297 0.20
KBR, Inc., 144A 2.5% 2023/11/01 usb 653,000 663,119 0.12
Liberty Expedia Holdings, Inc., T44A 1% 2047/06/30 usb 677,000 593,150 0.10
Liberty Interactive LLC, 144A 1.75% 2046/09/30 usb 625,000 683,458 0.12
Liberty Media Corp., 144A 2.125% 2048/03/31 usD 672,000 572,509 0.10
Live Nation Entertainment, Inc. 2.5% 2023/03/15 usb 705,000 738,094 0.13
Lumentum Holdings. Inc. 0.25% 2024/03/15 usb 590,000 603,129 0.1
Macquarie Infrastructure Corp. 2% 2023/10/01 usb 741,000 579.899 0.10
Medicines Co. (The) 2.5% 2022/01/15 usD 644,000 673,357 0.12
Mercadolibre, Inc., 144A 2% 2028/08/15 usb 621,000 837,999 0.15
Microchip Technology. Inc. 1.625% 2025/02/15 usb 657,000 1,017,625 0.18
Nabors Industries, Inc. 0.75% 2024/01/15 usD 931,000 586,149 0.10
Neurocrine Biosciences, Inc. 2.25% 2024/05/15 usb 445,000 507,953 0.09
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Nuance Communications, Inc. 1% 2035/12/15 usD 634,000 522,816 0.09
NuVasive, Inc. 2.25% 2021/03/15 usb 604,000 599,454 0.11
Qasis Petroleum, Inc. 2.625% 2023/09/15 usD 782,000 625,069 0.11
Okta, Inc. 0.25% 2023/02/15 usb 405,000 914,382 0.16
ON Semiconductor Corp. 1% 2020/12/01 usD 268,000 289,791 0.05
ON Semiconductor Corp. 1.625% 2023/10/15 usb 272,000 291.821 0.05
Palo Alto Networks, Inc., 144A 0.75% 2023/07/01 usb 602,000 559,930 0.10
RingCentral, Inc. 0% 2023/03/15 usb 471,000 617,932 0.11
ServiceNow, Inc. 0% 2022/06/01 usb 406,000 747,578 0.13
Silicon Laboratories, Inc. 1.375% 2022/03/01 usb 547,000 589,859 0.10
Spirit Realty Capital, Inc., REIT 3.75% 2021/05/15 usD 439,000 393,735 0.07
Splunk, Inc., 144A 1.125% 2025/09/15 usb 612,000 597,785 0.11
Supernus Pharmaceuticals, Inc. 0.625% 2023/04/01 usb 669,000 568,842 0.10
Synaptics, Inc. 0.5% 2022/06/15 usb 675,000 529,630 0.09
Teradyne, Inc. 1.25% 2023/12/15 usb 518,000 729,185 0.13
Veeco Instruments, Inc. 2.7% 2023/01/15 usb 684,000 531,788 0.09
Verint Systems, Inc. 1.5% 2021/06/01 usD 989,000 915,532 0.16
Viavi Solutions, Inc. 1% 2024/03/01 usb 594,000 612,546 0.11
Vishay Intertechnology. Inc., 144A 2.25% 2025/06/15 usb 691,000 556,172 0.10
Western Digital Corp., 144A 1.5% 2024/02/01 usb 753,000 588,007 0.10
Whiting Petroleum Corp. 1.25% 2020/04/01 usb 680,000 579,456 0.10
Workday, Inc. 0.25% 2022/10/01 usbD 638,000 839,549 0.15
38,926,077 6.87
iRt EGET 42,245,015 7.45
ZDIDRFITIE TS TN TV 2 THOREBAHES S L EEEREREE 42,245,015 7.45
Z Dt DFEE T RERBIMEES S &K OB RS R G
B
KE
Furiex Pharmaceuticals LLC, CVR usb 660 0 0.00
0 0.00
[ZSN=Er 0 0.00
Z Dt DFEE TR Bl S L EHEREREE 0 0.00
UCITSB UL ZZDDT 7V K
UCITS
ot 7o
JPMorgan EUR Liquidity LVNAV Fund - JPM EUR Liquidity LVNAV X (flex dist.) T EUR 913 9,119,726 1.61
9,119,726 1.61
UCITS&ET 9,119,726 1.61
UCITS® UL [ZZ DD T 7 > R&EH 9,119,726 1.61
RESE 534,968,755 94.35
R 35,137,630 6.20
ZDHtDEE (3,122,689) (0.55)
B 566,983,696 100.00

T RASBERADT 7V R
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AUD 2,543 EUR 1,554 10/07/2019 Barclays 12 -
AUD 1,000,000 EUR 612,658 15/07/2019 Merrill Lynch 2,971 -
CAD 69,435,193 EUR 46,083,796 16/07/2019 Standard Chartered 454,402 0.08
CHF 796,452 EUR 713,655 10/07/2019 BNP Paribas 3,160 -
CHF 4171 EUR 3,737 10/07/2019 Goldman Sachs 17 -
CHF 691,161 EUR 617.669 15/07/2019 Standard Chartered 4,422 -
CHF 3,568,257 EUR 3,188,874 16/07/2019 Standard Chartered 22,838 0.01
EUR 14,937,902 AUD 24,175,630 15/07/2019 Standard Chartered 54,682 0.01
EUR 15,554 GBP 13,840 10/07/2019 ANZ 101 -
EUR 56,755 GBP 50,611 10/07/2019 Citibank 246 -
EUR 312,320 GBP 276,741 10/07/2019 Merrill Lynch 3,326 -
EUR 12,172,723 GBP 10,797,680 15/07/2019 BNP Paribas 118,689 0.02
EUR 6,102,254 GBP 5,413,114 16/07/2019 BNP Paribas 59,509 0.01
EUR 5,010,255 HUF 1.611,623,244 16/07/2019 Citibank 23,577 0.01
EUR 4,994,485 ILS 20,264,912 16/07/2019 Merrill Lynch 11,041 -
EUR 33,305 JPY 4,070,002 10/07/2019 ANZ 122 -
EUR 23,538,320 JPY 2,863,709,675 10/07/2019 Citibank 190,414 0.03
EUR 119,407 JPY 14,499,996 10/07/2019 Merrill Lynch 1,189 -
EUR 37,180,227 JPY 4,543,940,573 16/07/2019 BNP Paribas 134,763 0.03
EUR 20,271,040 JPY 2,477,382,593 16/07/2019 Merrill Lynch 73,640 0.01
EUR 575,419 MXN 12,438,777 16/07/2019 RBC 7,215 -
EUR 2,433 SEK 25,654 02/07/2019 BNP Paribas 5 -
EUR 4,522 SEK 47,651 10/07/2019 BNP Paribas 13 -
EUR 52,137 SEK 549,605 10/07/2019 Merrill Lynch 133 -
EUR 339,389,750 usb 383,239,917 15/07/2019 BNP Paribas 3,084,151 0.55
EUR 1,470,159 usb 1,667,177 15/07/2019 Credit Suisse 7,157 -
EUR 4,056,817 usb 4,582,257 15/07/2019 Goldman Sachs 35,736 0.01
EUR 546,498 usb 613,777 15/07/2019 Merrill Lynch 7.888 -
EUR 1,325,467 usb 1,500,000 15/07/2019 Standard Chartered 9,168 -
GBP 287,590 EUR 320,503 10/07/2019 ANZ 604 -
GBP 9,726 EUR 10,859 10/07/2019 Merrill Lynch 1 -
GBP 15,268 EUR 17,016 10/07/2019 State Street 32 -
IDR 79,836,302,985 usb 5,574,849 16/07/2019 BNP Paribas 61,047 0.01
INR 387,455,689 usb 5,559,384 16/07/2019 Merrill Lynch 39,116 0.01
JPY 3,500,004 EUR 28,489 10/07/2019 BNP Paribas 46 -
JPY 1,000,006 EUR 8,146 10/07/2019 Merrill Lynch 7 -
JPY 151,423,165 EUR 1,230,854 16/07/2019 RBC 3,656 -
JPY 133,142,225 EUR 1,085,019 16/07/2019 Toronto-Dominion Bank 452 -
MXN 110,565,379 EUR 4,921,266 16/07/2019 Credit Suisse 129,371 0.02
NOK 18,918,435 EUR 1,926,729 10/07/2019 BNP Paribas 19,418 -
NOK 10,005,315 EUR 1,020,461 16/07/2019 Barclays 8,477 -
NzD 57,694,325 EUR 33,840,418 16/07/2019 Standard Chartered 152,415 0.03
RUB 365,626,215 usD 5,593,899 16/07/2019 Standard Chartered 177,021 0.03
SEK 110,628 EUR 10,407 10/07/2019 Merrill Lynch 61 -
SEK 634,782,795 EUR 59,617,459 10/07/2019 Standard Chartered 446,792 0.08
SEK 9,906,243 usD 1,053,920 16/07/2019 Goldman Sachs 12,541 -
SEK 19,617,548 usb 2,071,920 16/07/2019 RBC 38,155 0.01
usb 3,610,861 EUR 3,165,095 15/07/2019 BNP Paribas 3,555 -
ZAR 80,955,046 EUR 4,715,050 16/07/2019 Citibank 304,395 0.05

HETEENICRDFHERSE 5,707,749 1.01

AUD 482,830 EUR 299,290 10/07/2019 BNP Paribas (1,972) -
AUD 2,616 EUR 1,617 10/07/2019 State Street (6) -
AUD 2,000,000 EUR 1,237,481 15/07/2019 Goldman Sachs (6,223) -
AUD 3,500,000 EUR 2,163,751 15/07/2019 State Street (9.049) -
AUD 20,253,486 EUR 12,511,941 16/07/2019 HSBC (43,925) (0.01)
CHF 2,058 EUR 1,854 10/07/2019 Barclays (2) -
CHF 702,595 EUR 632,465 15/07/2019 Merrill Lynch (83) -
EUR 1,510 AUD 2,470 10/07/2019 Merrill Lynch an -
EUR 1,290,372 AUD 2,116,287 15/07/2019 Merrill Lynch (12,476) -
EUR 854,611 AUD 1,398,073 16/07/2019 RBC (6,041) -
EUR 9,542,407 CAD 14,376,486 15/07/2019 Merrill Lynch (93.871) (0.02)
EUR 757,692 CAD 1,139,796 16/07/2019 Goldman Sachs (6,244) -
EUR 1,841 CHF 2,059 10/07/2019 Goldman Sachs (12) -
EUR 170,841 CHF 191,395 10/07/2019 Merrill Lynch (1,416) -
EUR 182,808 CHF 204,957 10/07/2019 State Street (1,655) -
EUR 5,008 CHF 5,583 10/07/2019 Toronto-Dominion Bank 17) -
EUR 5,014,527 CzZK 128,892,907 16/07/2019 Citibank (48,268) 0.01)
EUR 320,597 GBP 287,590 01/07/2019 ANZ (592) -
EUR 17,020 GBP 15,268 02/07/2019 State Street (32) -
EUR 12,850,044 JPY 1,690,018,473 16/07/2019 Goldman Sachs (928,200) (0.16)
EUR 56,348 NOK 551,532 10/07/2019 Merrill Lynch (388) -
EUR 12,758,776 NOK 125,217,485 16/07/2019 Merrill Lynch (118,478) (0.02)
EUR 2,359,496 NzD 4,055,631 16/07/2019 Barclays (30,035) 0.01)
EUR 4,987,738 PLN 21,364,637 16/07/2019 BNP Paribas (38,553) (0.01)
EUR 264,650 SEK 2,819,224 10/07/2019 BNP Paribas (2,110) -
EUR 242,804 SEK 2,590,959 10/07/2019 Merrill Lynch (2,357) -
EUR 40,541 SEK 430,319 10/07/2019 Standard Chartered (176) -
EUR 82,717 SEK 876,458 10/07/2019 State Street (215) -
EUR 90,639 SEK 964,018 10/07/2019 Toronto-Dominion Bank (578) -
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EUR 3,488,852 SEK 37.156,055 15/07/2019 BNP Paribas (26.810) -
EUR 1,227,010 SEK 13,120,252 15/07/2019 Merrill Lynch (14,413) -
EUR 358,849 SEK 3,809,698 15/07/2019 Standard Chartered (1.620) -
EUR 204,496 SEK 2,172,984 15/07/2019 State Street (1,110) -
EUR 40,887,800 SEK 435,427,851 16/07/2019 Barclays (311.615) (0.06)
EUR 243,798 usb 277.819 10/07/2019 BNP Paribas (102) -
EUR 263,203 usbD 300,000 15/07/2019 BNP Paribas (56) -
GBP 118,576 EUR 132,877 10/07/2019 ANZ (482) -
GBP 78,252,132 EUR 88,222,396 10/07/2019 Citibank (850,379) 0.15)
GBP 532,138 EUR 599,223 10/07/2019 Merrill Lynch (5.067) -
GBP 451,442 EUR 504,335 15/07/2019 BNP Paribas (367) -
JPY 223,534,838 CAD 2,762,626 16/07/2019 Goldman Sachs (29,204) 0.01)
JPY 134,286,200 CAD 1,644,777 16/07/2019 RBC (7,597) -
JPY 15,153,531,379 EUR 124,004,742 10/07/2019 BNP Paribas (457.573) (0.08)
JPY 19,999,999 EUR 163,552 10/07/2019 Toronto-Dominion Bank (491) -
JPY 121,738,740 EUR 999,125 16/07/2019 Merrill Lynch (6,623) -
JPY 95,791,110 EUR 783,704 16/07/2019 Standard Chartered (2.746) -
SEK 47,651 EUR 4,522 01/07/2019 BNP Paribas (13) -
SEK 25,654 EUR 2,433 10/07/2019 BNP Paribas (5) -
SEK 7,687,013 EUR 728,957 16/07/2019 Barclays (1.626) -
usb 1,415,710 AUD 2,032,173 15/07/2019 State Street (8.733) -
usb 698,749 CHF 691,161 15/07/2019 State Street (8.916) -
usbD 94,038,156 EUR 83.307.124 10/07/2019 Citibank (750,232) (0.13)
usb 436,580 EUR 384,458 15/07/2019 Citibank (1,345) -
usb 3,472,750 EUR 3,093,714 15/07/2019 Merrill Lynch (46,262) 0.01)
usb 1,500,000 EUR 1,325,496 15/07/2019 State Street (9.197) -
usb 15,492,386 EUR 13,747,984 15/07/2019 Toronto-Dominion Bank (152,908) (0.03)
usb 11,205,091 EUR 9,891,063 16/07/2019 Merrill Lynch (59.070) 0.01)
usb 39,003,757 EUR 34,535,915 16/07/2019 Standard Chartered (311,769) (0.06)
usb 5,598,025 KRW 6,612,051,291 16/07/2019 Standard Chartered (101,303) (0.02)

HBREZNICRZEFHEESE (4,520,619) (0.80)
HBTEZRICR S e 1,187,130 0.21
SEIENG|
547 zoms R TIAKINS MG ARl
Australia 10 Year Bond, 16/09/2019 1.036 AUD 91,676,811 184,329 0.04
Australia 3 Year Bond, 16/09/2019 348 AUD 24,652,548 6,886 -
CAC 40 10 Euro Index, 19/07/2019 30 EUR 1,654,425 7,875 -
Canada 10 Year Bond, 19/09/2019 (139) CAD (13,314,513) 13,970 -
DAX Index, 20/09/2019 3 EUR 924,094 4,369 -
Euro-Bobl, 06/09/2019 176 EUR 23,660,560 10,591 -
Euro-Bund, 06/09/2019 60 EUR 10,362,300 4,500 -
Euro-Schatz, 06/09/2019 889 EUR 99,814,698 10,906 -
EURO STOXX 50 Index, 20/09/2019 46 EUR 1,586,310 7,130 -
FTSE 100 Index, 20/09/2019 15 GBP 1,230,636 1,089 -
FTSE/MIB Index, 20/09/2019 10 EUR 1,056,125 4,525 -
IBEX 35 Index, 19/07/2019 6 EUR 548,070 2,250 -
Japan 10 Year Bond, 12/09/2019 16 JPY 20,069,644 14,349 0.01
Long Gilt, 26/09/2019 (31) GBP (4,513,293) 1,201 -
S&P 500 Emini Index, 20/09/2019 14 usb 1,804,792 2,444 -
US 10 Year Note, 19/09/2019 149 usb 16,729,098 2,012 —
SEMIENS | (TR BT SET 278,426 0.05
Canada 10 Year Bond, 19/09/2019 78 CAD 7,471,453 (7,676) -
Euro-Bund, 06/09/2019 (161) EUR (27.805,505) (13.682) -
Euro-Buxl 30 Year Bond, 06/09/2019 20 EUR 4,055,000 (8.517) -
Hang Seng Index, 30/07/2019 2 HKD 320,723 (596) -
Japan 10 Year Bond, 12/09/2019 (40) JPY (50,174,110) (35,874) (0.01)
Long Gilt, 26/09/2019 55 GBP 8.007.456 (6,104) -
S&P 500 Emini Index, 20/09/2019 (1,375) usb (177,256,339) (244,281) (0.05)
SPI 200 Index, 19/09/2019 41 AUD 4,141,477 (27,782) (0.01)
TOPIX Index, 2019/12/9 (13) JPY (1,643,907) (2,120) -
US 2 Year Note, 30/09/2019 168 usD 31,752,583 (9.467) -
US 5 Year Note, 30/09/2019 129 usb 13,385,294 (1,929) -
US 10 Year Note, 19/09/2019 80 usb 8,982,066 (5.374) -
US Long Bond, 19/09/2019 37 usb 5,048,836 (6,293) -
FEMIENS | (TR B ERMRSET (369,695) (0.07)
SEMIERS | (TR B ST HE (91,269) (0.02)
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Receive Bloomberg Commodity Index
1,302,291 UsD  Barclays Pay Spread of 0.00% on Notional 17/07/2019 28,520 28,520 0.01
Receive S&P GSCI Equal Weight Select
19,562,448 USD  Goldman Sachs Excess Return Index Pay Spread of 19/07/2019 185,981 185,981 0.03
-0.01% on Notional
Receive S&P GSCI Roll Weight Select
163,941,727 USD  Societe Generale  Excess Return Index Pay Spread of 29/08/2019 2,524,784 2,524,784 0.45
0.00% on Notional
ERENR D v THE|C RS FHEHEET 2,739,285 2,739,285 0.49
Receive Bloomberg Commodity Index _
505,664  USD  Barclays Pay Spread of 0.00% on Notional 25/09/2019 (13.797) (13.797)
Receive Bloomberg Commodity Index
1,532,246  USD  Barclays Pay Spread of 0.00% on Notional 12/09/2019 (53.773) (53.773) (0.01)
Receive S&P GSCI Equal Weight Select
167,105,027 USD  Societe Generale  Excess Return Index Pay Spread of 29/08/2019 (4,265,514) (4,265,514) (0.75)
0.00% on Notional
Receive S&P GSCI Roll Weight Select
25,382,075 USD  Goldman Sachs Excess Return Index Pay Spread of 19/07/2019 (530,724) (530,724) (0.10)
0.04% on Notional
ERIENZ D v TIE|ICF S iESE (4,863,808) (4,863,808) (0.86)
ARIENR D v TEG|(C 172 #ETTHE (2,124,523) (2,124,523) (0.37)
k=5 - U9—> - 2D v TEE|
SHNE i BEE  BEHEF TIAMTES SO AR
Receive AUD-1M-BBSW-REUTR Pay Performance of
the underlying equity basket of 1 Security AUD  13/08/2021 UBS (1,139,035) 57,404 0.01
Receive Performance of the underlying equity
basket of 4 Securities Pay AUD-1M-BBSW-REUTR AUD  13/08/2021 UBS 2,761,049 7.101 -
+0.225%
Receive AUD-1M-BBSW-REUTR Pay Performance of
the underlying equity basket of 10 Securities AUD  13/08/2021  UBS (6.157.995)
Receive Performance of the underlying equity .
basket of 1 Security Pay 1M EURIBOR EUR  31/12/2020  Bank of America
Receive Performance of the underlying equity . _
basket of 1 Security Pay 1M EURIBOR +0.20% EUR  31/12/2020 Bank of America 5,476,409 337
Receive Performance of the underlying equity
basket of 1 Security Pay GBP-1M-LIBOR-BBA GBP  13/08/2021 UBS
+0.225%
Receive Performance of the underlying equity
basket of 1 Security Pay GBP-IM-LIBOR-BBA +0.25% ~ CBF  15/11/2021 " UBS 1928860 101.405 0.02
Receive Performance of the underlying equity
basket of 4 Securities Pay GBP-1M-LIBOR-BBA GBP  13/08/2021 UBS 3,212,276 13,957 -
+0.225%
Receive GBP-1M-LIBOR-BBA Pay Performance of the
underlying equity basket of 7 Securities GBP 13/08/2021  UBS (3:296,949)
Receive Performance of the underlying equity .
basket of 3 Securities Pay 1M LIBOR GBP - 29/05/2020  Bank of America
Receive Performance of the underlying equity . _
basket of 3 Securities Pay 1M LIBOR +0.20% GBP  29/05/2020 Bank of America 4,388,968 4,838
Receive Performance of the underlying equity
basket of 54 Securities Pay USD-1M-LIBOR-BBA uUsD  13/08/2021 UBS
+0.225%
Receive Performance of the underlying equity
basket of 54 Securities Pay USD-1M-LIBOR-BBA uUsD  16/11/2021 UBS 158,245,644 910,169 0.16
+0.25%
Receive USD-1M-LIBOR-BBA Pay Performance of the
underlying equity basket of 15 Securities UsD 13/08/2021  UBS
Receive USD-1M-LIBOR-BBA Pay Performance of the
underlying equity basket of 15 Securities UsD - 16/11/2021  UBS (63,392.120)
Receive Performance of the underlying equity .
basket of 182 Securities Pay 1M LIBOR Usb 15/04/2020  Bank of America
Receive Performance of the underlying equity .
basket of 182 Securities Pay 1M LIBOR +0.30% USD  15/04/2020 Bank of America 126,627,561 1,759,068 0.31
Receive 1M LIBOR Pay Performance of the -
underlying equity basket of 80 Securities usb 15/11/2019  Bank of America
Receive TM LIBOR Pay Performance of the .
underlying equity basket of 80 Securities USD  15/04/2020 Bank of America (46,401,655)
r=5I)U - U9—=> - 20 v TEE|ICHRS T SE 2,854,279 0.50
Receive Performance of the underlying equity .
basket of 6 Securities Pay 1M BBR AUD  15/04/2020 Bank of America
Receive Performance of the underlying equity .
basket of 6 Securities Pay 1M BBR +0.35% AUD 15/04/2020 Bank of America 3,757,284 (79.524) 0.01)
Receive 1M BBR Pay Performance of the underlying .
equity basket of 6 Securities AUD  15/11/2019 Bank of America
Receive 1M BBR -0.35% Pay Performance of the ’
underlying equity basket of 6 Securities AUD  15/11/2019 Bank of America (2,395,181)
Receive Performance of the underlying equity
basket of 1 Security Pay CAD-1M-CDOR-BANKS CAD  13/08/2021 UBS 1,321,262 (45.680) 0.01)
+0.225%
Receive Performance of the underlying equity
basket of 4 Securities Pay CAD-1M-CDOR-BANKS CAD  13/08/2021 UBS 2,286,516 (75.217) 0.01)
+0.225%
Receive CAD-1TM-CDOR-BANKS Pay Performance of
the underlying equity basket of 4 Securities CAD  13/08/2021 UBS (1.695.37)
Receive Performance of the underlying equity .
basket of 11 Securities Pay 1M BA CAD  2019/12/11 Bank of America
Receive performance of the underlying equity  cap  2019/12/11  Bank of America 7.739.236 (213.372) (0.04)

basket of 11 Securities Pay 1M BA +0.50%
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BE
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W5 4EF

IJTAR=TIv—
(a—0)

Pl (i)
(2—=0)

MEEL
(%)

Receive 1M BA Pay Performance of the underlying
equity basket of 19 Securities

Receive Performance of the underlying equity
basket of 3 Securities Pay CHF-1M-LIBOR-BBA
+0.225%

Receive CHF-1TM-LIBOR-BBA Pay Performance of the
underlying equity basket of 2 Securities

Receive Performance of the underlying equity
basket of 5 Securities Pay 1M LIBOR

Receive Performance of the underlying equity
basket of 5 Securities Pay 1M LIBOR +0.20%
Receive 1M LIBOR Pay Performance of the
underlying equity basket of 6 Securities

Receive Performance of the underlying equity
basket of 2 Securities Pay EUR-TM-LIBOR-BBA
+0.25%

Receive Performance of the underlying equity
basket of 2 Securities Pay EUR-1M-LIBOR-BBA
+0.225%

Receive Performance of the underlying equity
basket of 37 Securities Pay EUR-TM-LIBOR-BBA
+0.225%

Receive Performance of the underlying equity
basket of 37 Securities Pay EUR-1TM-LIBOR-BBA
+0.25%

Receive EUR-TM-LIBOR-BBA Pay Performance of the
underlying equity basket of 30 Securities

Receive Performance of the underlying equity
basket of 42 Securities Pay TM EURIBOR

Receive Performance of the underlying equity
basket of 42 Securities Pay 1M EURIBOR +0.20%
Receive 1M EURIBOR Pay Performance of the
underlying equity basket of 40 Securities

Receive Performance of the underlying equity
basket of 22 Securities Pay TM LIBOR

Receive Performance of the underlying equity
basket of 22 Securities Pay 1M LIBOR +0.20%
Receive TM LIBOR Pay Performance of the
underlying equity basket of 19 Securities

Receive Performance of the underlying equity
basket of 60 Securities Pay JPY-1TM-LIBOR-BBA
+0.225%

Receive JPY-TM-LIBOR-BBA Pay Performance of the
underlying equity basket of 59 Securities

Receive 1M LIBOR Pay Performance of the
underlying equity basket of 36 Securities

Receive TM LIBOR -0.35% Pay Performance of the
underlying equity basket of 36 Securities

Receive TM LIBOR -0.75% Pay Performance of the
underlying equity basket of 36 Securities

Receive TM LIBOR -1.00% Pay Performance of the
underlying equity basket of 36 Securities

Receive TM LIBOR -1.25% Pay Performance of the
underlying equity basket of 36 Securities

Receive Performance of the underlying equity
basket of 34 Securities Pay USD-1M-LIBOR-BBA
+0.225%

Receive USD-1M-LIBOR-BBA Pay Performance of the
underlying equity basket of 167 Securities

Receive Performance of the underlying equity
basket of 1 Security Pay 1M LIBOR

Receive Performance of the underlying equity
basket of 1 Security Pay TM LIBOR +0.20%
Receive TM LIBOR Pay Performance of the
underlying equity basket of 1 Security

k=5 - V9= - 20 v TEE|ICFRS FESE
r=5) « U= « 2D v TEG|ICFR B TS

CAD

CHF

CHF

CHF

CHF

CHF

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

GBP

GBP

GBP

JPY

JPY

JPY

JPY

JPY

JPY

JPY

usbD

usb

usb

usb

usb

15/11/2019

13708/2021

13/08/2021

30/10/2020

30/10/2020

30/10/2020

2019/3/12

13/08/2021

13/08/2021

1370872021

13/08/2021

30/10/2020

30/10/2020

30/10/2020

30/10/2020

30/10/2020

30/10/2020

13/08/2021

1370872021

17/01/2020

17/01/2020

17/01/2020

17/01/2020

17/01/2020

13/08/2021

13/08/2021

15/11/2019

15/11/2019

15/05/2020

Bank of America

UBS

uBS

Bank of America

Bank of America

Bank of America

uBS

UBS

UBS

UBS

UBS

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

UBS

UBS

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

UBS

UBS

Bank of America

Bank of America

Bank of America

(13,101,192)

2,752,334

(1,047,172)

4,502,388

(3.471,827)

9,988,417

29,496,714

(17,170,203)

27,046,673

(21,450,309)

16,937,229

(11,661,859)

45,236,056

(38,149,413)

(15,893,565)

23,172,003

(98.402.,406)

101,804

(9,765,609)

(87.171)

(238,446)

(165,144)

(492,453)

(464,437)

(247,530)

(186,912)

(620,446)

(2,008,310)

(49,011)

(0.02)

(0.04)

(0.03)

(0.09)

(0.08)

(0.04)

(0.03)

0.11)

(0.35)

0.01)

(4,973,653)

(0.87)

(2,119,374)

(0.37)
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JPEWHY - AYRARAY N+ TP IR~
JO=NIL IO FRF21ZT4—R+ T7 I R—
JPMZO-NIL -7« FRFa1=574—X (1 5R) HAvI)

LBIFUR (FAD/JPMFII ST T« TEEF—T > (4 DRE—FEMA) ) FILI7 Y TILIEONEREIS (FH2)
[JPEILAY - AVURZAMXAY S - D7 X=J0O-N)U - X270 - FARFa2574—X - T7YR-JPMJFO-NIL - <7T
O-FRF2a274—X (1 73R) HAvY) | [BEULTHBUEITH. LTOABE—EBDIEEZREIRNTDI T AEEGE

LTHUET,
(3 202046 B158BRTAFLS 2BEORREBHLTBUET,

MEESEE
20191283 18IRE

1—0
&
EUSRIM 3,889,757,279
KRB (1BR) 209,113,538
REHIMEES — Kl 4,098,870,817
BeBEtd LU0 70— H—EtE 88,523,114
EHRE -
SEZSFEATARINGE 9,325,157
AR TTAIRINE 236,652
RINECHE 1,130,979
RINAR 3,125,822
RINRHBER 395,809
RUNERB SR ERER 2,610
HES Y 3 VIR IEhE 2,883,464
TRRTYZLRIRTIRM 288,470
TR BRI & 69,688,809
2Dy FERIEHIE -
ZTDEE 11,843
BEGE 4,274,483,546
aff
E1ASEr) 245
JO—A—FihE 604,980
SESERAINE 11,417,179
wERMIIESEARLE 8,670,414
RILFIR 50,910
RILFRTEEREM 330,486
FRINER S FORERIHREM 3,239,062
FKILT 7 ¥ RO —E R 322,213
RILSRAEEREM -
FEA Y 3 VNN IEfHE -
ERRTYZIRIARTIRIER 306,782
FoERBEIRRITRR 61,369,252
A0y FERIETIE -
ZOhEE" 324,323
afEast 86,635,846
MEERSE 4,187.847,700

* ZOHMEREFEICEMHEHRN. BEESSOHBEERMS SOER. S8 FT. FX. HR. AHE501C
R—T T4 VTEBRENSERINTND,
BERBIUHBEEZEESE
20195 12A318ZH > TR T I 2RETFE

1—0
ﬁﬂgfﬁﬁﬂéfé@ﬁ 5,632,573,440
[N
R SE. RRAEIERE 21,984,435
SR, RRERAHERRE (4,516,838)
20w TN HDN D SZEFIER -
SEZFETENS [ ES 7.304
REERTHIR 237,968
Z DABDINE -
NG5t 17.712,869
&M
B S K URERHRM 44,848,588
ARTTERE 4,511,625
T7 Y RS- 4,515,582
B 1,687,266
RE. SHMYT. BHSKOFAEAITRN 1.516.896
EROSROBESHRATRM 397.664
20w TENTH DD ZILFIE -
ERITZ DMSTILFIR 972,656
St -
ZDfhDER* 1,144,290
PR $RBNSRRRER (1,351.810)
BRAGE 58,242,757
REMAE (18R (40,529.888)

19



I/ JPMAIIF T« TEIEA T (94 DIRE—EER)
SRGAE (825

FHIR A 259,920,047
T B AZE% -
V) (148,670,922)
ERISTYIELH (160,478,210)
SEEREBEK (146,463,220)
2D Y -
EEES| 29,330,133
LHAERRE (18K (166.362.172)
RERAM CRiff) e

WEAImEES 268,501,955
FAEWE. | (2,608,900)
ERITYEH (4,321,685)
STEREEN 17.921,766
20w TEH -
BEES| 378,770
HHSRSEIRIEMM CRifi) #EiEel 279,871,906
BHEEE)C L DIEEE 72,979,846
BADERE

SE 1,187.733,541
R (2,704,084,809)
BARDEREC KBS EEHE (1,516,351.268)
2N (1,354,318)
HRIR S 4,187.847.700

* ZDMOBERFEICEMRRM,. EESIONBEEER. . FT. X Bl ABERSUCY—7
T4 VIEBERDSBBINT NS,

RERMEEFIAER
2019 % 12 A 31 HIRfE

HEHR mE 0 s HREIanS

SESSENG PR IC LIS Z AR S NT WL\ 2 REMEMEISSS L CEHEmmSEE

s

FAUD

US Treasury 2.375% 15/05/2029 usb 554,900,000 513,941,126 12.28

US Treasury 1.625% 15/08/2029 usb 302,115,600 262,229,760 6.26

776,170,886 18.54

[t =t 776,170,886 18.54

B

TARVES

Alibaba Group Holding Ltd., ADR usD 509,893 96,783,060 2.31

China Resources Land Ltd. HKD 2,590,000 11,516,282 0.28

108,299,342 2.59

hE

China Railway Construction Corp. Ltd. H’ HKD 8,754,500 8,551,777 0.20

China Vanke Co. Ltd. ‘H’ HKD 2,927,600 11,132,642 0.27

CRRC Corp. Ltd. ‘H’ HKD 21,260,000 13,808,631 0.33

Ping An Insurance Group Co. of China Ltd. ‘H’ HKD 4,620,500 48,717,834 1.16
82,210,884 1.96

T2VR

Alstom SA EUR 224,820 9,495,273 0.23

Danone SA EUR 322,942 23,862,184 0.57

LVMH Moet Hennessy Louis Vuitton SE EUR 53,798 22,305,996 0.53
55,663,453 1.33

R

Siemens AG EUR 239,988 28,028,199 0.67
28,028,199 0.67

5B

AlIA Group Ltd. HKD 5,300,200 49,636,343 1.19

China Overseas Land & Investment Ltd. HKD 2,954,000 10,252,571 0.24
59,888,914 1.43

AVR

HDFC Bank Ltd. INR 2,562,429 40,779,520 0.97

Indusind Bank Ltd. INR 1,103,263 20,820,165 0.50

State Bank of India INR 5,064,314 21,111,324 0.51
82,711,009 1.98

TAISUR

Medtronic plc usb 154,161 15,477,378 0.37
15,477,378 0.37

AIU7

Enel SpA EUR 8,484,032 60,007,558 1.43
60,007,558 1.43

SES

Shin-Etsu Chemical Co. Ltd. JPY 254,500 25,203,505 0.60
25,203,505 0.60

#E

SK Hynix, Inc. KRW 1,070,850 77,875,792 1.86
77,875,792 1.86

ARA Y

Iberdrola SA EUR 6,484,492 59,560,059 1.42
59,560,059 1.42
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BEHR E H BELE Qi AEELL9S
AA X
Nestle SA CHF 475,661 45,952,892 1.10
Roche Holding AG CHF 84,886 24,575,126 0.58
70,528,018 1.68
AFUR
Atlassian Corp. plc ‘A’ usb 136,746 14,465,676 0.35
Diageo plc GBP 1.127.821 42,508,877 1.02
Persimmon plc GBP 994,366 31,573,425 0.75
Taylor Wimpey plc GBP 13,966,593 31,890,978 0.76
120,438,956 2.88
FAUD
Abbott Laboratories usb 300,152 23,190,062 0.55
Adobe, Inc. usb 144,235 42,214,872 1.01
Alphabet, Inc. A’ usD 88,694 105,850,384 2.53
Amazon.com, Inc. usb 54,467 89,753,516 2.14
Becton Dickinson and Co. usb 65,495 15,752,387 0.38
Humana, Inc. usb 55,641 18,169,710 0.43
Johnson & Johnson UsD 303,219 39,163,041 0.94
Mastercard, Inc. ‘A’ usD 68,335 18,123,965 0.43
Micron Technology. Inc. usb 1,295,681 61,987,236 1.48
Microsoft Corp. usb 883,825 123,861,062 2.96
NVIDIA Corp. usb 254,436 53,281,128 1.27
PayPal Holdings, Inc. usb 548,886 52,893,213 1.26
salesforce.com, Inc. usb 514,310 74,553,959 1.78
ServiceNow, Inc. usb 194,259 48,835,700 1.17
Square, Inc. ‘A’ usD 314,328 17,361,661 0.41
Stryker Corp. usb 147,408 27,371,981 0.65
Thermo Fisher Scientific, Inc. usb 143,884 41,588,945 0.99
UnitedHealth Group, Inc. usb 75,303 19,651,235 0.47
Visa, Inc. ‘A’ usb 101,862 17.006,354 0.41
Workday, Inc. ‘A’ usbD 222,819 32,510,160 0.78
923,120,571 22.04
HREEt 1,769,013,638 42.24
SESES [FRIC_EIBZ ABRE N TV B EEMEMESS L EHESRmEEREE 2,545,184,524 60.78
Z Dt DFFFITE TG S N3 JEMEMESS &L ERESRmEE G
&5
B&
Japan Treasury Bill 0% 14/01/2020 JPY 21,000,000,000 172,307,748 4.11
Japan Treasury Bill 0% 20/01/2020 JPY 29,300,000,000 240,417.114 5.74
Japan Treasury Bill 0% 09/03/2020 JPY 25,500,000,000 209,280,715 5.00
Japan Treasury Bill 0% 16/03/2020 JPY 23,350,000,000 191,640,191 4.58
Japan Treasury Bill 0% 23/03/2020 JPY 19,000,000.000 155,942,554 3.72
969,588,322 23.15
FAUH
US Treasury Bill 0% 19/03/2020 usb 230,500,000 204,768,413 4.89
204,768,413 4.89
BEFGEt 1,174,356,735 28.04
Z Dt DFFITE TG S N3 FEMEMETSS &L ERESRmEEREE 1,174,356,735 28.04
fthDFFE MBS S & iSRS ER
%I
hE
China Hongxing Sports* SGD 7,500,000 0 0.00
0 0.00
[ZSN=Er 0 0.00
fthDFEMAMEES S L R ERHISERES 0 0.00
UCITSERS SNz Y hETZIhDERIGESSE
EMREXF—L - UCITS
WotEYTIVD
JPMorgan EUR Liquidity LVNAV Fund - JPM EUR Liquidity LVNAV X (flex dist.) T EUR 38,061 379,329,558 9.06
379,329,558 9.06
EEREXF—L - UCITSEST 379,329,558 9.06
UCITSERS SNz =y bEZRIIDERIGESEREEE 379,329,558 9.06
REEMEFSE 4,098,870,817 97.88
RE 87,917,889 2.10
ZOMOEE (&fF) 1,058,994 0.02
MEESE 4,187,847,700 100.00
* BIMEEZS FEUHRRDERICK U REMETTHHETNTUL S,
TRIEERADT 7V R
FEEABIZNAEER
HEEH HEE AN i e NOY S~ —F 1 — R WREGEDD
AUD 9,264 EUR 5,785 02/01/2020 Merrill Lynch 12 -
AUD 67.159 EUR 41,888 17/01/2020 Barclays 111 -
AUD 119.006 EUR 73,552 17/01/2020 BNP Paribas 869 -
AUD 4,143 EUR 2,540 17/01/2020 HSBC 51 -
AUD 13,346,702 EUR 8,242,069 17/01/2020 Merrill Lynch 104,357 -
BRL 360,568 usb 84,559 03/01/2020 Citibank 4,584 -
BRL 52,134,973 usb 12,378,146 03/01/2020 HSBC 527,649 0.01
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EEiEN HEE  EEs 2 b= NOVI—)—F 4 — *%_.{ﬁjﬁgﬁ) ﬁﬁg'g,%%f;
BRL 3,132,733 usb 767914 04/02/2020 Citibank 9,429 -
BRL 52,668,688 usD 12,983,008  04/02/2020  HSBC 93,996 -
CHF 612,665 EUR 562,133 17/01/2020 Barclays 2,765 -
CHF 98,041,543 EUR 89,278,989 17/01/2020 Goldman Sachs 1,118,486 0.03
CHF 36,667 EUR 33,499 17/01/2020 HSBC 309 -
CHF 37,474 EUR 34,414 17/01/2020 Merrill Lynch 137 -
CzK 445,404 EUR 17,467 17/01/2020 BNP Paribas 46 -
czK 814,537,006 EUR 31928380  17/01/2020  Citibank 98,512 -
CczK 30,999 EUR 1,216 17/01/2020 Goldman Sachs 3 -
CzK 5,127,114 EUR 201,237 17/01/2020 HSBC 357 -
EUR 3,576,361 GBP 3,009,832 17/01/2020 HSBC 33,204 —
EUR 356,774 GBP 300,769 17/01/2020 Merrill Lynch 2,710 -
EUR 7,343,484 GBP 6,193,201 17/01/2020 Toronto-Dominion Bank 52,884 -
EUR 10,095,609 GBP 8,448,076 22/01/2020 HSBC 152,356 -
EUR 99,167.719 GBP 82,913,505  22/01/2020  Standard Chartered 1,579,824 0.04
EUR 177,923,964 HKD 1,555,784,399 22/01/2020 RBC 118,729 -
EUR 44,739 HUF 14,786,820 17/01/2020 Citibank 24 -
EUR 16,343 HUF 5381922  17/01/2020  Goldman Sachs 68 -
EUR 945,246,441 JPY 113,467,533,982 06/01/2020 HSBC 14,279,641 0.34
EUR 428,521 JPY 51,991,504 17/01/2020 Merrill Lynch 1,978 -
EUR 47,475 JPY 5,768,257 17/01/2020 Toronto-Dominion Bank 152 -
EUR 156,375,771 JPY 18,964,982,950 22/01/2020 Barclays 792,619 0.02
EUR 933 SEK 9,747 17/01/2020 Merrill Lynch 2 -
EUR 135,909 SGD 205,042 17/01/2020 HSBC 123 -
EUR 11,581,694 usD 12906940  03/01/2020  Citibank 78,593 -
EUR 149,127,753 usb 165,588,683 06/01/2020 BNP Paribas 1,576,953 0.04
EUR 64,287,189 usD 71,338,985 06/01/2020 Citibank 719,291 0.02
EUR 539,137,211 usD 595.361,347  06/01/2020  HSBC 8,629,680 0.21
EUR 20,959,602 usD 23,210,153 06/01/2020 Merrill Lynch 277,773 0.01
EUR 18,403,561 usD 20,398,138 06/01/2020 Standard Chartered 227,429 0.01
EUR 13,540,607 usD 15,000,000 06/01/2020 Toronto-Dominion Bank 174,585 -
EUR 2,780 usD 3,119 08/01/2020 Merrill Lynch 1 -
EUR 340,848 usD 378,228 17/01/2020 BNP Paribas 4,058 -
EUR 18,145 usD 20,255 17/01/2020 Goldman Sachs 109 —
EUR 1,372,137 usD 1,522,175 17/01/2020 HSBC 16,732 -
EUR 4,276,651 usb 4,774,577 17/01/2020 Merrill Lynch 25,178 -
EUR 3,134 usD 3,504 17/01/2020 Standard Chartered 14 -
EUR 1,373,720 usD 1531395  17/01/2020  State Street 10,105 -
EUR 67,945,122 usD 75,424,683 22/01/2020 BNP Paribas 805,939 0.02
EUR 916,499,768 usD 1,027,231,897 22/01/2020 Citibank 2,110,629 0.05
EUR 540,914,473 usD 603,672,742 22/01/2020 HSBC 3,555,965 0.09
EUR 3,579,402 usD 4,000,000 22/01/2020 Merrill Lynch 18,808 -
EUR 281,925,008 usD 314,869,720 22/01/2020 RBC 1,644,136 0.04
EUR 136,714,128 usD 152,982,814 22/01/2020 Standard Chartered 536,675 0.01
EUR 1,143,000 usD 1,277,374 04/02/2020 HSBC 6,902 -
GBP 47,806 EUR 56000  02/01/2020  Merrill Lynch 304 -
GBP 133,223 EUR 156,612 17/01/2020 Citibank 216 -
GBP 27,839 EUR 32,433 17/01/2020 Merrill Lynch 339 -
GBP 231,248 EUR 271,874 17/01/2020 State Street 350 -
GBP 820,248 EUR 957,035 17/01/2020 Toronto-Dominion Bank 8,556 -
GBP 9,014,415 EUR 10,576,588 22/01/2020 Goldman Sachs 33,238 —
HUF 2,752,003 EUR 8,307 17/01/2020 HSBC 16 -
INR 6,772,959,403 usD 93,529,785 24/03/2020 Goldman Sachs 562,297 0.01
JPY 103,367,533,957 EUR 843,237,764 06/01/2020 Barclays 4,861,590 0.12
JPY 38,263,403,195 EUR 312,092,154 17/01/2020 BNP Paribas 1,824,054 0.04
KRW  393,683617.653 usD 336,481,724  06/01/2020  Citibank 4167177 0.10
KRW 17,032,533,427 usD 14,653,028 06/01/2020 Credit Suisse 95,366 -
KRW 6,595,544,834 usD 5707612  06/01/2020  HSBC 7,089 -
KRW 27,651,928,114 usb 23,589,770 22/01/2020 Goldman Sachs 333,297 0.01
KRW 144,033,679,509 usD 122,887,200 22/01/2020 Standard Chartered 1,724,920 0.04
MXN 51,623,720 EUR 2,419,762 06/01/2020 Citibank 19,115 —
MXN 1,923,640,612 usD 98,164,963  06/01/2020  Goldman Sachs 3.407.538 0.08
MXN 1,348,747,749 usD 69,895,761 24/03/2020 Goldman Sachs 690,659 0.02
PLN 803,351 EUR 187,552 17/01/2020 Goldman Sachs 1,171 —
PLN 4,108 EUR 963 17/01/2020 HSBC 2 -
RUB 5,841,039,430 usb 93,180,175 22/01/2020 Citibank 524,769 0.01
SGD 57,790 EUR 38,240 02/01/2020 Credit Suisse 60 -
sGD 9,692 EUR 6,409  03/01/2020  HSBC 14 -
SGD 141,845 EUR 93,812 17/01/2020 Barclays 122 -
SGD 23,611,305 EUR 15,580,739 17/01/2020 BNP Paribas 55,457 -
SGD 24,423 EUR 16,168 17/01/2020 Toronto-Dominion Bank 5 —
ZAR 78,341,615 EUR 4,790,763 06/01/2020 BNP Paribas 190,373 0.01
ZAR 74,542,308 EUR 4,522,430 06/01/2020 Citibank 217,137 0.01
ZAR 4,821,223,439 EUR 298,537,677 06/01/2020 HSBC 8,006,544 0.19
ZAR 73,652,353 EUR 4660935  22/01/2020  Goldman Sachs 6.885 -
ZAR 80,683,231 EUR 4955191  22/01/2020  State Street 158,221 -
ZAR 248,063,317 usD 16,776,534 06/01/2020 State Street 823,388 0.02
ZAR 483,148,417 usD 33,373,413 22/01/2020 Barclays 912,904 0.02
ZAR 873,387,083 usD 60,318,045 22/01/2020 Goldman Sachs 1,660,094 0.04

SEABRNRRIRAIRST - BE 69,688,809 1.66

22



A4/ JPNFIIF T« TEEA T (94 DRE—EEH)

BEEN =i T L] AHE REDZ RIS S AR WRELO9S
CNH 1,212,328 EUR 154,951 17/01/2020 BNP Paribas 3) -
CNH 213,397,913 EUR 27,338,960 17/01/2020 Citibank (64,546) -
CNH 1,105,172 EUR 141,996 17/01/2020 Goldman Sachs (744) -
czK 74,480 EUR 2,929 17/01/2020 BNP Paribas (1 -
EUR 10,439 AUD 16,911 17/01/2020 Goldman Sachs (136) -
EUR 149,130 AUD 240,746 17/01/2020 HSBC (1,421) -
EUR 5,781 AUD 9,264 17/01/2020 Merrill Lynch (12) -
EUR 39,943 CHF 43,720 17/01/2020 BNP Paribas (368) -
EUR 14,275 CHF 15,531 17/01/2020 Credit Suisse (45) -
EUR 12,960 CHF 14,157 17/01/2020 HSBC (93) -
EUR 150,332 CHF 164,139 17/01/2020 Merrill Lynch (1,009) -
EUR 35,443 CHF 38,736 17/01/2020 Toronto-Dominion Bank (273) -
EUR 71,958,821 CHF 79,028,941 22/01/2020 Barclays (911.,498) (0.02)
EUR 23,236 czK 592,384 02/01/2020 Citibank (76) -
EUR 1,601 czK 40,703 03/01/2020 Citibank Q)] -
EUR 573,730 CzK 14,611,597 17/01/2020 Citibank (785) -
EUR 69,788 czK 1,781,535 17/01/2020 HSBC (260) -
EUR 162,656 czK 4,153,249 17/01/2020 RBC (646) -
EUR 97,392 GBP 83,099 03/01/2020 Toronto-Dominion Bank (479) -
EUR 55,970 GBP 47,806 17/01/2020 Merrill Lynch (306) -
EUR 15,898,768 GBP 13,545,146 22/01/2020 Merrill Lynch (43,657) -
EUR 5,770 HUF 1,909,771 17/01/2020 BNP Paribas (5) -
EUR 4,751 HUF 1,572,963 17/01/2020 Citibank (5) -
EUR 4,843 HUF 1,604,343 17/01/2020 Standard Chartered 9) -
EUR 765,743 JPY 93,489,997 17/01/2020 HSBC (1,257) -
EUR 843,144,910 JPY 103,367,533,957 22/01/2020 Barclays (4,851,989) 0.12)
EUR 22,655,384 JPY 2,777,733,538 22/01/2020 Toronto-Dominion Bank (132.327) -
EUR 91,397,992 MXN 1,975,264,332 06/01/2020 Goldman Sachs (1,920,095) (0.05)
EUR 995 PLN 4,275 17/01/2020 HSBC 9) -
EUR 12,217 SEK 128,866 17/01/2020 BNP Paribas (104) -
EUR 9,535 SEK 100,465 17/01/2020 Citibank (71) -
EUR 38,208 SGD 57,790 17/01/2020 Credit Suisse (62) -
EUR 305,737 SGD 462,135 17/01/2020 HSBC (304) -
EUR 80,442 SGD 121,716 17/01/2020 RBC (162) -
EUR 312,812,274 ZAR 5,222,170,679 06/01/2020 Barclays (19,225,074) (0.46)
EUR 297,588,679 ZAR 4,821,223,439 22/01/2020 HSBC (7,963,074) 0.19)
GBP 36,793 EUR 43,685 17/01/2020 BNP Paribas (372) -
GBP 133,756,424 EUR 159,968,608 17/01/2020 Citibank (2,511,315) (0.06)
GBP 1,330 EUR 1,591 17/01/2020 HSBC (26) -
GBP 47,969 EUR 57.275 17/01/2020 Merrill Lynch (806) -
GBP 656,919 EUR 785,877 17/01/2020 RBC (12,555) -
GBP 2,456 EUR 2916 17/01/2020 Standard Chartered (25) -
GBP 1,200,000 EUR 1,423,788 22/01/2020 Toronto-Dominion Bank (11,407) -
HKD 104,419,180 EUR 11,960,582 22/01/2020 Citibank (26,874) -
HKD 156,483,090 EUR 18,001,802 22/01/2020 HSBC (117.889) -
HUF 3,479,542 EUR 10,527 17/01/2020 Citibank (5) -
HUF 564,568,799 EUR 1,716,459 17/01/2020 Standard Chartered (9.199) -
INR 3,332,320,640 usb 46,333,713 24/03/2020 Goldman Sachs (4,182) -
JPY 51,991,504 EUR 428,557 06/01/2020 Merrill Lynch (1,983) -
JPY 10,100,000,025 EUR 83,675,977 06/01/2020 State Street (808,531) (0.02)
JPY 223,374,748 EUR 1,842,711 17/01/2020 Barclays (10,125) -
JPY 2,000,000 EUR 16,484 17/01/2020 Merrill Lynch (76) -
JPY 135,999,997 EUR 1,127,922 17/01/2020 Toronto-Dominion Bank (12,166) -
JPY 3,990,590,526 EUR 33,133,800 22/01/2020 State Street (396,167) (0.01)
MXN 1,328,955,206 EUR 62,943,983 22/01/2020 Goldman Sachs (385,606) (0.01)
SEK 1,679,728 EUR 161,017 17/01/2020 Merrill Lynch (425) -
SEK 268,972,633 EUR 25,764,657 17/01/2020 Standard Chartered (49,248) -
SGD 194,246 EUR 129,055 17/01/2020 BNP Paribas (418) -
usb 1,174,560 BRL 4,940,014 03/01/2020 Citibank (48,502) -
usb 11,732,545 BRL 47,555,527 03/01/2020 HSBC (87,666) -
usb 1,271,934 BRL 5,202,354 04/02/2020 Citibank (18,591) -
usb 97,121,367 CNY 678,241,240 22/01/2020 BNP Paribas (198,068) (0.01)
usb 10,160,646 CNY 71,258,639 22/01/2020 Standard Chartered (59,353) -
usb 1,190,784 EUR 1,065,246 02/01/2020 Merrill Lynch (3.979) -
usb 128,336 EUR 115,927 03/01/2020 Citibank (1,550) -
usb 12,334,204 EUR 11,171,114 03/01/2020 HSBC (178,454) -
usb 136,179,951 EUR 122,781,560 06/01/2020 Barclays (1,435,945) (0.03)
usb 146,329,831 EUR 132,429,082 06/01/2020 BNP Paribas (2,039,231) (0.05)
usD 344,702,485 EUR 309,241,496 06/01/2020 HSBC (2,088,093) (0.05)
usb 212,211,070 EUR 192,123,066 06/01/2020 RBC (3.028,542) (0.07)
usb 128,382,791 EUR 114,918,454 06/01/2020 Standard Chartered (520,638) (0.01)
usD 37,238,018 EUR 33,486,035 06/01/2020 State Street (304,423) (0.01)
usb 451,436,997 EUR 402,703,770 17/01/2020 HSBC (726,328) (0.02)
usb 2,639,911 EUR 2,365,513 17/01/2020 Merrill Lynch (14,831) -
usb 2,337,637 EUR 2,105,505 17/01/2020 State Street (23,980) -
usD 189,535 EUR 170,422 17/01/2020 Toronto-Dominion Bank (1,652) -
usb 175,846,143 EUR 158,015,293 22/01/2020 BNP Paribas (1,486,078) (0.04)
usb 9,778,771 EUR 8,808,968 22/01/2020 Goldman Sachs (104,408) -
usD 93,482,187 EUR 83,869,185 22/01/2020 HSBC (656,138) (0.02)
usb 5,138,076 EUR 4,603,631 22/01/2020 Toronto-Dominion Bank (29,980) -
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UsD 12939448  EWR 11578823  04/02/2020  Citibank (70.457) -
usD 816690  EUR 730244  04/02/2020  HSBC (3.879) -
UsD 56,003,978 INR 4005124500  22/01/2020  Goldman Sachs (72.157) -
usD 36,277,245 INR 2592662146  22/01/2020  Standard Chartered (25.488) -
UsD 357.637.023  KRW 417311,695914  06/01/2020  HSBC (3.561,537) (0.09)
usD 80436300  KRW 94,127,715003  22/01/2020  BNP Paribas (1.013,264) (0.02)
UsD 336591045  KRW 393683617653  22/01/2020  Citibank (4.085.734) 0.10

FEABTIARRFIRRSE - AfF (61,369,252) (1.46)
FEABZORTRTG - BE 8,319,557 0.20
ERITHIEEN
A=AV = N
B A B — S — REFEG  MEECOYD
S 2wy B TORH=T o Sah
MSCI Emerging Markets Index, 20/03/2020 2354 USD 117.470277 288,470 0.01
ERTEYENARRARSE - BE 288,470 0.01

Euro-BTP, 06/03/2020 1824  EWR 259,847,040 - -

Euro-Bund, 06/03/2020 (1345)  EUR (229.309.050) - -

FTSE 100 Index, 20/03/2020 704 GBP 62,177,257 (306.782) (0.01)

STOXX 600 Health Care Index, 20/03/2020 2,591 EUR 116,724,550 - -

ERISTYEARRIRIRRSGE - BfF (306,782) (0.01)

ERISTIEZHRSTIRIIER - AR (18,312) -

g4 v avE

0=\ -

= I Bl VI )N—F 4 — —o— Biffi  MEEICOHS

HE S BE HhOVI9—N—F« I?Zﬂ‘f(ﬂglg}b) (2—-0) 12 (%)

690,229,000  Foreign Exchange USD/AUD, Put, 0677, 04/02/2020  AUD  Citibank 59,390,681 311,59 001

690,229,000  Foreign Exchange USD/AUD, Put, 0.680, 03/02/2020 AUD Citibank 80,570,764 428,148 0.01

2898  S&P 500 Index, Put, 3,150.000, 10/01/2020  USD  Goldman Sachs 813247584 2,143,720 0.05

g2 7Y 3 VRIS - EE 2,883,464 0.07
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