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2018

207,905,760 20.46

130,871,214 12.88

120,066,420 11.81

104,483,984 10.28

82,337,265 8.10

47,452,374 4.67

46,159,384 4.54

34,860,120 3.43

26,617,482 2.61

26,107,117 2.56

14,052,725 1.38

13,572,667 1.33

13,172,430 1.29

867,658,942 85.40

( ) 148,275,694 14.59

( ) 1,015,934,636 100.00

2018

/ / ()

13,068.58 26,137,175
K+S AG 3.25% 200,000 3.25] 2024/7/18| 2.57
13,076.87|26,153,759

12,794 .40] 25,588,800
VOLVO CAR AB 2% 200,000 2| 2025/1/24| 2.53
12,849.77] 25,699,548

14,063.56( 25,314,425
COMMERZBANK AG 4% 180,000 41 2027/3/30| 2.47
13,945.99| 25,102,789

12,244 .39 24,488,783
TELEFONICA EUROPE BV 200,000 2.625| 2166/6/7| 2.40
12,178.74| 24,357,487

12,298.26| 24,596,524
TEREOS FINANCE GROUPE I 200,000 4.125( 2023/6/16| 2.39
12,162.91| 24,325,822

13,781.94| 23,429,307
COTT FINANCE CORP 5.5% 170,000 5.5 2024/7/1| 2.31
13,799.04| 23,458,380

14,649.12| 21,973,693
oMV AG 150,000 5.25] 2166/12/9| 2.15
14,586.55( 21,879,827

14,482.30| 21,723,462
FIAT FIN&TRADE 4.75% 150,000 4.75| 2022/7/15] 2.15
14,528.08 21,792,122

14,485.48] 21,728,223
VOLVO TREASURY AB 150,000 4.85| 2078/3/10| 2.14
14,501.88| 21,752,826
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14,346.11| 21,519,171

10 CNP ASSURANCES 150,000 6| 2040/9/14| 2.12
14,371.36| 21,557,048
13,282.38] 21,251,820

11 TELECOM ITALIA SPA 2.5% 160,000 2.5 2023/7/19| 2.08
13,196.80( 21,114,880
13,043.28 20,999,687

12 TELECOM ITALIA 2.875% 161,000 2.875| 2026/1/28| 2.05
12,931.02| 20,818,943
13,802.86| 20,704,303

13 TESCO CORP TREASURY SERV 150,000 2.5 2024/7/1| 2.03
13,768.85 20,653,289
13,755.38/ 20,633,078

14 THOMAS COOK GROUP PLC 150,000 6.25| 2022/6/15| 2.02
13,705.11} 20,557,674
13,697.73|20,546,597

15 INEOS GROUP 5.375% 150,000 5.375| 2024/8/1| 2.02
13,668.38 20,502,579
13,162.97| 19,744,458

16 ALTICE FRANCE SA 5.875% 150,000 5.875 2027/2/1| 1.99
13,457.78/20,186,679
13,813.22 19,752,916

17 JAGUAR LAND ROVER 3.875% 143,000 3.875| 2023/3/1| 1.97
13,986.09( 20,000,113
13,079.49] 19,619,245

18 THYSSENKRUPP AG 1.375% 150,000 1.375] 2022/3/3| 1.93
13,090.53] 19,635,803
12,735.76| 19,103,641

19 WEPA HYGIENEPRODUKTE GMB 150,000 3.75| 2024/5/15| 1.89
12,804.92| 19,207,380
13,037.36] 18,252,309

20 CONTOURGLOBAL 3.375% 140,000 3.375| 2023/8/1| 1.80
13,033.07] 18,246,305
13,539.20( 17,600,962

21 MERLIN ENTERTAINMENTS PL 130,000 2.75] 2022/3/15| 1.73
13,530.92| 17,590,199
16,264.28| 16,264,287

22 AXA SA 7.125% 100,000 7.125(2020/12/15| 1.60
16,210.27] 16,210,279
13,477.47116,172,975

23 TOTAL S.A. 120,000 2.708(2049/12/29| 1.59
13,439.42| 16,127,313
14,581.39 14,581,391

24 JAGUAR LAND ROVER 5% 100,000 5| 2022/2/15| 1.45
14,690.91| 14,690,910
14,313.03| 14,313,037

25 CREDIT AGRICOLE ASSRNCES 100,000 4._75| 2048/9/27| 1.41
14,324 .52| 14,324,529
13,206.69( 14,527,369

26 ASSICURAZIONI GENERALI 110,000 5| 2048/6/8| 1.41
12,995.94| 14,295,538
14,111.48| 14,111,481

27 LANXESS AG 100,000 4.5] 2076/12/6| 1.38
14,070.00( 14,070,009
14,100.00{ 14,100,002

28 ENERGIAS DE PORTUGAL SA 100,000 5.375| 2075/9/16| 1.38
14,052.72| 14,052,725
14,072.10[ 14,072,108

29 ORANGE SA 100,000 41 2049/10/29| 1.38
14,012.58| 14,012,588
13,804.83 13,804,838

30 AXA SA 100,000 3.941| 2166/11/7| 1.36
13,805.69( 13,805,693

85.40
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85.40
/
4,720,000.00 521,141,988 523,448,000 51.52
320,000.00 45,105,481 46,227,200 4.55
3,465,000.00 437,593,955 448,925,400 44.18
2018
) )
7 2009 2 16 11,333,404,451 11,462,728,591 4,820 4,875
8 2009 8 17 11,175,002,889 11,281,988,339 5,745 5,800
9 2010 2 15 9,506,534,643 9,599,969,633 5,596 5,651
10 2010 8 16 6,581,818,012 6,653,483,562 5,051 5,106
11 2011 2 15 5,852,246,996 5,915,667,386 5,075 5,130
12 2011 8 15 4,031,979,846 4,069,250,886 4,327 4,367
13 2012 2 15 2,826,464,478 2,854,239,198 4,071 4,111
14 2012 8 15 2,346,844,140 2,370,210,300 4,018 4,058
15 2013 2 15 2,575,372,078 2,585,290,098 5,193 5,213
16 2013 8 15 2,330,784,501 2,339,122,501 5,591 5,611
17 2014 2 17 2,236,647,440 2,244,024,580 6,064 6,084
18 2014 8 15 2,010,892,500 2,017,486,786 6,099 6,119
19 2015 2 16 1,972,872,326 1,978,750,252 6,713 6,733
20 2015 8 17 1,807,931,092 1,813,255,718 6,791 6,811
21 2016 2 15 1,380,319,258 1,385,158,304 5,705 5,725
22 2016 8 15 1,191,943,110 1,196,271,376 5,508 5,528
23 2017 2 15 1,212,663,528 1,216,671,174 6,052 6,072
24 2017 8 15 1,214,525,373 1,218,413,379 6,248 6,268
25 2018 2 15 1,121,579,194 1,125,217,820 6,165 6,185
26 2018 8 15 1,007,353,023 1,010,708,249 6,005 6,025
2017 8 1,217,350,857 6,280
2017 9 1,210,421,010 6,424
2017 10 1,204,162,576 6,478
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2017 11 1,182,586,396 6,439

2017 12 1,192,087,282 6,499

2018 1 1,165,820,047 6,385

2018 2 1,111,749,893 6,171

2018 3 1,090,980,467 6,080

2018 4 1,080,009,535 6,225

2018 5 1,018,159,192 5,936

2018 6 1,017,571,976 5,963

2018 7 1,029,107,669 6,103

2018 8 1,015,934,636 6,067
)
7 2008 8 16 2009 2 16 330
8 2009 2 17 2009 8 17 330
9 2009 8 18 2010 2 15 330
10 2010 2 16 2010 8 16 330
11 2010 8 17 2011 2 15 330
12 2011 2 16 2011 8 15 300
13 2011 8 16 2012 2 15 240
14 2012 2 16 2012 8 15 240
15 2012 8 16 2013 2 15 120
16 2013 2 16 2013 8 15 120
17 2013 8 16 2014 2 17 120
18 2014 2 18 2014 8 15 120
19 2014 8 16 2015 2 16 120
20 2015 2 17 2015 8 17 120
21 2015 8 18 2016 2 15 120
22 2016 2 16 2016 8 15 120
23 2016 8 16 2017 2 15 120
24 2017 2 16 2017 8 15 120
25 2017 8 16 2018 2 15 120
26 2018 2 16 2018 8 15 120
)
7 2008 8 16 2009 2 16 42.7
8 2009 2 17 2009 8 17 26.0
9 2009 8 18 2010 2 15 3.2
10 2010 2 16 2010 8 16 3.8

24/84
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11 2010 8 17 2011 2 15 7.0

12 2011 2 16 2011 8 15 8.8

13 2011 8 16 2012 2 15 0.4

14 2012 2 16 2012 8 15 4.6

15 2012 8 16 2013 2 15 32.2

16 2013 2 16 2013 8 15 10.0

17 2013 8 16 2014 2 17 10.6

18 2014 2 18 2014 8 15 2.6

19 2014 8 16 2015 2 16 12.0

20 2015 2 17 2015 8 17 2.9

21 2015 8 18 2016 2 15 14.2

22 2016 2 16 2016 8 15 1.3

23 2016 8 16 2017 2 15 12.1

24 2017 2 16 2017 8 15 5.2

25 2017 8 16 2018 2 15 0.6

26 2018 2 16 2018 8 15 0.6
100

) )

7 2008 8 16 2009 2 16 385,620,000 9,079,990,000
8 2000 2 17 2009 8 17 1,559,470,000 5,621,050,000
9 2009 8 18 2010 2 15 2,934,320,000 5,398,040,000
10 2010 2 16 2010 8 16 474,250,000 4,432,330,000
11 2010 8 17 2011 2 15 163,620,000 1,662,740,000
12 2011 2 16 2011 8 15 41,800,000 2,255,020,000
13 2011 8 16 2012 2 15 6,000,000 2,380,080,000
14 2012 2 16 2012 8 15 0 1,102,140,000
15 2012 8 16 2013 2 15 600,000 883,130,000
16 2013 2 16 2013 8 15 600,000 790,610,000
17 2013 8 16 2014 2 17 600,000 481,030,000
18 2014 2 18 2014 8 15 800,000 392,226,666
19 2014 8 16 2015 2 16 300,000 358,480,000
20 2015 2 17 2015 8 17 2,500,000 279,150,000
21 2015 8 18 2016 2 15 0 242,790,000
22 2016 2 16 2016 8 15 3,000,000 258,390,000
23 2016 8 16 2017 2 15 0 160,310,000
24 2017 2 16 2017 8 15 0 59,820,000
25 2017 8 16 2018 2 15 4,150,000 128,840,000

25/84
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26 2018 2 16 2018 8 15 0 141,700,000
2018 31
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0.6165 0.6005

6,165 6,005
TORONTO-DOMINION BANK 30,000.00 28,584.90
30,000.00 28,584.90

(3,184,357)

AIB GROUP PLC 2.25% 100,000.00 100,856.30
ALLIANZ SE 100,000.00 104,652.30
ALTICE FRANCE SA 5.875% 150,000.00 152,396.25
ARDAGH PKG FIN 2.75% 100,000.00 100,927.00
AREVA SA 3.125% 100,000.00 101,061.10
ASSICURAZIONI GENERALI 110,000.00 112,128.50
AXA SA 100,000.00 106,551.70
BARRY CALLEBAUT SVCS NV 100,000.00 104,935.00
BERTELSMANN SE & CO KGAA 100,000.00 102,051.70
BNP PARIBAS CARDIF 100,000.00 105,568.90
CNP ASSURANCES 150,000.00 166,094.25
COMMERZBANK AG 4% 180,000.00 195,387.66
CONTOURGLOBAL 3.375% 140,000.00 140,879.20
COTT FINANCE CORP 5.5% 170,000.00 180,837.50
CREDIT AGRICOLE ASSRNCES 100,000.00 110,474.20
CROWN EURO HOLDINGS SA 100,000.00 101,259.00
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ENERGIAS DE PORTUGAL SA 100,000.00 108,829.90
FIAT FIN&TRADE 4.75% 150,000.00 167,671.05
GAS NATURAL SDG SA 100,000.00 105,132.10
GENERALI FINANCE BV 100,000.00 99,827.30
GROUPO-ANTOLIN 3.25% 100,000.00 99,506.00
IHO VERWALTUNGS GMBH 100,000.00 102,864.80
INEOS GROUP 5.375% 150,000.00 158,587.50
K+S AG 3.25% 200,000.00 201,738.00
LANXESS AG 100,000.00 108,918.50
MATTERHORN TELECOM SA 100,000.00 102,055.00
MATTERHORN TELECOM SA 4% 100,000.00 96,106.50
MERLIN ENTERTAINMENTS PL 130,000.00 135,851.82
NEXANS SA 3.75% 100,000.00 102,677.50
oMV AG 100,000.00 100,418.00
oMV AG 150,000.00 169,602.45
ORANGE SA 100,000.00 108,614.60
ORANO SA 3.25% 100,000.00 104,558.80
SOGECAP SA 100,000.00 104,964.00
SSE PLC 100,000.00 102,305.00
TELECOM ITALIA 2.875% 161,000.00 162,084.65
TELECOM ITALIA SPA 2.5% 160,000.00 164,030.72
TELECOM ITALIA SPA 3.25% 100,000.00 106,240.10
TELEFONICA EUROPE BV 100,000.00 102,728.90
TELEFONICA EUROPE BV 200,000.00 189,015.00
TEREOS FINANCE GROUPE 1 200,000.00 189,846.60
TESCO CORP TREASURY SERV 150,000.00 159,804.75
THOMAS COOK GROUP PLC 150,000.00 159,255.00
THYSSENKRUPP AG 1.375% 150,000.00 151,429.80
TOTAL S.A. 120,000.00 124,830.00
VOLVO CAR AB 2% 200,000.00 197,505.40
VOLVO TREASURY AB 150,000.00 167,707.80
WEPA HYGIENEPRODUKTE GMB 150,000.00 147,450.15
6,071,000.00 6,288,218.25

(794,390,611)

AXA SA 7.125% 100,000.00 112,508.90
JAGUAR LAND ROVER 3.875% 143,000.00 136,641.64
JAGUAR LAND ROVER 5% 100,000.00 100,867.40
VIRGIN MEDIA SECURED5.5% 90,000.00 92,092.50
433,000.00 442,110.44

(62,607,259)
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