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2019

158,506,435 17.07

78,137,230 8.42

72,463,939 7.80

53,174,204 5.73

52,283,382 5.63

51,247,968 5.52

32,821,290 3.53

25,846,871 2.78

25,690,800 2.77

20,931,779 2.25

13,643,871 1.47

13,524,590 1.46

13,310,426 1.43

12,906,862 1.39

12,715,370 1.37

637,205,017 68.62

( ) 291,421,100 31.38

( ) 928,626,117 100.00

2019
/ / ()

13,300.91| 22,611,562
COTT FINANCE CORP 5.5% 170,000 5.5] 2024/7/1) 2.44
13,311.25( 22,629,139

13,908.35[ 20,862,537
oMV AG 150,000 5.25| 2166/12/9| 2.25
13,954 .51120,931,779

13,878.95/ 20,818,430
FIAT FIN&TRADE 4.75% 150,000 4.75| 2022/7/15] 2.25
13,908.62| 20,862,933

13,142.04/ 19,713,068
TESCO CORP TREASURY SERV 150,000 2.5] 2024/7/1) 2.13
13,179.57/19,769,355

11,682.84| 18,809,377
TELECOM ITALIA 2.875% 161,000 2.875| 2026/1/28| 2.08
12,001.56( 19,322,513

12,634.29] 18,951,441
INEOS GROUP 5.375% 150,000 5.375| 2024/8/1| 2.07
12,808.17(19,212,258

16,211.18/ 16,211,187
AXA SA 7.125% 100,000 7.125|2020/12/15| 1.74
16,166.00[ 16,166,006

13,737.30] 13,737,304
CREDIT AGRICOLE ASSRNCES 100,000 4._75| 2048/9/27] 1.49
13,845.27] 13,845,275
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13,382.25| 13,382,258

9 JAGUAR LAND ROVER 5% 100,000 5| 2022/2/15| 1.48
13,701.92 13,701,920
13,678.00( 13,678,004

10 CNP ASSURANCES 100,000 6 2040/9/14| 1.47
13,682.06| 13,682,064
13,584.93| 13,584,937

11 BHP BILLITON FINANCE LTD 100,000 4.75| 2076/4/22| 1.47
13,643.87 13,643,871
13,612.08| 13,612,083

12 HANNOVER FINANCE 100,000 5.75| 2040/9/14( 1.47
13,609.03] 13,609,032
13,605.81| 13,605,817

13 MORGAN STANLEY 5.375% 100,000 5.375| 2020/8/10| 1.46
13,598.68| 13,598,680
13,448.41] 13,448,419

14 ENERGIAS DE PORTUGAL SA 100,000 5.375| 2075/9/16| 1.46
13,524.59] 13,524,590
13,384.34| 13,384,340

15 ORANGE SA 100,000 41 2049/10/29| 1.45
13,456.32| 13,456,325
13,436.83] 13,436,832

16 ALLIANZ SE 100,000 3.099 2047/7/6| 1.45
13,452.59| 13,452,593
13,386.44] 13,386,446

17 LLOYDS BANK PLC 6.5% 100,000 6.5] 2020/3/24) 1.44
13,390.06] 13,390,065
13,257.22| 13,257,229

18 VONOVIA FINANCE BV 100,000 4(2049/12/29| 1.44
13,370.15/ 13,370,155
13,180.35/ 13,180,351

19 BNP PARIBAS CARDIF 100,000 4.032(2049/11/29| 1.43
13,318.57| 13,318,571
13,300.84] 13,300,843

20 BARRY CALLEBAUT SVCS NV 100,000 2.375| 2024/5/24| 1.43
13,310.42] 13,310,426
13,317.34| 13,317,348

21 NATWEST MARKETS PLC 5.5% 100,000 5.5 2020/3/23| 1.43
13,305.19( 13,305,193
13,157.68] 13,157,680

22 GAS NATURAL SDG SA 100,000 4.125(2049/11/30| 1.43
13,297.45| 13,297,451
13,218.80( 13,218,809

23 FRESENIUS SE & CO 3% 100,000 3| 2021/2/1) 1.42
13,217.7213,217,725
13,028.42| 13,028,426

24 SOGECAP SA 100,000 4.125(2049/12/29| 1.42
13,170.98 13,170,983
12,948.18/12,948,182

25 CROWN EURO HOLDINGS SA 100,000 2.625( 2024/9/30| 1.41
13,092.24] 13,092,240
13,092.90] 13,092,908

26 REDEXIS GAS 2.75% 100,000 2.75] 2021/4/8| 1.41
13,082.51] 13,082,518
13,039.91| 13,039,912

27 ALTICE FRANCE SA 5.625% 100,000 5.625| 2024/5/15| 1.41
13,058.20] 13,058,208
12,962.49112,962,493

28 NEXANS SA 3.75% 100,000 3.75| 2023/8/8| 1.41
13,057.06| 13,057,061
12,776.49(12,776,498

29 TELECOM ITALIA SPA 3.25% 100,000 3.25] 2023/1/16| 1.40
12,988.75|12,988,758
12,963.70| 12,963,704

30 BANIJAY GROUP SAS 4% 100,000 4 2022/7/1| 1.39
12,924.2212,924,225
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68.62
68.62
/
4,280,000.00 471,514,845 473,753,200 51.01
170,000.00 21,289,234 21,435,300 2.30
510,000.00 72,144,645 75,250,500 8.10
2,315,000.00 288,366,101 291,898,350 31.43
2019
) )
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
27 2019 2 15 914,658,893 917,816,399 5,794 5,814
2018 2 1,111,749,893 6,171
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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

2018 9 1,035,211,855 6,194

2018 10 985,003,170 6,009

2018 11 966,058,556 5,947

2018 12 916,042,342 5,775

2019 1 911,090,901 5,755

2019 2 928,626,117 5,886
)
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
27 2018 8 16 2019 2 15 120
()
8 2009 2 17 2009 8 17 26.0
9 2009 8 18 2010 2 15 3.2
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10 2010 2 16 2010 8 16 3.8

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

27 2018 8 16 2019 2 15 1.5
100

) )

8 2009 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
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25 2017 8 16 2018 2 15 4,150,000 128,840,000
26 2018 2 16 2018 8 15 0 141,700,000
27 2018 8 16 2019 2 15 0 98,860,000
2019 28
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0.6005 0.5794

6,005 5,794
TORONTO-DOMINION BANK 30,000.00 29,027.13
30,000.00 29,027.13

(3,205,756)

AIB GROUP PLC 2.25% 100,000.00 100,140.70
ALLIANZ SE 100,000.00 106,565.40
ALTICE FRANCE SA 5.625% 100,000.00 103,417.50
ARDAGH PKG FIN 2.75% 100,000.00 101,122.00
ARGENTUM (ZURICH INS) 100,000.00 100,570.00
BANIJAY GROUP SAS 4% 100,000.00 102,813.10
BARRY CALLEBAUT SVCS NV 100,000.00 105,486.90
BERTELSMANN SE & CO KGAA 100,000.00 100,639.50
BHP BILLITON FINANCE LTD 100,000.00 107,740.00
BNP PARIBAS CARDIF 100,000.00 104,531.30
CNP ASSURANCES 100,000.00 108,478.10
COTT FINANCE CORP 5.5% 170,000.00 179,328.75
CREDIT AGRICOLE ASSRNCES 100,000.00 108,948.40
CROWN EURO HOLDINGS SA 100,000.00 102,690.00
ELECTRICITE DE FRANCE SA 100,000.00 99,374.50
ENERGIAS DE PORTUGAL SA 100,000.00 106,657.30
ENERGIZER GAMMA 4.625% 100,000.00 100,438.90
ENGIE SA 100,000.00 95,295.20
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HANNOVER FINANCE 100,000.00 107,955.30
INEOS GROUP 5.375% 150,000.00 150,300.90
K+S AG 3.25% 100,000.00 101,110.30
LLOYDS BANK PLC 6.5% 100,000.00 106,165.80
MOLNLYCKE HOLDING 1.5 100,000.00 102,337.20
MORGAN STANLEY 5.375% 100,000.00 107,905.60
MYLAN NV 1.25% 100,000.00 101,075.10
NATURGY FINANCE BV 100,000.00 99,263.10
NATWEST MARKETS PLC 5.5% 100,000.00 105,617.80
NEXANS SA 3.75% 100,000.00 102,803.50
oMV AG 150,000.00 165,457.50
ORANGE SA 100,000.00 106,149.10
REDEXIS GAS 2.75% 100,000.00 103,837.80
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TELECOM ITALIA 2.875% 161,000.00 149,174.22
TELECOM ITALIA SPA 3.25% 100,000.00 101,328.40
TELEFONICA EUROPE BV 100,000.00 95,125.00
TEREOS FINANCE GROUPE 1 100,000.00 90,053.60
TESCO CORP TREASURY SERV 150,000.00 156,341.25
THYSSENKRUPP AG 1.375% 100,000.00 98,331.60
VODAFONE GROUP PLC 100,000.00 96,771.10
VOLVO TREASURY AB 150,000.00 164,528.85
VONOVIA FINANCE BV 100,000.00 105,141.00
4,781,000.00 4,928,633.47

(614,502,021)

AXA SA 7.125% 100,000.00 109,794.70
JAGUAR LAND ROVER 5% 100,000.00 90,635.00
200,000.00 200,429.70

(28,320,716)
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(646,028,493)

646,028,493
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