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(2019 10 31 )
()
cr77)

1 [FRTR 3.5 04/25/26 120,000 122%2? 1255422 202;2925 8.84%
- - 81.20 83.92

2 |Schneider Electric SE 1,570 127,484 131,754 7.74%

3 |FRTR 2.75 10/25/27 100,000 1;?573 l;i43ii 20227'/715(?/25 7.30%
R 228.00 237.50

4 [ASML Holding NV 440 100,320 104,500 6.14%
107.22 105.86

5 |Nestle SA 1,050 112,581 111,153 5.92%

. 7.71 4.7

6 |Barclays Bank 4.75 100,000 926522 93,710 50 5.74%
31.60 30.71

7 [Johnson Matthey PLC 2,700 85,320 82,917 5.64%
54.47 52.95

8 [Unilever NV 1,580 86,062 83,661 4.92%

9 QRDE\L;SEFBUSCh InBev 1,116 9?64‘21(2) Bgzgig 4.76%
it 74.82

10 [Danone SA 1,080 82(,)59?1 80,825 4.75%
- 462.65 510.90

11 |Kering 150 69,397 76,635 4.50%

12 |Capgemini SE 500 226432 ;glggg 2.99%

13 |Engie SA 3,000 4;485(7) 4‘114423 2.61%
158.92 174.58

14 |Volkswagen AG 230 36,551 40,153 2.36%

15 |Deutsche Telekom AG 2,000 335432 3154;13 1.85%
- - 22.59 23.18

16 [Veolia Environnement SA 1,200 27.108 27.816 1.63%
s 98.70 99.78

17 |Vinci SA 260 25,662 25,942 1.52%

18 |Teleperformance 125 ;?19832 524582 1.50%
35.42 37.98

19 [Bouygues SA 660 23,377 25,066 1.47%

20 |Eiffage SA 260 2‘91452:2,) 2:6022 1.47%

21 |Royal Dutch Shell PLC 900 226832 226232 1.42%
R 97.47 104.66

22 [Siemens AG 230 22,418 24,071 1.41%

23 |lberdrola SA 2,600 249222 2397;2 1.39%
R 124.08 129.98

24 |Airbus SE 170 21,003 22,096 1.30%
S 118.18 117.20

25 |Air Liquide SA 187 22,100 21,916 1.29%

26 |Accor SA 550 2?98;2 2?80:‘71 1.24%
65.32 69.08

27 |Atos SE 300 19,59 20,724 1.22%

28 |Fnac Darty SA 385 220123 Zgzzig 1.19%

29 [SEB SA 145 234828 igsaég 1.15%
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(2019 10 31 )
/
2019 11 18,000 1,970,278 1,983,240 0.96%
( D
( 2
3
2019 10 1
( ) ( )
) ) ( O )| ( ) )
2015 9 24 ) 2,375,232,685 | 2,375,232,685 0.8860 0.8860
1,464,162,657 | 1,464,162,657 .8257 .8257
2016 3 22 ) ,464,162,65 ,464,162,65 0.825 0.825
2016 8 20 ) 877,735,965 877,735,965 0.7664 0.7664
2017 3 21 ) 459,758,926 459,758,926 0.8361 0.8361
41 47 41 47 .914 .914
2017 9 20 ) 8,835,475 8,835,475 0.9140 0.9140
208 3 20 ) 381,433,100 381,433,100 0.8765 0.8765
7
2018 8 20 ) 345,911,845 345,911,845 0.8898 0.8898
274,737,654 274,737,654 .84 .84
(2019 3 20 ) ,737,65 ,737,65 0.8495 0.8495
2019 8 20 ) 212,559,343 212,559,343 0.8493 0.8493
2018 10 289,884,739 0.8131
11 284,701,442 0.8261
12 251,290,828 0.7490
2019 1 259,657,264 0.7894
2 271,628,056 0.8259
3 266,460,929 0.8266
4 275,367,171 0.8623
5 258,814,150 0.8156
6 266,319,584 0.8514
7 264,149,977 0.8527
8 208,347,857 0.8176
9 209,251,139 0.8361
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0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
)
11.4
6.8
7.2
9.1
9.3
4.1
1.5
4.5
0.0
)
100
) ) )
3,035,539,110 354,621,769 2,680,917,341
17,651,782 925,244,290 1,773,324,833
137,790 628,218,860 1,145,243,763
28,839 595,408,018 549,864,584
529,689 92,131,077 458,263,196
85,233,243 108,322,284 435,174,155
93,979 46,532,306 388,735,828
149,507 65,469,368 323,415,967
104,665 73,232,054 250,288,578

(

)
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9

(2019 9 20 )

1,302,591 1,498,353
7,811,676 9,698,003
216,118,591 162,998,288
34,347,914 33,150,911
11,528,306 11,526,964
8,685,662
280,424 68,497
627,229 793,639
32,810
280,735,203 219,734,655
280,735,203 219,734,655
2,519,888 3,843,651
75,102 70,236
2,254,559 2,108,425
1,148,000 1,153,000
5,997,549 7,175,312
5,997,549 7,175,312
323,415,967 250,288,578
48,678,313 37,729,235
11,891,383 10,032,236
274,737,654 212,559,343
274,737,654 212,559,343
280,735,203 219,734,655
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&)
8 9
( 2018 9 21 ( 2019 3 21
2019 3 20 ) 2019 9 20 )
2,025,452 3,894,946
735,528 704,372
4,893,463 11,568,476
10,093,635 15,120,080
32,810 28,800
12,193,308 1,076,514
1,893 720
75,102 70,236
2,254,559 2,108,425
1,438,878 1,443,962
3,770,432 3,623,343
15,963,740 2,546,829
15,963,740 2,546,829
15,963,740 2,546,829
2,803,528 2,402,595
42,823,983 48,678,313
7,336,037 11,110,649
7,336,037 11,110,649
30,155 17,337
30,155 17,337
48,678,313 37,729,235
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8 9
2019 3 20 2019 9 20
388,735,828 323,415,967
149,507 104,665
65,469,368 73,232,054
323,415,967 250,288,578
48,678,313 37,729,235
8 9
2018 9 21 2019 3 21
2019 3 20 2019 9 20
932,000 937,000
290,878 290,962
0 744,714
0 0
2,241,753 1,738,385
11,891,383 9,287,522
14,133,136 1 11,770,621 1
0.043700 0.047028
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8 9
2019 3 20 2019 9 20
1,903,112 10,782,210
548,332 790,134
1,033,872 665,607
1,417,572 12,237,951
8 9
2019 3 20 2019 9 20
0.8495 0.8493
(8,495 ) (8,493 )
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*

2019 9 20
Johnson Matthey PLC 2,700 31.600 85,320.00
2,700 85,320.00
(11,545,502)
Nestle SA 1,210 107.220 129,736.20
1,210 129,736.20
(14,121,785)
Bouygues SA 660 35.420 23,377.20
Airbus SE 170 124.080 21,093.60
Veolia Environnement SA 1,200 22.590 27,108.00
Capgemini SE 500 106.950 53,475.00
Lagardere SCA 940 21.060 19,796.40
SEB SA 145 144000 20,880.00
Schneider Electric SE 1,570 81.200 127,484.00
Volkswagen AG 230 158.920 36,551.60
Kering 150 462.650 69,397.50
Atos SE 300 65.320 19,596.00
Siemens AG 230 97.470 22,418.10
Deutsche Telekom AG 2,000 15.248 30,496.00
Accor SA 550 39.700 21,835.00
Koninklijke Philips NV 500 44.005 22,002.50
Teleperformance 125 199.000 24,875.00
Royal Dutch Shell PLC 1,600 26.455 42,328.00
Engie SA 3,000 14.270 42,810.00
Eiffage SA 260 94.320 24,523.20
Unilever NV 1,580 54.470 86,062.60
Vinci SA 260 98.700 25,662.00
Danone SA 1,080 80.180 86,594.40
Air Liquide SA 170 130.000 22,100.00
Iberdrola SA 2,600 9.332 24,263.20
Fnac Darty SA 385 60.050 23,119.25
ASML Holding NV 440 228.000 100,320.00
Worldline SA/France 360 61.250 22,050.00
Anheuser-Busch InBev SA/NV 1,276 86.400 110,246.40
22,281 1,150,464.95
(137,331,001)
26,191 162,998,288
(162,998,288)
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FRTR 2.75 10/25/27 100,000 125,714.00
FRTR 3.5 04/25/26 120,000 152,001.60
220,000 277,715.60
(33,150,911)
33,150,911
(33,150,911)
Barclays Bank 4.75 100,000 96,565.00
100,000 96,565.00
(11,526,964)
11,526,964
(11,526,964)
44,677,875
(44,677,875)
1 5.4 5.6
1 6.6 6.8
27 64.6
2 15.6 87.6
1 5.4
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(2019 10 31 )

209,037,649

2,314,974

206,722,675

241,604,583

0.8556
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@
30 31 ) 31 31
« ) )
247,071 226,169
60,819 59,588
102,790 2,244
12,348 8,402
5,157 5,162
500
22 1,272
428,710 302,838
9,840 11,886
2,826 2,349
2,490 5,949
4,524 3,588
3,552 2,552
52 52
3,500 2,500
86,594 69,618
75,695 59,088
10,898 10,530
99,987 84,057
528,698 386,896
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