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2017 12 29
919,375,686 97.94
9,991 0.00
— 19,367,542 2.06
938,753,219 100.00
2017 12 29
646,323,335 98.05
9,991 0.00
— 12,838,435 1.95
659,171,761 100.00
2017 12 29
) () ) () ()
87,442.99 10,364.63 906,314,354 10,514 919,375,686(97.94
9,981 1.0014 9,994 1.0011 9,991 0.00f
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2017 12 29
97.94
0.00
97.94
2017 12 29
) ) )
(D) )
64,917.97 9,441.60 612,929,530 9,956 646,323,335/98.05]
9,981 1.0014 9,994 1.0011 9,991f 0.00
2017 12 29
98.05
0.00
98.05
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1
(2016 6 10 ) 1,370,249,380 1,370,249,380 9,810 9,810
(2017 6 12 ) 1,161,707,760 1,166,317,086 10,081 10,121
2016 12 1,246,087,926 — 9,882 —
2017 1 1,241,847,057 — 9,876 —
2 1,224,075,023 — 9,952 —
3 1,187,694,666 — 9,955 —
4 1,180,014,281 — 10,056 —
5 1,168,370,405 — 10,108 —
6 1,107,720,436 — 9,981 —
7 1,088,245,038 — 10,015 —
8 1,057,726,344 — 9,919 —
9 1,023,626,829 — 9,991 —
10 970,185,566 — 10,169 —
11 948,832,367 — 10,183 —
12 938,753,219 — 10,168 —
1
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(2016 6 10 ) 929,627,745 929,627,745 8,678 8,678
(2017 6 12 ) 791,865,052 791,865,052 9,220 9,220
2016 12 847,843,284 — 9,205 —
2017 1 831,277,823 — 9,092 —
2 816,261,961 — 9,022 —
3 798,147,471 — 9,008 —
4 797,167,948 — 9,123 —
5 798,907,008 — 9,227 —
6 786,943,680 — 9,326 —
7 770,683,079 — 9,325 —
8 728,277,045 — 9,221 —
9 731,848,140 — 9,460 —
10 732,432,628 — 9,627 —
11 671,620,277 — 9,611 —
12 659,171,761 — 9,701 —
1
2015 6 15 2016 6 10 0
2016 6 11 2017 6 12 40,
1
2015 6 15 2016 6 10 0
2016 6 11 2017 6 12 0
1 1.9
2 3.2
0.5
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13.2

6.2

4.7

1,958,357,425 561,572,031
47,100,199 291,554,078
58,309 220,634,025
1,342,264,270 270,996,705
0 212,426,262

1,246,494 161,288,287
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As5vs @S | America Movil / KPN 0.000 | 2020/5/28 | 278
FAUN @S | Priceline Group Inc 0,900 | 2021/9/15 280
sutt—) | $ES | CAPITALAND LTD 2800 | 2025/6/8 218
FAUA | HEH | CITRIX SYSTEMS INC 0500 @ 2019/4/15 | 1.97
FALUR iHE% | ARES CAPITAL CORP 4375 | 2019/1/15 1.82
FAUH @S VEREIT INC 3.000  2018/8/1 1.65
PIAR itES | AIRBUS/ DASSAULT 0.000 | 2021/6/14 1.59
E i#f@%  CRRC CORPLTD 0.000 = 2021/2/5 1.57
FAUA #HES  Microchip 1.625 | 2027/2/15 1.56
Pt il | BASF 0.925 2023/3/9 18]
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28 10 29 12
35,751,206 31,475,892
1,342,946,054 1,138,474,603
10,003 9,994
- 7,078,742
1,378,707,263 1,177,039,231
1,378,707,263 1,177,039,231
s 4,609,326
i} 3,540,600
233,768 198,551
8,181,819 6,949,142
42,296 33,852
8,457,883 15,331,471
8,457,883 15,331,471
1,396,785,394 1,152,331,515
26,536,014 9,376,245
1,370,249,380 1,161,707,760
1,370,249,380 1,161,707,760
1,378,707,263 1,177,039,231
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1 2
27 6 15 28 6 11
28 6 10 29 6 12
- 2,709,802
2,976 -
19,547,404 47,742,031
19,544,428 50,451,833
765 15,592
490,132 406,707
17,154,714 14,234,716
85,152 78,211
17,730,763 14,735,226
37,275,191 35,716,607
37,275,191 35,716,607
37,275,191 35,716,607
11,980,836 377,819
- 26,536,014
- 5,485,765
- 5,485,765
1,241,659 302,968
110,585 .
1,131,074 302,968
- 4,609,326
26,536,014 9,376,245
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2
28 6 11
29 6 12
1
2
3
28 6 11 29 6 12
1 2
28 6 10 29 6 12
1,396,785,394 1,152,331,515
26,536,014 _
55 10
1 1 0.9810 |1 1.0081
(10,000 9,810 )|(10,000 10,081 )
1
27 6 15 28 6 11
28 6 10 29 6 12
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1,903,671
13,338,912
0
0 0 15,242,583
1 132.27
4,609,326 1 40
2
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27

15

28

10

8,558,308

3

8,558,305

28

11

29

12

43,833,582

9

43,833,573

28 6 11
29 6 12

1
28 6 10

2
29 6 12

1,300,461,512
657,895,913
561,572,031

1,396,785,39%
47,100,199
291,554,078
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(b)

109,955.05 1,138,474,603
109,955.05 1,138,474,603
9,981 9,994
9,981 9,994
1,138,484,597
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1 2

28 6 10 29 6 12
25,459,590 17,990,837
910,971,978 780,082,361
10,003 9,994
936,441,571 798,083,192
936,441,571 798,083,192
871,200 1,377,600
164,248 133,828
5,748,752 4,684,004
29,626 22,708
6,813,826 6,218,140
6,813,826 6,218,140
1,071,267,565 858,841,303
141,639,820 66,976,251
929,627,745 791,865,052
929,627,745 791,865,052
936,441,571 798,083,192
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1 2
27 6 15 28 6 11
28 6 10 29 6 12
- 1,773,878
2,254 d
152,022,418 52,347,854
152,020,164 54,121,732
639 10,683
361,274 269,948
12,644,467 9,448,140
62,552 51,428
13,068,932 9,780,199
165,089,096 44,341,533
165,089,096 44,341,533
165,089,096 44,341,533
25,792,727 2,235,684
- 141,639,820
533,083 28,086,352
533,083 28,086,352
2,876,534 -
2,876,534 -
141,639,820 66,976,251
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2
28 6 11
29 6 12
1
2
3
28 6 11 29 6 12
1 2
28 6 10 29 6 12
1,071,267,565 858,841,303
141,639,820 66,976,251
1 0.8678 |1 0.9220
(10,000 8,678 )|(10,000 9,220 )
1 2
27 6 15 28 6 11
28 6 10 29 6 12
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120,740,499
3
120,740,496
51,831,863
9
51,831,854
2
28 6 11
29 6 12
1 2
28 6 10 29 6 12
972,711,890 1,071,267,565
369,552,380 -
270,996,705 212,426,262
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(b)

83,075.86 780,082,361
83,075.86 780,082,361
9,981 9,994
9,981 9,994
780,092,355
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(2016 9 30 )

- 1,858,373,400
2,127,610,357 )

- 16,070,589

13,291,714 )

84,472,894

80,414,749

4,395,534

6,448,992

2,050,176,158

9,122,876
1,062,016
831,251
11,016,143
2,039,160,015

94,239.996
793,522,444
8,420

123,698.362

1,245,637,571
10,070
2016 9 30

(D)
- 1,858,373,400 91.13
1,858,373,400 91.13
7,702,783 0.38
7,702,783 0.38
60,000 EURONET WORLDWIDE 1.50 14-44 01/10S 7,702,783 0.38
1,840,149,792 90.23
92,913,429 4.56
300,000 STEINHOFF FIN 1.25 15-22 11/08S 35,139,771 1.72
500,000 STEINHOFF FIN HLDG CV 1.25 16-23 21/10S 57,773,658 2.84
24,098,741 1.18
100,000 BEKAERT CV REGS 0.00 16-21 09/06H 11,785,977 0.58
100,000 SAGERPAR REGS CV 0.375 13-18 09/10A 12,312,764 0.60
20,571,578 1.01
200,000 JAZZ INVESTMENT CV 1.875 14-21 15/08S 20,571,578 1.01
25,979,116 1.27
2,000,000 SHINE POWER INTL LTD 0.00 14-19 28/07U 25,979,116 1.27
97,724,768 4.79
200,000 CHINA OVERSEAS FIN 16-23 05/01U 20,958,411 1.03
95,000 CTRIP COM INT CV 144A 1.25 16-22 15/09S 9,742,543 0.48
250,000 SEMICONDUCTOR MANU 0.00 16-22 07/07U 28,787,866 1.41
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2,000,000

250,000

100,000

1,250
1,600
750
1,400
1,600
370
460
990
6,400
200,000
570
620
1,250

100,000
100,000
100,000
100,000
100,000

200,000

10,000,000
10,000,000
10,000,000

200,000
10,000,000
10,000,000
10,000,000

100,000
10,000,000
10,000,000
20,000,000
10,000,000
20,000,000

100,000
100,000
100,000

200,000

200,000
250,000

400,000

100,000

500,000

SHENZHOU INTL -G- 0.50 14-19 18/06S

CRRC CORP LTD CV 0.00 16-21 05/02U

SOLIDIUM CV 0.00 14-18 04/09U

AXA SA CV SUB 3.75 00-17 01/01A

BIM Cv 2.50 15-20 13/11A

CAP GEMINI CV 0.00 13-19 01/01U
FONCIERE DES REGIONS 0.875 13-19 01/04S

FONCIERE DES REGIONS CV 3.34 11-17 01/01S

INGENICO CV 0.00 15-22 26/06U

LVMH MOET HENNESSY CV 0.00 16-21 16/02U
SAFRAN SA CV 0.00 16-20 31/10U

SUEZ ENV CV (SHS) 0.00 14-20 27/02U
TOTAL CV 0.50 15-22 02/12S

UBISOFT CV 0.00 16-21 27/09U

UNIBAIL RODAMCO CV 0.00 14-21 01/07U
WENDEL CV 0.00 16-19 31/07U

DEUTSCHE POST CV 0.60 12-19 06/12A
FRESENIUS MED CARE CV 1.125 14-20 31/01S
HANIEL FIN DEUTSC CV 0.00 15-20 12/05U
MTU AERO ENG. 0.125 16-23 17/05A

RAG STIFTUNG CV 0.00 15-21 18/02U

TELECOM ITALIA CV 1.125 15-22 26/03S

K S DENKI CORP CV 0.00 14-19 20/12U
NAGOYA RAILROAD CV 0.00 14-24 11/12U
NIPRO CORP CV 0.00 16-21 29/01U
SHIZUOKA BANK CV 0.00 13-18 25/04U
TEILJIN LTD CV 0.00 14-18 10/12U
TERUMO CORP CV 0.00 14-21 06/12U
TERUMO CORP CV REGS 0.00 14-19 04/12U
THE JOYO BANK LTD 0.00 14-19 24/04U
TOHOKU ELEC POWER CV 0.00 15-20 03/12U
TOPPAN PRINTING CO CV 0.00 13-19 19/12U
TORAY INDUSTRIES CV 0.00 14-19 30/08U
UNICHARM CORP CV 0.00 15-20 25/09U
YAMADA DENKI CV 0.00 14-19 28/06U

BRITISH LAND CV 1.50 12-17 10/09S
CITIGROUP GM FDG CV 0.50 16-23 04/08A
GRAND CITY PRO CV 0.25 16-22 02/03S

SUBSEA 7 INC CV 1.00 06-17 06/06S

CAHAYA CAPITAL CV 0.00 14-21 18/09U
INDAH CAPITAL CV 0.00 13-18 24/10U

AMERICA MOVIL 0.00 15-20 28/05U

MARINE HARVEST CV 0.125 15-20 05/11S

CAPITALAND CV 2.80 15-25 08/06S
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38,235,948 1.87
26,392,442 1.29
26,392,442 1.29
11,764,809 0.58
11,764,809 0.58
183,785,645 9.01
38,493,356 1.88

4,730,811 0.23

7,494,006 0.37
16,200,734 0.79
17,705,319 0.87

7,063,297 0.35
11,753,218 0.58
10,663,496 0.52
14,750,872 0.72
20,708,286 1.02

3,684,441 0.18
22,833,583 1.12

7,704,226 0.38
66,041,343 3.24
15,647,720 0.77
14,256,381 0.70
11,644,407 0.57
11,850,843 0.58
12,641,992 0.62
22,110,968 1.08
22,110,968 1.08
176,831,708 8.67
11,014,000 0.54
11,357,700 0.56
10,968,600 0.54
19,856,242 0.97
11,211,500 0.55
11,908,200 0.58
11,609,500 0.57
10,003,766 0.49
10,147,000 0.50
10,557,900 0.52
24,061,400 1.18
12,218,700 0.60
21,917,200 1.07
13,687,764 0.67
13,687,764 0.67
43,325,708 2.12
11,383,916 0.56
12,005,955 0.59
19,935,837 0.97
40,492,679 1.99
20,024,545 0.98
20,468,134 1.01
44,816,436 2.20
44,816,436 2.20
13,207,131 0.65
13,207,131 0.65
36,526,804 1.79
36,526,804 1.79
33,346,486 1.64



100,000
100,000
100,000

2,000,000
200,000

80,000
100,000
190,000

200,000
200,000

200,000
100,000
100,000
200,000
200,000
250,000
250,000

200,000
200,000

100,000
200,000
100,000
200,000

200,000
75,000
80,000

500,000
20,000
40,000

150,000

110,000

350,000
75,000
90,000
20,000

110,000

410,000

170,000
50,000
85,000
50,000

375,000
20,000
90,000

260,000
80,000

140,000
75,000
60,000

120,000

INTL CONSOLIDATED CV 0.25 15-20 17/11S
LA CAXA CV 1.00 13-17 25/11S
TELEFONICA PARTICI 0.00 16-21 09/03U

AB INDUSTRIVARDEN 0.00 14-19 15/05U
INDUSTRIVAERDEN CV 1.875 11-17 27/02S

BALOISE HOLDING CV 1.50 09-16 17/11A
IMPLENIA CV 0.50 15-22 30/06A
SWISS LIFE HLDG 0.00 13-20 02/12U

ADVANCED SEMI CV REGS0.00 15-18 27/03U
UNITED MICROELEC CV 0.00 15-20 18/05U

ACS ACTIVIDADES CV 2.625 13-18 22/10Q
AIRBUS GROUP SE 0.00 16-21 14/06U
IBERDROLA INTL CV 0.00 15-22 11/11A
NXP SEMICONDUCTOR CV 1.00 14-19 01/12S
QIAGEN FINANCE CV 0.375 14-19 19/03S
SIEMENS FIN CV 1.05 12-17 16/08S
SIMENS FIN NV 1.65 15-19 16/08S

AABAR INVEST CV 0.50 15-20 27/03S
DP WORLD CV 1.75 14-24 19/06S

BP CAPITAL MKTS 1.00 16-23 28/04S
INMARSAT PLC 3.875 16-23 09/09S

J SAINSBURY PLC 1.25 14-19 21/11S
VODAFONE GROUP CV 0.00 15-20 26/11U

AKAMAI TECHNOLOGIE CV 0.00 14-19 15/02U
BLACKHAWK NETWORK CV 1.50 16-22 15/01S
BROCADE COMM CV 1.375 15-20 01/01S
CITRIX SYSTEMS CV 0.50 15-19 15/04S
DISH NETWORK 144A 3.375 16-26 15/08S
DYCOM INDUSTRIES CV 0.75 15-21 15/09S
EXTRA SPACE STOR CV 3.125 15-35 01/10S
HOLOGIC INC CV 2.00 12-42 01/03S
ILLUMINA CV 0.00 14-19 15/06U

IMPAX LAB CV 2.00 15-22 15/06S

JDS UNIPHASE CV 0.625 14-33 15/08S
LIBERTY INTERACTIVE 1.75 16-46 30/09Q
LIBERTY MEDIA CV 1.375 13-23 15/10S
LINKEDIN CV 0.50 15-19 01/11M

MICROCHIP TEC CV 1.625 15-25 15/02S
MICRON TECHNOLOGY CV 3.00 13-43 15/11S
NUVASIVE INC CV 2.25 16-21 15/03S

OLD REPUBLIC INTL CV 3.75 11-18 15/03S
PRICELINE.COM CV 0.35 13-20 15/06S
PRICELINE.COM CV 1.00 13-18 15/03S
PROSPECT CAPITAL CORP 4.75 14-20 15/04S
RED HAT INC CV 0.25 14-19 01/10S

RPM INTERNATIONAL CV 2.25 13-20 15/12S
SALESFORCE COM CV 0.25 14-18 01/04S
SERVICE NOW 0.00 14-18 01/11U

SPIRIT REALTY CAP CV 2.875 14-19 15/05S
SPIRIT REALTY CAP CV 3.75 14-21 15/05S
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10,590,035 0.52
11,324,397 0.56
11,432,054 0.56
49,071,485 2.41
25,758,545 1.27
23,312,940 1.14
42,570,092 2.09
8,390,439 0.41
11,146,163 0.55
23,033,490 1.13
39,198,869 1.92
19,869,002 0.97
19,329,867 0.95
153,281,433 7.52
26,278,155 1.29
12,227,754 0.60
11,325,080 0.56
24,049,829 1.18
22,629,688 1.11
27,355,725 1.34
29,415,202 1.44
38,537,685 1.89
18,185,041 0.89
20,352,644 1.00
75,239,287 3.69
15,097,819 0.74
20,484,288 1.00
13,581,341 0.67
26,075,839 1.28
468,633,386 22.97
19,874,065 0.97
7,255,543 0.36
8,060,531 0.40
57,626,364 2.82
2,217,440 0.11
4,435,488 0.22
16,441,385 0.81
15,155,036 0.74
36,946,229 1.81
6,761,489 0.33
9,103,505 0.45
2,146,453 0.11
11,712,815 0.57
41,176,119 2.01
22,086,391 1.08
4,538,545 0.22
10,858,564 0.53
6,113,064 0.30
48,665,678 2.38
3,209,776 0.16
9,020,250 0.44
33,405,316 1.64
9,739,991 0.48
16,957,654 0.83
9,294,076 0.46
6,754,821 0.33
13,843,815 0.68
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100,000 STARWOOD PROPERTY CV 4.00 13-19 15/01S 11,447,704 0.56
50,000 TRINITY IND.CV-SUB 3.875 06-36 01/06S 6,082,786 0.30
170,000 YAHOO CV 0.00 13-18 01/12U 17,702,493 0.87
10,520,825 0.52
10,520,825 0.52
100,000 YAMAGUCHI FIN GP CV FL.R 15-20 26/03Q 10,520,825 0.52
- 16,070,589 0.79
16,070,589 0.79
- 16,070,589 0.79
10 AIRBUS GROUP OTC JUN 76.00 15.06.18 CALL 138,463 0.01
11 AMGEN INC XNAOTC JAN 170.0 19.01.18 CALL 1,691,956 0.08
10 DEUTSCHE POSTOTC JUN 28.00 16.06.17 CALL 203,740 0.01
55 INDITEX SA REOTC JUN 28.90 16.06.17 CALL 3,107,468 0.15
160  INTEL CORP XNOTC JUN 33.00 16.06.17 CALL 9,089,298 0.45
16  SIEMENS AG REOTC AUG 99.00 18.08.17 CALL 1,832,145 0.09
15 WALT DISNEY COTC JAN 115.0 20.01.17 CALL 7,519 0.00
/
()
( ) (%)
6,448,992 0.32
55,000 Morgan Stanley 2016 10 12 5,605,502 (37,702) 0.00
36,394,752 UBS 2016 10 12 480,000 753,805 0.03
33,000 Morgan Stanley 2016 10 12 3,811,145 (55,472) 0.00
110,000 Morgan Stanley 2016 10 12 1,447,330 (11,464) 0.00
384,928,325 Goldman Sachs 2016 10 12 3,387,300 (574,392) (0.03)
70,000 Goldman Sachs 2016 10 12 932,003 (18,270) 0.00
13,458,030 Citibank 2016 10 12 119,000 (85,149) 0.00
2,679,976 Citibank 2016 10 12 20,000 49,380 0.00
904,406 UBS 2016 10 12 70,000 (9,329) 0.00
38,788,780 Morgan Stanley 2016 10 12 2,945,000 346,806 0.02
8,000 Goldman Sachs 2016 10 12 608,563 (14,544) 0.00
35,000 UBS 2016 10 12 3,605,651 (62,506) 0.00
1,143,732 Morgan Stanley 2016 10 12 11,000 (5,501) 0.00
23,763,952 Citibank 2016 10 12 234,000 75,518 0.00
46,000 UBS 2016 10 12 5,258,490 (23,310) 0.00
757,555 Citibank 2016 10 12 10,000 15,035 0.00
10,000 Citibank 2016 10 12 1,352,355 (37,053) 0.00
25,588,054 Goldman Sachs 2016 10 12 245,000 (8,515) 0.00
1,571,511 Citibank 2016 10 12 120,000 5,112 0.00
588,814,530 Goldman Sachs 2016 10 12 5,762,500 5,462,715 0.26
111,000 Citibank 2016 10 12 11,369,700 (132,868) (0.01)
8,000 Goldman Sachs 2016 10 12 1,098,853 (46,612) 0.00
12,996,148 Morgan Stanley 2016 10 12 114,000 22,004 0.00
50,972,636 Goldman Sachs 2016 10 12 382,000 728,215 0.04
16,093,277 Goldman Sachs 2016 10 12 1,348,000 158,329 0.01
89,000 Goldman Sachs 2016 10 12 9,030,338 (20,627) 0.00
10,000 Citibank 2016 10 12 1,044,839 (81) 0.00
31,000 Goldman Sachs 2016 10 12 3,527,087 969 0.00
86,000 Citibank 2016 10 12 9,813,013 (25,501) 0.00
28 6 10 29 6 12
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28 6 10 29 6 12
12,123,551 9,598,856
24,466,368 -
38,461,180 65,453,360
291,590 203,819
12,854 51,865
75,355,543 75,307,900
75,355,543 75,307,900
1,589 280
1,589 280
1,589 280
75,182,656 75,202,622
171,298 104,998
75,353,954 75,307,620
75,353,954 75,307,620
75,355,543 75,307,900
28 6 11
29 6 12
1
2
3
28 6 10 29 6 12
75,182,656 75,202,622
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28
29

6 11
6 12

28

6 10

28

10

75,082,866
99,790

30,000,000
9,994,004
4,997,002

29,982,011

49,961
29,944
29,944
9,981
9,981
9,980
9,980
9,980
9,976
9,978
9,978
9,978
9,978
75,182,656

29

6 12
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29,944
29 6 12
30,000,000
9,994,004
4,997,002
29,982,011
49,961
29,944
9,981
9,981
9,980
9,980
9,980
9,976
9,978
9,978
9,978
9,978
9,980
9,980
9,980
9,985
9,985
75,202,622

@

(b)

12,000,000 12,146,640

25,000,000 25,044,500

14,000,000 14,104,720

14,000,000 14,157,500

65,000,000 65,453,360]

67/122



EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
Ooooooooooooooooooad

68/122



13

38 )
12

29 12 12

133
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3
29 12 12

24,926,305
925,094,688
9,991

950,030,984

950,030,984

168,335
5,891,821
54

28,342

6,088,552

6,088,552

931,755,799

12,186,633

943,942,432

943,942,432

950,030,984
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29 6 13
29 12 12

9,349,475

9,349,475

8,939
168,335
5,891,821
29,204

6,098,299

3,251,176

3,251,176

3,251,176

832,639

9,376,245
185

185
1,273,612
1,273,612

12,186,633
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3
29 6 13
29 12 12
29 6 13 29 12 12
3
29 12 12
931,755,799

1 1.0131
(10,000 10,131 )
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3
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1,152,331,515
58,309
220,634,025
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3
29 12 12

17,633,774
661,194,737
9,991

678,838,502

678,838,502

119,899
4,196,309
38

20,204

4,336,450

4,336,450

698,799,510

24,297,458

674,502,052

674,502,052

678,838,502
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29 6 13
29 12 12

38,137,218

38,137,218

6,520
119,899
4,196,309
20,894

4,343,622

33,793,596

33,793,596

33,793,596

3,706,167

66,976,251
12,637,859

12,637,859

46,495

46,495

24,297,458
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3
29 6 13
29 12 12
1
2
3
29 6 13 29 12 12
3
29 12 12
698,799,510
55 24,297,458
1 0.9652
(10,000 9,652 )
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3
29 12 12
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3
29 12 12
858,841,303
1,246,494
161,288,287
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(2016 9 30 )

- 1,858,373,400
2,127,610,357 )

- 16,070,589

13,291,714 )

84,472,894

80,414,749

4,395,534

6,448,992

2,050,176,158

9,122,876
1,062,016
831,251
11,016,143
2,039,160,015

94,239.996
793,522,444
8,420

123,698.362

1,245,637,571
10,070
2016 9 30

Q)
- 1,858,373,400 91.13
1,858,373,400 91.13
7,702,783 0.38
7,702,783 0.38
60,000 EURONET WORLDWIDE 1.50 14-44 01/10S 7,702,783 0.38
1,840,149,792 90.23
92,913,429 4.56
300,000 STEINHOFF FIN 1.25 15-22 11/08S 35,139,771 1.72
500,000 STEINHOFF FIN HLDG CV 1.25 16-23 21/10S 57,773,658 2.84
24,098,741 1.18
100,000 BEKAERT CV REGS 0.00 16-21 09/06H 11,785,977 0.58
100,000 SAGERPAR REGS CV 0.375 13-18 09/10A 12,312,764 0.60
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200,000

2,000,000

200,000
95,000
250,000
2,000,000

250,000

100,000

1,250
1,600
750
1,400
1,600
370
460
990
6,400
200,000
570
620
1,250

100,000
100,000
100,000
100,000
100,000

200,000

10,000,000
10,000,000
10,000,000

200,000
10,000,000
10,000,000
10,000,000

100,000
10,000,000
10,000,000
20,000,000
10,000,000
20,000,000

100,000
100,000
100,000

200,000

200,000

JAZZ INVESTMENT CV 1.875 14-21 15/08S

SHINE POWER INTL LTD 0.00 14-19 28/07U

CHINA OVERSEAS FIN 16-23 05/01U

CTRIP COM INT CV 144A 1.25 16-22 15/09S
SEMICONDUCTOR MANU 0.00 16-22 07/07U
SHENZHOU INTL -G- 0.50 14-19 18/06S

CRRC CORP LTD CV 0.00 16-21 05/02U

SOLIDIUM CV 0.00 14-18 04/09U

AXA SA CV SUB 3.75 00-17 01/01A

BIM CV 2.50 15-20 13/11A

CAP GEMINI CV 0.00 13-19 01/01U
FONCIERE DES REGIONS 0.875 13-19 01/04S

FONCIERE DES REGIONS CV 3.34 11-17 01/01S

INGENICO CV 0.00 15-22 26/06U
LVMH MOET HENNESSY CV 0.00 16-21 16/02U
SAFRAN SA CV 0.00 16-20 31/10U

SUEZ ENV CV (SHS) 0.00 14-20 27/02U
TOTAL CV 0.50 15-22 02/12S

UBISOFT CV 0.00 16-21 27/09U

UNIBAIL RODANCO CV 0.00 14-21 01/07U
WENDEL CV 0.00 16-19 31/07U

DEUTSCHE POST CV 0.60 12-19 06/12A
FRESENIUS MED CARE CV 1.125 14-20 31/01S
HANIEL FIN DEUTSC CV 0.00 15-20 12/05U
MTU AERO ENG. 0.125 16-23 17/05A

RAG STIFTUNG CV 0.00 15-21 18/02U

TELECOM ITALIA CV 1.125 15-22 26/03S

K S DENKI CORP CV 0.00 14-19 20/12U
NAGOYA RAILROAD CV 0.00 14-24 11/12U
NIPRO CORP CV 0.00 16-21 29/01U
SHIZUOKA BANK CV 0.00 13-18 25/04U
TELJIN LTD CV 0.00 14-18 10/12U
TERUMO CORP CV 0.00 14-21 06/12U
TERUMO CORP CV REGS 0.00 14-19 04/12U
THE JOYO BANK LTD 0.00 14-19 24/04U
TOHOKU ELEC POWER CV 0.00 15-20 03/12U
TOPPAN PRINTING CO CV 0.00 13-19 19/12U
TORAY INDUSTRIES CV 0.00 14-19 30/08U
UNICHARM CORP CV 0.00 15-20 25/09U
YAMADA DENKI CV 0.00 14-19 28/06U

BRITISH LAND CV 1.50 12-17 10/09S
CITIGROUP GM FDG CV 0.50 16-23 04/08A
GRAND CITY PRO CV 0.25 16-22 02/03S

SUBSEA 7 INC CV 1.00 06-17 06/06S

CAHAYA CAPITAL CV 0.00 14-21 18/09U
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20,571,578 1.01
20,571,578 1.01
25,979,116 1.27
25,979,116 1.27
97,724,768 4.79
20,958,411 1.03

9,742,543 0.48
28,787,866 1.41
38,235,948 1.87
26,392,442 1.29
26,392,442 1.29
11,764,809 0.58
11,764,809 0.58
183,785,645 9.01
38,493,356 1.88

4,730,811 0.23

7,494,006 0.37
16,200,734 0.79
17,705,319 0.87

7,063,297 0.35
11,753,218 0.58
10,663,496 0.52
14,750,872 0.72
20,708,286 1.02

3,684,441 0.18
22,833,583 1.12

7,704,226 0.38
66,041,343 3.24
15,647,720 0.77
14,256,381 0.70
11,644,407 0.57
11,850,843 0.58
12,641,992 0.62
22,110,968 1.08
22,110,968 1.08
176,831,708 8.67
11,014,000 0.54
11,357,700 0.56
10,968,600 0.54
19,856,242 0.97
11,211,500 0.55
11,908,200 0.58
11,609,500 0.57
10,003,766 0.49
10,147,000 0.50
10,557,900 0.52
24,061,400 1.18
12,218,700 0.60
21,917,200 1.07
13,687,764 0.67
13,687,764 0.67
43,325,708 2.12
11,383,916 0.56
12,005,955 0.59
19,935,837 0.97
40,492,679 1.99
20,024,545 0.98



250,000

400,000

100,000

500,000

100,000
100,000
100,000

2,000,000
200,000

80,000
100,000
190,000

200,000
200,000

200,000
100,000
100,000
200,000
200,000
250,000
250,000

200,000
200,000

100,000
200,000
100,000
200,000

200,000
75,000
80,000

500,000
20,000
40,000

150,000

110,000

350,000
75,000
90,000
20,000

110,000

410,000

170,000
50,000
85,000
50,000

375,000

INDAH CAPITAL CV 0.00 13-18 24/10U

AMERICA MOVIL 0.00 15-20 28/05U

MARINE HARVEST CV 0.125 15-20 05/11S

CAPITALAND CV 2.80 15-25 08/06S

INTL CONSOLIDATED CV 0.25 15-20 17/11S
LA CAXA CV 1.00 13-17 25/11S
TELEFONICA PARTICI 0.00 16-21 09/03U

AB INDUSTRIVARDEN 0.00 14-19 15/05U
INDUSTRIVAERDEN CV 1.875 11-17 27/02S

BALOISE HOLDING CV 1.50 09-16 17/11A
IMPLENIA CV 0.50 15-22 30/06A
SWISS LIFE HLDG 0.00 13-20 02/12U

ADVANCED SEMI CV REGS0.00 15-18 27/03U
UNITED MICROELEC CV 0.00 15-20 18/05U

ACS ACTIVIDADES CV 2.625 13-18 22/10Q
AIRBUS GROUP SE 0.00 16-21 14/06U
IBERDROLA INTL CV 0.00 15-22 11/11A
NXP SEMICONDUCTOR CV 1.00 14-19 01/12S
QIAGEN FINANCE CV 0.375 14-19 19/03S
SIEMENS FIN CV 1.05 12-17 16/08S
SIMENS FIN NV 1.65 15-19 16/08S

AABAR INVEST CV 0.50 15-20 27/03S
DP WORLD CV 1.75 14-24 19/06S

BP CAPITAL MKTS 1.00 16-23 28/04S
INMARSAT PLC 3.875 16-23 09/09S

J SAINSBURY PLC 1.25 14-19 21/11S
VODAFONE GROUP CV 0.00 15-20 26/11U

AKAMAI TECHNOLOGIE CV 0.00 14-19 15/02U
BLACKHAWK NETWORK CV 1.50 16-22 15/01S
BROCADE COMM CV 1.375 15-20 01/01S
CITRIX SYSTEMS CV 0.50 15-19 15/04S
DISH NETWORK 144A 3.375 16-26 15/08S
DYCOM INDUSTRIES CV 0.75 15-21 15/09S
EXTRA SPACE STOR CV 3.125 15-35 01/10S
HOLOGIC INC CV 2.00 12-42 01/03S
ILLUMINA CV 0.00 14-19 15/06U

IMPAX LAB CV 2.00 15-22 15/06S

JDS UNIPHASE CV 0.625 14-33 15/08S
LIBERTY INTERACTIVE 1.75 16-46 30/09Q
LIBERTY MEDIA CV 1.375 13-23 15/10S
LINKEDIN CV 0.50 15-19 01/11M
MICROCHIP TEC CV 1.625 15-25 15/02S
MICRON TECHNOLOGY CV 3.00 13-43 15/11S
NUVASIVE INC CV 2.25 16-21 15/03S

OLD REPUBLIC INTL CV 3.75 11-18 15/03S
PRICELINE.COM CV 0.35 13-20 15/06S
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20,468,134 1.01
44,816,436 2.20
44,816,436 2.20
13,207,131 0.65
13,207,131 0.65
36,526,804 1.79
36,526,804 1.79
33,346,486 1.64
10,590,035 0.52
11,324,397 0.56
11,432,054 0.56
49,071,485 2.41
25,758,545 1.27
23,312,940 1.14
42,570,092 2.09
8,390,439 0.41
11,146,163 0.55
23,033,490 1.13
39,198,869 1.92
19,869,002 0.97
19,329,867 0.95
153,281,433 7.52
26,278,155 1.29
12,227,754 0.60
11,325,080 0.56
24,049,829 1.18
22,629,688 1.11
27,355,725 1.34
29,415,202 1.44
38,537,685 1.89
18,185,041 0.89
20,352,644 1.00
75,239,287 3.69
15,097,819 0.74
20,484,288 1.00
13,581,341 0.67
26,075,839 1.28
468,633,386 22.97
19,874,065 0.97
7,255,543 0.36
8,060,531 0.40
57,626,364 2.82
2,217,440 0.11
4,435,488 0.22
16,441,385 0.81
15,155,036 0.74
36,946,229 1.81
6,761,489 0.33
9,103,505 0.45
2,146,453 0.11
11,712,815 0.57
41,176,119 2.01
22,086,391 1.08
4,538,545 0.22
10,858,564 0.53
6,113,064 0.30
48,665,678 2.38
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20,000 PRICELINE.COM CV 1.00 13-18 15/03S 3,209,776 0.16
90,000 PROSPECT CAPITAL CORP 4.75 14-20 15/04S 9,020,250 0.44
260,000 RED HAT INC CV 0.25 14-19 01/10S 33,405,316 1.64
80,000 RPM INTERNATIONAL CV 2.25 13-20 15/12S 9,739,991 0.48
140,000 SALESFORCE COM CV 0.25 14-18 01/04S 16,957,654 0.83
75,000 SERVICE NOW 0.00 14-18 01/11U 9,294,076 0.46
60,000 SPIRIT REALTY CAP CV 2.875 14-19 15/05S 6,754,821 0.33
120,000 SPIRIT REALTY CAP CV 3.75 14-21 15/05S 13,843,815 0.68
100,000 STARWOOD PROPERTY CV 4.00 13-19 15/01S 11,447,704 0.56
50,000 TRINITY IND.CV-SUB 3.875 06-36 01/06S 6,082,786 0.30
170,000 YAHOO CV 0.00 13-18 01/12U 17,702,493 0.87
10,520,825 0.52
10,520,825 0.52
100,000 YAMAGUCHI FIN GP CV FL.R 15-20 26/03Q 10,520,825 0.52
- 16,070,589 0.79
16,070,589 0.79
- 16,070,589 0.79
10 AIRBUS GROUP OTC JUN 76.00 15.06.18 CALL 138,463 0.01
11 AMGEN INC XNAOTC JAN 170.0 19.01.18 CALL 1,691,956 0.08
10 DEUTSCHE POSTOTC JUN 28.00 16.06.17 CALL 203,740 0.01
55 INDITEX SA REOTC JUN 28.90 16.06.17 CALL 3,107,468 0.15
160  INTEL CORP XNOTC JUN 33.00 16.06.17 CALL 9,089,298 0.45
16  SIEMENS AG REOTC AUG 99.00 18.08.17 CALL 1,832,145 0.09
15 WALT DISNEY COTC JAN 115.0 20.01.17 CALL 7,519 0.00
/
)
( ) (%)
6,448,992 0.32
55,000 Morgan Stanley 2016 10 12 5,605,502 (37,702) 0.00
36,394,752 UBS 2016 10 12 480,000 753,805 0.03
33,000 Morgan Stanley 2016 10 12 3,811,145 (55,472) 0.00
110,000 Morgan Stanley 2016 10 12 1,447,330 (11,464) 0.00
384,928,325 Goldman Sachs 2016 10 12 3,387,300 (574,392) (0.03)
70,000 Goldman Sachs 2016 10 12 932,003 (18,270) 0.00
13,458,030 Citibank 2016 10 12 119,000 (85,149) 0.00
2,679,976 Citibank 2016 10 12 20,000 49,380 0.00
904,406 UBS 2016 10 12 70,000 (9,329) 0.00
38,788,780 Morgan Stanley 2016 10 12 2,945,000 346,806 0.02
8,000 Goldman Sachs 2016 10 12 608,563 (14,544) 0.00
35,000 UBS 2016 10 12 3,605,651 (62,506) 0.00
1,143,732 Morgan Stanley 2016 10 12 11,000 (5,501) 0.00
23,763,952 Citibank 2016 10 12 234,000 75,518 0.00
46,000 UBS 2016 10 12 5,258,490 (23,310) 0.00
757,555 Citibank 2016 10 12 10,000 15,035 0.00
10,000 Citibank 2016 10 12 1,352,355 (37,053) 0.00
25,588,054 Goldman Sachs 2016 10 12 245,000 (8,515) 0.00
1,571,511 Citibank 2016 10 12 120,000 5,112 0.00
588,814,530 Goldman Sachs 2016 10 12 5,762,500 5,462,715 0.26
111,000 Citibank 2016 10 12 11,369,700 (132,868) (0.01)
8,000 Goldman Sachs 2016 10 12 1,098,853 (46,612) 0.00
12,996,148 Morgan Stanley 2016 10 12 114,000 22,004 0.00
50,972,636 Goldman Sachs 2016 10 12 382,000 728,215 0.04
16,093,277 Goldman Sachs 2016 10 12 1,348,000 158,329 0.01
89,000 Goldman Sachs 2016 10 12 9,030,338 (20,627) 0.00
10,000 Citibank 2016 10 12 1,044,839 (81) 0.00
31,000 Goldman Sachs 2016 10 12 3,527,087 969 0.00
86,000 Citibank 2016 10 12 9,813,013 (25,501) 0.00
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(
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0 304
73,103 80,380
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58,453 52,903
2,092,669 2,564,625
317,444 160,571
992,491 661,467
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- 445
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