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2019

174,072,243 21.16

117,692,238 14.30

67,975,482 8.26

62,380,634 7.58

49,147,626 5.97

46,708,369 5.67

44,786,181 5.44

43,305,920 5.26

24,205,637 2.94

19,632,506 2.38

13,542,674 1.64

12,926,855 1.57

12,703,711 1.54

12,630,262 1.53

12,260,041 1.49

12,226,991 1.48

12,070,132 1.46

738,267,502 89.75

( ) 84,235,024 10.24

( ) 822,502,526 100.00

2019
/ / ()

12,498] 24,996,352
IN"LT 1.125% 200,000 1.125] 2029/7/2| 3.04
12,511] 25,022,629

10,619 21,238,770
ARDAGH PKG FIN 5.25% 200,000 5.25| 2027/8/15| 2.61
10,726| 21,451,690

12,277) 20,870,534
COTT FINANCE CORP 5.5% 170,000 5.5 2024/7/1| 2.54
12,284| 20,882,472

13,277] 19,916,230
FIAT FIN&TRADE 4.75% 150,000 4.75| 2022/7/15| 2.43
13,326] 19,989,366

13,029] 19,543,225
oMV AG 150,000 5.25| 2166/12/9| 2.39
13,088( 19,632,506

12,743] 19,115,029
TESCO CORP TREASURY SERV 150,000 2.5 2024/7/1] 2.33
12,773| 19,159,428

12,057] 18,085,613
INEOS GROUP 5.375% 150,000 5.375| 2024/8/1| 2.21
12,131) 18,195,891
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13,934] 13,934,449

8 CREDIT AGRICOLE ASSRNCES 100,000 4_75| 2048/9/27| 1.73
14,263| 14,263,043
13,965| 13,965,214

9 AXA SA 7.125% 100,000 7.125(2020/12/15| 1.69
13,941] 13,941,171
13,697] 13,696,772

10 ALLIANZ SE 100,000 3.099] 2047/7/6] 1.68
13,783] 13,783,130
13,408 13,407,764

11 ARGENTUM (ZURICH INS) 100,000 2.75| 2049/2/19| 1.65
13,543| 13,542,674
13,130) 13,130,331

12 BNP PARIBAS CARDIF 100,000 4.032| 2049/11/29| 1.62
13,338 13,338,301
12,995] 12,995,432

13 SOGECAP SA 100,000 4.125| 2049/12/29| 1.61
13,241] 13,240,691
13,044] 13,043,991

14 NEXANS SA 3.75% 100,000 3.75| 2023/8/8| 1.60
13,122] 13,121,721
12,817| 12,817,400

15 ELECTRICITE DE FRANCE SA 100,000 4| 2167/10/4| 1.57
12,931| 12,930,631
12,888] 12,888,296

16 BARRY CALLEBAUT SVCS NV 100,000 2.375| 2024/5/24) 1.57
12,927] 12,926,855
12,424] 12,423,669

17 K+S AG 3.25% 100,000 3.25| 2024/7/18| 1.56
12,848] 12,848,490
11,896] 12,491,027

18 IQVIA INC 2.25% 105,000 2.25| 2028/1/15| 1.56
12,233| 12,844,480
12,722 12,721,861

19 GAS NATURAL SDG SA 100,000 4.125| 2049/11/30| 1.56
12,844] 12,843,773
12,719| 12,718,743

20 CROWN EURO HOLDINGS SA 100,000 2.625| 2024/9/30| 1.56
12,812 12,812,259
12,689] 12,689,207

21 TELECOM ITALIA SPA 3.25% 100,000 3.25| 2023/1/16| 1.55
12,777 12,777,088
12,612 12,611,667

22 AIB GROUP PLC 2.25% 100,000 2.25] 2025/7/3] 1.54
12,707 12,706,687
12,651| 12,650,954

23 ENERGIAS DE PORTUGAL SA 100,000 5.375 2075/9/16| 1.54
12,704 12,703,711
12,666] 12,665,651

24 VONOVIA FINANCE BV 100,000 4]12049/12/29| 1.54
12,694| 12,694,253
12,3771 12,377,017

25 ALTICE LUXEMBOURG SA 8% 100,000 8| 2027/5/15| 1.54
12,637| 12,637,050
12,621| 12,621,422

26 BHP BILLITON FINANCE LTD 100,000 4_75| 2076/4/22| 1.54
12,630] 12,630,262
12,446] 12,445,548

27 BERTELSMANN SE & CO KGAA 100,000 3| 2075/4/23] 1.53
12,560] 12,560,484
12,299] 12,299,275

28 EIRCOM FINANCE DAC 3.5% 100,000 3.5] 2026/5/15| 1.53
12,550] 12,549,992
12,520] 12,520,066

29 CNP ASSURANCES 100,000 6 2040/9/14| 1.52
12,525| 12,524,827
12,497 12,496,728

30 HANNOVER FINANCE 100,000 5.75| 2040/9/14| 1.52
12,473| 12,472,979
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89.76
89.76
/
4,064,000.00 429,524,160 431,678,080 52.48
96,000.00 11,342,400 11,293,440 1.37
489,311.00 62,507,642 63,390,240 7.70
275,818.00 29,163,467 29,297,387 3.56
3,399,065.55 401,599,593 399,866,070 48.61
2019
) )
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
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27 2019 2 15 914,658,893 917,816,399 5,794 5,814
28 2019 8 15 822,011,371 823,465,354 5,654 5,664

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

2019 3 919,246,063 5,878

2019 4 916,206,795 5,929

2019 5 855,043,705 5,756

2019 6 852,233,870 5,791

2019 7 848,293,380 5,806

2019 8 822,502,526 5,707
()
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
28 2019 2 16 2019 8 15 60
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()
9 2009 8 18 2010 2 15 3.2
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
28 2019 2 16 2019 8 15 1.4
100
) )
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

26/88
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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
26 2018 2 16 2018 8 15 0 141,700,000
27 2018 8 16 2019 2 15 0 98,860,000
28 2019 2 16 2019 8 15 750,000 125,520,000
2019 30
BEEMA-HEEDES
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20,000 200 MEERE 8.2 &M
SR BRI B0 Sy
15000 | BSOS
2019548 [
o0 f 2019%E5 5 10 M
2019568 10 M
5.000 W - mlg#TH 10 F:I
20194 8H 1m0 M
0 : o BT EMRE 180 M
2000EEa § 2004ENE 2034EN B 158§ 200 THESH 20194ERH
— ) —EEE SRS W R R ) BERRM 5815 A
#1750 =L (R EIN)
EroEEHEEEEEE L. sEF (RN FEERELAOELTHRHLTEYET
o BT 1 (B AT RMIZRRE T,
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2019 15 2019 15
0.5794 0.5654
5,794 5,654
ARDAGH PKG FIN 5.25% 200,000.00 199,500.00
TORONTO-DOMINION BANK 30,000.00 31,132.07
230,000.00 230,632.07
(24,458,531)
ADLER REAL ESTATE 1.5% 100,000.00 102,412.60
AIB GROUP PLC 2.25% 100,000.00 107,214.71
ALLIANZ SE 100,000.00 116,439.45
ALTICE FRANCE SA 5.625% 60,000.00 61,988.70
ALTICE LUXEMBOURG SA 8% 100,000.00 105,219.90
ARGENTUM (ZURICH INS) 100,000.00 113,982.52
AROUNDTOWN SA 100,000.00 99,174.40
BANCO DE SABADELL 1.75% 100,000.00 102,393.80
BANIJAY GROUP SAS 4% 100,000.00 102,586.50
BARRY CALLEBAUT SVCS NV 100,000.00 109,566.40
BERTELSMANN SE & CO KGAA 100,000.00 105,802.50
BHP BILLITON FINANCE LTD 100,000.00 107,297.65
BNP PARIBAS CARDIF 100,000.00 111,624.00
CNP ASSURANCES 100,000.00 106,436.00
COTT FINANCE CORP 5.5% 170,000.00 177,425.26
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CREDIT AGRICOLE ASSRNCES 100,000.00 118,460.00
CROWN EURO HOLDINGS SA 100,000.00 108,125.00
EIRCOM FINANCE DAC 3.5% 100,000.00 104,559.00
ELECTRICITE DE FRANCE SA 100,000.00 108,963.70
ENERGIAS DE PORTUGAL SA 100,000.00 107,548.70
ENERGIZER GAMMA 4.625% 100,000.00 104,534.00
ENGIE SA 100,000.00 100,844.40
EUROPCAR MOBILITY 4% 100,000.00 102,367.50
FIAT FIN&TRADE 4.75% 150,000.00 169,312.50
FRESENIUS SE & CO 3% 100,000.00 104,730.50
GAS NATURAL SDG SA 100,000.00 108,151.50
HANNOVER FINANCE 100,000.00 106,237.60
IHO VERWALTUNGS 89,069.00 90,770.21
INEOS GROUP 5.375% 150,000.00 153,750.00
IN"LI 1.125% 200,000.00 212,499.80
1QVIA INC 2.25% 105,000.00 106,189.12
K+S AG 3.25% 100,000.00 105,616.50
LLOYDS BANK PLC 6.5% 100,000.00 103,815.90
LOXAM SAS 5.75% 100,000.00 100,215.00
MOLNLYCKE HOLDING 1.5 100,000.00 104,186.29
MORGAN STANLEY 5.375% 100,000.00 105,600.80
MYLAN NV 1.25% 100,000.00 101,606.20
NATWEST MARKETS PLC 5.5% 100,000.00 103,463.10
NEXANS SA 3.75% 100,000.00 110,890.00
oMV AG 150,000.00 166,141.50
REDEXIS GAS 2.75% 100,000.00 103,839.92
SAPPI PAPIER HD 3.125% 100,000.00 101,796.00
SCHAEFFLER AG 1.125% 32,000.00 32,867.87
SCHAEFFLER AG 1.875% 25,000.00 26,421.25
SOGECAP SA 100,000.00 110,477.20
TELECOM ITALIA SPA 3.25% 100,000.00 107,873.90
TELEFONICA EUROPE BV 100,000.00 101,199.30
TESCO CORP TREASURY SERV 150,000.00 162,501.31
THYSSENKRUPP AG 1.375% 100,000.00 101,910.00
UNIONE DI BANCHE ITALIAN 100,000.00 99,983.00
VODAFONE GROUP PLC 100,000.00 103,985.00
VONOVIA FINANCE BV 100,000.00 107,673.65
Z1GGO BOND 4.625% 100,000.00 103,686.10
5,481,069.00 5,802,357.71

(685,432,516)
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AXA SA 7.125% 100,000.00 107,689.80
JAGUAR LAND ROVER 5% 100,000.00 94,037.50
200,000.00 201,727.30
(25,796,887)

735,687,934
(735,687,934)

735,687,934
(735,687,934)

2 100.00% 3.3%

53 100.00% 93.2%

2 100.00% 3.5%
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